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We investigate the problem of recovering the initial displacement f for a solution w of
a linear, isotropic, non-homogeneous elastic wave equation, given measurements of u on
[0, 7] x 99, where 2 C R? is some bounded domain containing the support of f. For the
acoustic wave equation, this problem is known as thermoacoustic tomography (TAT), and
has been well-studied; for the elastic wave equation, the situation is somewhat more subtle,
and we give sufficient conditions on the Lamé parameters to ensure that recovery is possible.

Following this, we investigate the numerical simulation of this problem.
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Chapter 1
INTRODUCTION

Throughout this work, we consider the linear, isotropic elastic wave equation and Cauchy

initial value problem given by

(02 +Pu =0 in (0,7) x R3,
ult=o = f, (1.1)

atu\tzo =0,

where u = (u1, ug, us) is the displacement vector,
—Pu=V- (u@)(Vu) + (Vu)")) + V(\(2)V - u),

A and p are the Lamé parameters,

8’LLZ'
V’u L = —
( )Z,‘] 8:1:]

is the Jacobian of u and (Vu)” is its transpose. Equivalently, we can write

3
—Pu=p(Au+ V(V-u) + AV(V-u) + (V- u)VA+ > Vi (Vuy + ju) e;.
j=1

We will assume that A(x) and p(z) are independent of ¢; we will also assume that they are
each positive, in that there is some positive constant «g so that A\, u > «g, and later, we
will make further assumptions about bounds and smoothness.

Throughout, we will assume that our initial-data, f, is compactly supported in a set €2,
which could, in general, be any bounded domain in R?, though for simplicity, we will take
Q = B(0, R) for some R > 0. The objective of thermoacoustic tomography in elastic media

is to recover f, given the data

Af = uljo1x00-



EM Pulse o
. Acoustic Wave

Figure 1.1: An EM pulse leading to elastic wave propagation

In particular, we will show that, if the Lamé parameters satisfy a condition on their relative
size (briefly, that sup /i < 3inf /A + 24) and one regarding their gradients (to be discussed
later), then f is recoverable via a Neumann series. Our method is strongly inspired by the
techniques of thermoacoustic tomography for scalar wave equations, and we adapt the time-
reversal approach used by Stefanov and Uhlmann in [31]. We devote the remainder of this
chapter to discussing the existing results and methods in thermoacoustic tomography, and
how they motivate the work in this paper.

In the next chapter, we will discuss some mathematical preliminaries needed to prove
our main result, which we do in chapter 3. After this, we consider the problem of com-
putationally reconstructing the inital data f using the Neumann series method on the set

Q = [-2,2]?, and show the results of this numerical experimentation.
1.1 Thermoacoustic Tomography

Thermoacoustic tomography (hereafter TAT) is a method of medical imaging where the
object of interest is exposed to a short electromagnetic (EM) pulse, absorbing some of
the EM energy in the process. Because cancerous cells will absorb more of this energy
than healthy cells will, it would be diagnostically useful to know the absorption function
a(x). To accomplish this, TAT makes use of the elastic expansion in the nearby tissue
caused by the energy absorption, as well as the fact that this initial pressure distribution
is roughly proportional to the absorption distribution. This initial pressure, in turn, leads
to a pressure wave u(t,z) that propagates through the object, and is then measured by
transducers located on an observation surface I' surrounding the object for some length of

time, the goal being to use this data to reconstruct the initial pressure (see Figure 1.1). In



much of the literature, the intended application is the imaging of cancer in a human breast,
though some authors have written specifically about imaging the brain. This is somewhat
more complicated, as the skull introduces a jump discontinuity in the sound speed, but
under certain assumptions, recovery is still quite possible (see [32], [26]).

Mathematically, we consider the scalar wave equation and Cauchy initial value problem
(02 +A)u =0 in(0,T) xR,
ult=o =/
Oruli=o =0,
where A(z, D) = —c*(z)A, (or more generally, A(z, D) = —c*(x)A,, for some other metric
g on R™). The initial pressure function f is typically assumed to be compactly supported
inside of some bounded domain 2 C R™ (corresponding to the object to be imaged), though
in some work, f is taken to be supported in some compact set, or even merely f € LP for
p > 2n/(n — 1) (see [1]). The observation surface I' is often taken to be 9 (sometimes
referred to as complete data), though there are also satisfactory results for the case where

I is some other set, such as a portion of 9 (likewise, incomplete data; see, for instance,

[31], [44], [45]). The data one then collects is
Af ={u(t,y):0<t<T,yeTl}

and from this, the goal of TAT is to recover f.

There are three main recovery methods used in TAT, and their applicability depends
largely on the assumptions made about the geometry and physical attributes of the medium
(in terms of 2 and ¢(x)) and the observation surface I'. We will briefly discuss some of these
here; for a detailed account and comparison of these techniques, including their relative
advantages and disadvantages, see the excellent survey papers by Hristova, Kuchment and
Nguyen [16], or Kuchment and Kunyansky [17], [18].

In the method of filtered backprojection, one assumes that ¢ is constant (i.e. the medium
is acoustically homogeneous) and that the observation surface I is a sphere of radius R. We

can then recover f through integral formulas such as

_ —z[,y)
f(.)?) - 87T2RA/ ’y o .%" dA(y)>




where

h(r,y) = fly+royp"tdo, yeT
§n—1
are the spherical integrals of f, with dA and dw are the surface measures on the respective
spheres. For more on the integral geometry approach to TAT, see the work of Agranovsky,
Berenstein and Kuchment [1], Finch, Patch and Rakesh [9], Xu and Wang [43], Finch,
Haltmeier and Rakesh [8] and Kunyansky [20].

The method of eigenfunction expansion applies to a slightly more general setting, in
theory allowing ¢ to be variable, and for I' to be any closed surface (i.e. I' = 9f2 for some

2). We then seek to write f as a Fourier series

fl@)=>" futbn(z)

where 1, are eigenfunctions of the operator —c?(z)A in Q with Dirichlet boundary condi-
tions on 01, and then find the coefficients fy using integral formulas. In [19], Kunyansky
showed, in the case I' is a cube and c is constant, that f can be recovered fast and pre-
cisely. Of course, for a complicated set €2, or a variable speed c(x), the eigenfunctions and
eigenvalues may not be known, and it is not clear whether this method can be effectively

implemented.

The third method (and the method we will eventually use) is known as time-reversal, and
was first proposed by Finch, Patch and Rakesh in [9], and first implemented by Burgholzer,
Matt, Haltmeier and Paltauf in [4]. Here, ¢ is allowed to be variable (i.e. the medium can be
non-homogeneous), and the restrictions on the geometry of I" are far less than those of the
other two methods. The key assumption is that there is good local energy decay, meaning
that for f compactly supported in €2, the energy of the solution in €2 decays sufficiently fast
as ¢ increases. To better illustrate the nature of this requirement, we first discuss an ideal
case: the constant speed wave equation (07 — A)u = 0 in RT x R3. In this setting, Huygen’s

principle would apply, and we would know that for some T, u(t,z) = 0 inside  for ¢ > T.



In this case, we could recover f by considering solutions of the initial value problem

(02 — A)v =0 inR*t xR",
vl,_g=ul,_y =0, (1.2)
vlaa = g(t,y)

where g = Af, and then solving the problem in the reverse time direction, since v(0,z) =
f(x) by uniqueness.

Of course, Huygen’s principle does not apply in the general setting, but there is a useful
analog which still leads to strong results. To ensure the kind of energy decay we need, we
will assume that the speed is non-trapping, meaning that all rays starting in €2 leave in finite
time, and that the supremum of these times 7'(€2) is also finite. We will discuss this further
in the next chapter.

Because we can no longer assume that u eventually vanishes inside €2, it would be
incorrect to think that, for any finite time 7', solutions v of (1.2) will satisfy v(0,z) = f(z),
at least not exactly. To alleviate this, some authors have replaced the boundary condition
by v]aa = x(t)g(t,y), where y is a smooth cutoff function vanishing near T > T'(), and
X = 1 near (—o0,T(2)) (see [15]). In [31], Stefanov and Uhlmann used a different time-
reversal method (this will be discussed thoroughly in a later chapter), and showed that,
for the acoustic wave equation with variable sound speed, it is possible to invert A using a
Neumann series. Subsequently, in [26], Qian, Stefanov, Uhlmann and Zhou went on to give
a specific numerical algorithm for recovery based on this theoretical understanding. In this
paper, we will follow the method of [31] when possible, assuming that the absorption of EM
energy and subsequent elastic tissue expansion lead to elastic wave propagation instead of
acoustic.

The differences between scalar equations and systems will introduce some difficulties,
the main difficulty being the unique continuation problem; i.e., determining when specifying
Cauchy data on a hypersurface S C R x R? is sufficient to uniquely determine the solution
in a neighborhood of S. For the classical case (where the coefficients are smooth), this is
Holmgren’s theorem (see, for instance, [38]). In the case of non-smooth coefficients for a

scalar wave equation, there are good results due to Tataru (see [35],[36]). For the static



Lamé system (i.e. the elliptic system Pu = 0), Lin, Nakamura, Uhlmann and Wang have
recently shown (in [23]) that there is a strong unique continuation principle; specifically, if
A€ L>® and p € C%', in R™ with n > 2, if a solution is zero in a neighborhood of any point,
it is identically zero. For the elastic wave equation, however, the situation is somewhat
more subtle; while some results exist, we will have to make assumptions about the Lamé
parameters to acquire satisfactory results. This will be discussed further in Chapter 3,

following which we will prove our main result.



Chapter 2

MATHEMATICAL PRELIMINARIES

In this chapter, we discuss some of the preliminaries needed to understand and prove
the main results of this work. We briefly cover the topics of microlocal analysis and some

functional analysis, including the spectral theory of compact operators.

2.1 Microlocal Analysis

Suppose f is a function which fails to be smooth on a set €2, and u is the solution of a wave
equation using f as its initial data. What can we say generally about the smoothness of u,
and how do the specific locations of f’s singularities influence those of u? In this section, we
seek to make precise the notion of a function’s singularities, and give satisfactory answers
to the questions just posed.

This topic is usually known as microlocal analysis, and has been discussed extensively
in the literature; see for instance [6], [11], [12]-[14], and [41] among many others. We will
assume some familiarity with manifolds and differential geometry in this section.

Throughout this section, let X and Y be open sets in R™ and R™ (more generally, we
can let X and Y be n- and m-dimensional smooth manifolds, but for the sake of simplicity,

we restrict our attention to subsets of Euclidean space).

2.1.1 Symbols, phase functions, and Fourier integral operators

A function a(z,0) € C*°(X x RY) is called a symbol of order m if, for every multi-index

a = (ag,...,ay), there exists a constant C' depending on « such that
05 a(x,0)] < C (1+ o)™

for all (z,0) € X x RY. We call the collection of all such symbols S™(X x RV).



A real-valued function ¢(z,0) € C>°(X x R¥\ {0}) such that V¢ is non-vanishing, and
such that ¢(xz, \0) = \p(z,0) for all A > 0 (i.e. ¢ is positively homogeneous of degree 1) is
called a non-degenerate phase function.

Ifa € S™(X xY xRY) is a symbol, and ¢ € C®°(X x Y x RV\ {0}) is a non-dengenerate
phase function, we can define an operator A, called a Fourier integral operator of order

m (or FIO), by

Au(z) = //ei‘b(x’y’e)a(a:,y, O)u(y) dy do. (2.1)

We note that it is not clear in advance that this integral converges - an obstruction we
will have to overcome. First, we consider an example.

Let X =Y =R", N = n, and, to be suggestive, replace 0 by £. Let ¢(x,y,&) = (x—y, &),
and let a(z,y, &) = [€]%. Tt is easy to verify V¢ # 0, that it is positively homogeneous, and
that a is a symbol of order 2.

Then, for this choice of phase function and symbol,

Aua) = [ [ e € ugy) dy ae
- / et J¢f? / e Wu(y) dy dé
= [eerae a
=F (¢ a)
= Au,

i.e. A is just the Laplacian (here, F~! is just the inverse Fourier transform, and we omit
factors of 27).

In fact, every differential operator A(z, D) =}, <, @a(x) D7 of order m (where Dy, =
—ia%j) is a Fourier integral operator of order m, with symbol a(z,§) = >, <m, @a(z)E"
and phase function ¢(z,y,&) = (x — y,&). More generally, if ¢(z,y,£) = (z — y,&), and
a€ ST"(X x X xR"), we say A is a pseudodifferential operator of order m.

Now we show this is well defined for more general a and ¢. Let D'(X) be the space of

distributions on X, i.e. the dual space of C5°(X). We will use (-, -) to indicate this duality.



Given a symbol a(z, ) and phase function ¢(z,0), we formally define a distribution I(a, ¢)
by

(I(a,p),u) = //eid’(mﬁ)a(:ﬂ,e)u(:ﬂ) dx db,
that is,
I(a,¢) = /ei¢(x’9)a(x,9) do. (2.2)

Under some circumstances, it is easy to verify this is a distribution. In particular, if a

decays rapidly enough as |0] — oo, this is trivial:

Proposition 2.1.1. If a € S™(X x RN) form < =N, and ¢ is a non-degenerate phase

function, then the integral defining (I(a, ¢),u) is absolutely convergent for everyu € C§°(X).

More generally, we have the following theorem (we give the version stated in [11]).
Here, we write S™ instead of S™(X x RY) for convenience, and we take S®° = U,,crS™,

S~ = MerS™.

Theorem 2.1.2. If ¢ is a non-degenerate phase function, then there is a unique way of
defining I(a,p) € D'(X) for a € S so that I(a,¢) is given by (2.2) for a € S™ with

m < —N, and for every m € R, the map S™ — D'(X) : a — I(a,d) is continuous.

A full proof is given in [11], but briefly, this hinges on the following lemma (also stated
as in [11]):

Lemma 2.1.3. There exist a; € SY, bj,c e S~1 such that the differential operator
L= Za(x 9)i +Zb‘(:c 0)i + c(z,0)

I 8(9] I 81,‘]' ’

satisfies L (ei‘z’) = e, where L' is the real transpose of L.

Armed with such an operator, we have for any a € S7°, v € C3°(X), k € N
(I(a,@),u) = //eid’(x’e)a(a:,@)u(x) dx df

= // ((Lt)keid’(x’e)) a(z,0)u(x) dr do
= //em(x’g)l}k(a(a:,@)u(x)) dz df



10

by means of repeated integration by parts. We observe that, if a € S™, then L*(au) € S™*,

and if we choose k so that m — k < —NN, and define

(i(a, ), u) = / / (9w LK (a(w, 0)u(z)) dz do,

we can see [j(a,¢) € D'(X) (as in the proposition). A density argument then allows us to
define I(a, ¢) = Ix(a, ¢) for any k such that m — k < —N.

Returning to phase functions and symbols on X x Y x RY | we now have k(z,y) =
few("”’y’e)a(:c,yﬁ) df € D'(X xY). We now appeal to the Schwartz kernel theorem, a

fundamental result in distribution theory (see e.g. [37] or [42]).

Theorem 2.1.4 (Schwartz Kernel Theorem). To every bounded linear map A : C°(Y') —
D'(X) there corresponds a unique distribution k € D'(X xY') such that

(Au,v) = (k,u ®@v) = //k:(:c,y)u(y)v(x) dx dy

forallu € C°(Y),v € C§°(X). Further, A extends continuously to a map E'(Y) — C(X)
if and only if k € C®°(X xY). Such an operator is called a smoothing operator (or

reqularlizing operator).

So, by this theorem, the distribution k(z,y) € D'(X x Y) corresponds to a unique,
continuous map A : C§°(Y) — D'(X), given by

Aufz) = / Bz, y)u(y) dy,

and so Fourier integral operators make sense as maps C3°(Y) — D/(X).
Furthermore, we can extend the domain/range under some conditions; again this is

stated and proved in [11].

Theorem 2.1.5. Let ¢ € C®°(X x Y x RNV\ {0}), a € S"(X x Y xRYN), and A be defined
by (2.1). Then,

1. If, for every x € X, (y,0) — ¢(x,y,0) is a non-degenerate phase function, then A is
continuous from C3°(Y) — C(X).
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2. If, for everyy €Y, (z,0) — ¢(x,y,0) is a non-degenerate phase function, then A has

a unique continuous extension £'(Y) — D'(X).

From this theorem, we note that since V, ¢(x — y,§) and V, ¢(z — y,§) are non-zero
when & # 0, pseudodifferential operators are always continuous as maps C§°® — C* and
have continuous extensions & — D’.

We conclude this section by defining the principal symbol of an FIO. First, if A is a dif-
ferential operator A(z, D) = 3_, <, @a(®)Dg (so, with symbol a(z,&) = 3, <, @a(®)E?),

its principal symbol is just a,,(z,§) = Z|a|:m ao ()€Y, i.e. the highest order term(s).

m

More generally, any symbol a € S™ has a unique asymptotic expansion a ~ j——o0

aj
with each a; € S7 (see [11], [6], etc. for a proof). In this case, the symbol of the corre-
sponding FIO is just a,,. It is easy to see this generalizes the definition given for differential

operators.

2.1.2  The singular support and wave front set of a distribution

Instinctively, the singularities of a function are just the points where it fails to be smooth.
Precisely, we say that z( is not in the singular support of f (denoted sing supp (f)) if
there exists a smooth, compactly supported function ¢ with ¢(xp) # 0 so that ¢f is smooth.
Intuitively, if f is smooth at xg, there is a neighborhood of xy where f is smooth, and so
if ¢ is a smooth bump function for that neighborhood, ¢ f will be smooth regardless of f’s
behavior away from this neighborhood.

According to the Paley-Wiener theorem, if a function f is smooth, then its Fourier

transform decays faster than any polynomial. Precisely, if f is smooth, then

Fo) < on+jen™

for all positive N and every &, for some constant Cy (depending only on N). Thus, we can
reformulate the singular support of f in terms of the decay of ¢ f in the following proposition

(which is trivial to prove):
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Proposition 2.1.6. A point ¢ ¢ sing supp (f) if and only if there exists a function ¢ €
C3(X) with ¢(xo) # 0 so that

67(0)] < On 1+ g™
for all positive N and every &, for some constant Cl.

If we wish to be more precise, we might seek to describe not only where these singularites
occur, but also in what direction. To informally illustrate this, imagine standing atop the
characteristic function of the closed unit square in R?, at the point (1,1/2). Clearly, the
function is singular here: if we move at all east (i.e., any amount in the positive 1 direction),
we will “fall off”. However, if we restrict our motion to only north/south (and avert our
eyes from the cliff just to our side) we might never notice the discontinuity. Thus, in some
sense, this function is singular in one direction, but not the other.

One way we might attempt to describe the direction of singularities is by means of the
frequency set of f; we say that & is not in the frequency set of f, denoted X(f), if there

exists a conic neighborhood I' of £ such that, for all N positive, there exists Cy so that
[a(e)] < On(1+e))Y

forall ¢ €T.

Of course, this only tells us the direction of singularities, and not their locations. If we
wish to properly localize in both position and frequency space, we can do so precisely by
introducing the wave front set of a distribution. The key idea is to first localize in position
space by using bump functions, and then look at the resulting singular frequencies. In
particular, if we multiply a distribution by a smooth bump function, we can only refine the
singular directions, as demonstrated by the following lemma. We omit a proof here, but it

can be found in, for instance [10] or [12].
Lemma 2.1.7. Let f be a distribution, and ¢ € C§°(X). Then X(¢f) C X(f).

Now we are ready to define the wave front set of a distribution f € D'(X). As in the

case of the singular support and frequency set, it is easier to define the complement. We

say (xo,&) € X x R"\ {0} is not in the wave front set of f (denoted by WF(f)) if there
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exists a smooth, compactly supported function ¢ € C3°(X) with ¢(z¢) # 0, and an open
cone I' C R\ {0} containing £ so that

67(6)| < on L +1g)™

for all N positive, for every £ € I', and for some constant C.
Thus, the wave front set of a distribution generalizes the notion of singular support, in

the following sense:

Proposition 2.1.8. Let 7 be the natural projection from X x R™\ {0} — X. Then
m(WE(f)) = sing supp (f).

Proof. Suppose g ¢ sing supp (f); then there is a ¢ € C§°(X) so that ¢(zg) # 0 and

67(©)| < v+ 167N

for all positive N and every &, for some constant Cy, and thus (x0,§) ¢ WF(f) for all
£#0.

Now, suppose zg ¢ m(WF(f)). Using compactness of S"~!, we can find functions
o € CP(X) with ¢r(zg) # 0 and associated cones I'y for k£ = 1,2,..., K such that
Uk Ty D R?\ {0} and such that, for every positive N, there exists C j such that

Onf(€) < Ona(1+1eNN
for all £ € T'x. That is, Ty N X(Prf) = 0. Then, if ¢ = Hszng)k, we have ¢ € C3°(X) with
®(xo) # 0, and by our previous lemma,

B(ef) € Mz B(0nf) = 0.

From this, and the definition of ¥, it is now clear that = ¢ sing supp (f), and the proof is

complete. O

2.1.83 The Hamiltonian and propagation of singularities

Having now concluded our introduction to the wave front set, we want to explore the effect
of a Fourier integral operator on the wave front set of a distribution. In short, if P is an

F.I.O. and f is a distribution, we want to know how WF(f) and W F(Pf) are related.
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We start by recalling that for a differential operator P, the following condition holds

supp(Pu) C supp(u)

for all u, known as the local property. In general, a pseudodifferential operator (let alone

an F.I.O.) will not satisfy the local property, but the following analog is available:

Theorem 2.1.9 (Pseudolocal Property). If P is a pseudodifferential operator (of any order)
and u € E'(X) then

sing supp (Pu) C sing supp (u) .

We will prove this theorem shortly, following the method outlined in [38] (see also [14],
[30], etc.). The key idea is to associate P with its Schwartz kernel k(x,y) € D'(X x X), and
then establish the following lemma. We recall that the relationship between an operator P

and its Schwartz kernel is given by
(Pu,v) = (k, u(z)v(y)).

Lemma 2.1.10. Suppose k € D'(X x X) is the Schwartz kernel of a continous map P :
C{P(X) — C®°(X) with a continuous extension P : E'(X) — D'(X) and k is C*° away from
the diagonal in X x X. Then

sing supp (Pu) C sing supp (u)
forue &'(X).

Proof. Choose xo ¢ sing supp (u). Then, we can find ¢ € C5°(X) so that ¢ = 1 in a
neighborhood U of z, and ¢u € C§°. Next, choose ¢ € C§°(X) supported in U, with
¥(xg) # 0. Then, we have

YPu = pPdu+ pP(1 — ¢)u.
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Because ¢, ¢pu € Cg° and P : C§° — C*, we have yP¢u € C*. Next, because the supports
of ¢ and 1— ¢ are disjoint, there is an € > 0 so that ¥ (x)k(z,y)(1—¢)(y) = 0 for |z — y| < e.
Thus,

$P(L— $)u = 9(x) / k() (1 — ) (y)uly) dy
- / V@R = W) dy + / b)) (1 - B)w)uly) dy
r—y|<e

|z—y|=e

:/ | Y(@)k(z,y)(1 — o) (y)uly) dy
T—y|>e

which defines an integral operator with smooth kernel x|, _y>c%(2)k(z,y)(1 — ¢)(y). Thus
Y P(1—¢)u € C*°, and combined with our earlier observation, we have that z¢ ¢ sing supp (Pu).
O

As we noted following Theorem 2.1.5 pseudodifferential operators are always continuous
as maps C§° — C* and have continuous extensions &’ — D’. Thus to prove Theorem 2.1.9,
it just remains to prove the integral kernel of a pseudodifferential operator is smooth away

from the diagonal. To do this, we relate the kernel and the symbol of P

(k,u ®v) = (Pu,v)

- / Pu)(z)v(z) dz

(
:///ei<xy’£>p(x,§)u(y) dy de v(z) dz
//</ i{z—y,E) x&)d&) u(y) v(x) de dy

so that k(z,y) = [ @ ¥ p(z, &) dé. Then
(z —y)*k(z,y) = /(w —y)*e' TV p(z, &) dE
/D‘“@ 8p(a, &) dg
— [l rangpag) de
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which is absolutely convergent for « large enough (if P is of order m, then m — |a| < —n is
sufficient). Further, taking j derivatives (and increasing the order of o so that m —|a|+j <
—n) still gives an absolutely convergent integral, showing (z — y)*k € C(X x X). Thus, k
is smooth off the diagonal as claimed, and we have proved the theorem.

While the pseudolocal property is often highly useful, in some cases it fails to yield much
information. For instance, if P is a wave operator 97 — A and u is a solution Pu = 0, the

pseudolocal property only states
() = sing supp (0) = sing supp (Pu) C sing supp (u)

which tells us nothing about the singularities of u (or anything else, for that matter!). To
obtain a suitable description of sing supp (u), we develop some geometric ideas. We first
briefly recall the notion of the tangent bundle and cotangent bundle of X. Again, we restrict
our attention to open sets of R™, but in general, X can be a manifold.

If z is a point in X, and T, X is the collection of tangent vectors to X at xg, we denote
the tangent bundle of X by T'X = U,exT, X ~ X x R". Next, if T X is the dual space
of T, X, we call T" X = UpexT; X ~ X xR" the cotangent bundle of X. If 7 : TX — X
is the natural projection, we call a smooth map V' : X — T X such that woV is the identity
(i.e. a smooth section of TX) a vector field, and define a covector field similarly. We
call the collection of all such maps I'(TX) and I'(T*X) respectively. Finally, note that,
since TX and T*X are both open sets in R?"”, we can repeat these constructions to define
T(T*X), T*(T*X), etc.

0 o)

If (z1,...,x,) are coordinates for X, then Jur -+ gy 18 & basis for TX, in the sense

that, for any smooth vector field V : X — T'X, V can be written
n
0
V= Z Uj(x)f
— X
7j=1
for some smooth functions v;. Similarly, dz1,...,dxz, form a basis for 7*X. We also use
the notation (z,&) = (1,...,2n,&1,...,&,) to describe a general point in 7% X.
If p(x,€) is a smooth function on 7% X, we can define a vector field H, € I'(T'(T*X)) by

" 9p O dop 0
H,=S L2 _— L~
P ]z::l 8@ 8xj 6a;j 8@
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This vector field is called the Hamiltonian vector field of p.
Recall that an integral curve of a vector field V' € I'(T'X) is a path v : [a,b] — X such
that L~(s) = V(y(s)) for all s € [a,b]. With this in mind, we define a bicharacteristic of

p as an integral curve of Hy,; i.e. it is a solution (z(s),&(s)) of

.0

J ag]ﬁ
. Op
5]__81‘]'

(where & is shorthand for %x, etc.). Additionally, if p vanishes along such an integral
curve, (i.e. p(z(s),&(s)) = 0 for all s), then we call the curve a null bicharacteristic. The
projection of a null bicharacteristic to X (i.e. z(s)) is called a ray.

We note here that, by construction H,p = 0, and so p is constant along the integral
curves of Hy. That is, to check whether or not a bicharacteristic is null, it is sufficient to
check p(x(0),£(0)) = 0.

As an example, for the function p = ¢2 |¢|* — 72 (which is the principal symbol of the

differential operator 92 — c?A), the Hamiltonian is
1 o, O 0
2 =2 G, T
j=1

Moving forward, we omit the factor of 2 (as it yields the same solution, up to a repa-

rameterization) in H, and note that its integral curves v : s — (z(s),t(s),&(s), 7(s)) will

satisfy
ij = 6253',
t=—r,
§ =0,
7 =0.

Suppose 0 € [a,b], and v(0) = (x0,0, o, 70). Then a solution is given by

’Y(S) = (x[) + 625087 _T087€07 TO)'
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If p(7(0)) = 0, then we have 79 = % |&y]|, and if we reparamaterize « in terms of ¢, we have

bicharacteristics

W(t) = (300 + C&ta t, 50) 7_0)'
ol

The corresponding ray is then given by (z¢+ c\%tv t) (or, in view of our reparameterization,
simply zo £ cé—&t).

Now we seek an exact description of how the singularities of a wave’s initial data influence
the singularities of the solution. A proof of this theorem can be found in any of the references

given for this section.

Theorem 2.1.11. Let P be a pseudodifferential operator of order m, with real-valued
principal symbol p(x,&) positively homogeneous of degree m in &. If v : [a,b] — T*X
is a null bicharacteristic of p and u satisfies Pu = 0, then either vy([a,b]) C WF(u) or
v([a, b)) N W F(u) = 0.

Thus, if u is a solution of a wave equation, with initial displacement f (and zero initial
velocity), we can describe precisely where v is singular: w is singular at (¢,z) if and only
if there is (zg,&y) € WF(f) such that the projection of a null bicharacteristic with v(0) =
(20,0, &0, 70) to Rx X passes through (¢, x). Or, in briefer terms, singularities will propagate

along the null bicharacteristics/rays of p.

2.1.4 The non-trapping hypothesis

Now we are in a position to better discuss the non-trapping hypothesis introduced in the
previous chapter. Let X = R x R”, P = 9? — c?(x)A be a wave operator with principal
symbol p, and let 2 be a bounded open set in R™. As in our earlier example, we can
reparameterize each null bicharacteristic of p in terms of ¢, and so we think of them as maps
vt (2(1),8(1)).

Now, we consider the set of all null bicharacteristics v with v(0) = (xo,&p) such that
xo € Q (and of course &y # 0). We say that (€2, ¢) is non-trapping if each of the correpsonding
rays leaves () in finite time, and the supremum of these times is finite as well. For a non-

trapping (€2, ¢), we will call the supremum 7°(2).
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Figure 2.1: An example of a trapped geodesic.

One may gain additional understanding of the nature of this definition by considering
an example of a trapping metric: consider ¢(z) = |z|, with Q an annulus {z : r; < |z| < r2}.
Then, for g € €, if & is perpendicular to xg, it is straightforward to check that the resulting
ray is {x : |z| = |zo|} (see Figure 2.1), which will remain inside €2 for all time.

Because singularities propagate along bicharacteristics, as we discussed in the previous
section, the non-trapping hypothesis also ensures that any singularities of f will have left

Q by T'(£2), or put another way, that u(¢,z) is a smooth function on Q for t > T'(2).
2.2 Functional Analysis

In the proof of our main result, it will be important to determine when, for a bounded,
linear operator K, ||K f|| < || f]| for all f implies ||K|| < 1. To describe the correct class of
operators for which this statement is true, we will need some preliminaries from functional
analysis; in particular, we will discuss the spectrum of a linear operator, compact operators,
and the spectral properties of compact operators. The results stated in this section can be

found in any textbook on functional analysis; see e.g. [28] or [29], etc.

2.2.1 The spectrum of a bounded linear operator

Let X be a Banach space, T': X — X a bounded, linear operator, and A a complex number.

If T'— AI has a bounded, linear inverse, we say A is in the resolvent set of 1. Otherwise,
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we say A is in the spectrum of 7', or A € o(T).

Determining whether or not 7' — Al has an inverse is made easier by the following key

result from functional analysis.

Theorem 2.2.1 (Open Mapping Theorem). Let X andY be Banach spaces, andT : X —Y
be a bounded linear operator. If T is surjective, then T(E) is open in'Y for every open set

EcCcX.

As a consequence of the open mapping theorem, 7" — A\l will have a bounded linear
inverse precisely when it is bijective - because it is injective, the map (T — AI)~! is well
defined, and because it is surjective, the inverse is continuous. Thus, when determining
whether or not a value A\ is in the spectrum of 7', it is sufficient to check the bijectivity of
T — A\

Of course, bijectivity can fail in a number of ways. First, if there is a non-zero vector
x € X so that (T'— AI)x = 0, then clearly T is not injective, and so not invertible. In this
case, we call A an eigenvalue, x an eigenvector, and the collection of all eigenvalues the
point spectrum of 7. In the case of a finite dimensional vector space V', because of the
rank-nullity theorem, an operator 1" : V' — V fails to be invertible precisely when it fails to
be injective, and so the spectrum consists entirely of eigenvalues.

For infinite dimensional Banach spaces, the situation is not so straightforward, and there
are other ways in which T'— AI can fail to be bijective. In particular, if T'— AI is not bounded
below, or does not have dense range, then it is not bijective.

In the first case, exhibiting a sequence {x,} C X with [|z,|| =1 and ||Tz,, — A\xy,| — 0
is equivalent to showing 7" — A fails to be bounded below. We call such values of A the
approximate point spectrum. Of course, if A is an eigenvalue, and «x is a corresponding
eigenvector, then the constant sequence x, = z/ ||z|| is such a sequence. Thus, the point
spectrum is always a subset of the approximate point spectrum.

There can be values of A which lie in the approximate point spectrum, but not the
point spectrum. Let X = ¢2(Z), the space of bi-infinite sequences z(k) which are square-

summable, i.e. S0 |z(k)|* < oo. Let T be the left-shift operator on this space; explic-
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itly,
Tx(k) =x(k+1).

We will show that A = 1 is in the approximate point spectrum, but is not an eigenvalue.

To do this, we define a sequence z,, by

0 k<0,
Ty (k) = ﬁ 1<k<n,
0 k>n

Clearly, ||zy| = 1, and further

so that | Tz, — x,|| = % which tends to zero as n — oco. Thus, A = 1 is in the approximate

spectrum. On the other hand, if A = 1 is an eigenvalue, then there is a non-zero sequence
x(k) so that Tx = x. This would imply that x(k) = z(k + 1) for all k, and so z is
constant. But such a sequence is either zero, or it is not square-summable, and so 1 is not
an eigenvalue.

Finally, if A is such that T"— A is injective, but fails to have dense range, we say that
A is in the residual spectrum of 7. To demonstrate this, we let X = ¢2(N) and T be the

right shift operator

Tz(k) =
x(k—=1) k>0,
and show that A = 0 is in the residual spectrum (i.e. that 7 is injective, but does not have
dense range). It is easy to see that ||Tz|| = ||z| for every x, so T is injective and bounded
below, and so A = 0 is not part of the approximate spectrum. But z = (1,0,0,...,0,...) is

clearly not in the range of T', and so T fails to be bijective. Thus, the claim is proven.
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At this point we note that it is possible for a value A € o(T') to lie in both the approximate
and residual spectrum, if T — AI is injective, not bounded below, and does not have dense
range. In view of this, we call the continuous spectrum of 7" the values of A which are in
the approximate spectrum, but not the residual spectrum or the point spectrum (i.e., those

values of A\ for which T'— AT is injective, has dense range, but is not bounded below).

2.2.2  Compact operators

In this section, we seek to answer our question: "If X and Y are Banach spaces, T': X — Y
is a bounded linear operator, and ||Tz||y < ||z| y for all z € X, is it true that ||T]| < 177.

Here, ||T'|| indicates the standard operator norm

1Tl = sup [T
zeX:||z||=1
Of course, if X is finite dimensional, this is true; if ||| = 1, there is an = so that

this supremum is attained. In general, however, this does not hold, as the unit ball in an
infinite dimensional vector space is not compact. For example, take X to be L?([0,1]) and

let T': X — X be defined by

T: f(t) — tf(t).

It is not hard to see ||T'f|| < || f]| for all f. However, if we consider the sequence of functions

fn = V/nX(1=1/n,1), then | fy|| = 1 for all n, but

1 1/2
1 1
2
1full = n/ 2a) =114 L
1-1/n n o 3n
as n — oo. Thus, |T|| = 1.

Thus, we seek to characterize operators that behave in some way like operators over
finite dimensional spaces. As it turns out, the correct description is that of compactness:
we say a bounded linear operator K : X — Y is compact if the image of the unit ball
{r € X :||z|| £ 1} is pre-compact in Y.

Equivalently, we can say K is compact if and only if the image of any bounded set is
pre-compact, and if and only if, for every bounded sequence {z,} C X, {Kz,} C Y has a

convergent subsequence.
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It is clear that, if X and Y are finite dimensional, then every linear operator mapping
X to Y is compact. Further, if K : X — Y has finite dimensional range, then it is compact.
To see this, we suppose Tz = Zle aryx for some K vectors y, € Y. Then, if z, is a
bounded sequence in X, each of the K sequences (in n) of coefficients ay, ,, is bounded, and
so has a convergent subsequence. By selecting futher subsequences, we can find a convergent
subsequence of T'z,,.

Further, compositions of bounded operators with compact operators remain compact:

Proposition 2.2.2. If K is compact, and T is a bounded linear operator, then TK and

KT are compact.

Proof. First, let T: X — Y and K : Y — Z, and let z,, be a bounded sequence in X; we
will show KTz, has a convergent subsequence. Because 7' is bounded, Tz, is a bounded
sequence in Y. Then, because K is compact, K (Tx,) will have a convergent subsequence,
showing KT is compact.

Next, suppose K : X — Y and T : Y — Z. We will show that the image of the unit ball
Ui in X under TK is pre-compact. Indeed, because K is compact, K (U;) is compact, and

so TK(Uy) is compact as the continuous image of a compact set. O

Another important class of examples are smoothing operators; recall that a bounded
linear operator K is called smoothing if it can be continuously extended to a map K :
E'(Y) — C*°(X). By the Schwartz kernel theorem, K has a smooth Schwartz kernel k, i.e.
there exists k € C°(X x Y') such that

Kf(@) = [ k) () dy

for all f. With this integral representation, we can prove that some smoothing operators

are compact, provided the spaces X and Y are compact.

Proposition 2.2.3. Let 2 be a bounded domain in R™, and suppose K : H& (ﬁ) — H& (Q)

1s smoothing. Then K is compact.

Proof. As a map continuously extended to &’ (ﬁ) — (ﬁ), K has a smooth integral

kernel k. Further, k is uniformly continuous (as it is smooth on the compact set Q x Q).
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Now we use the Arzela-Ascoli theorem; we need to show that if {f,} C HI(Q) with
| f2ll <1 (here, ||-|| indicates the H} norm), then {K f,,} is uniformly bounded and equicon-
tinuous.

Indeed, the uniform boundedness follows from the boundedness of K:
K full < (KLl < K

and so the functions are uniformly bounded by || K||.

Next, to demonstrate equicontinuity, we use the uniform continuity of the integral kernel
k. If € > 0, then there is 0 > 0 so that |k(z,y) — k(zo,y)| v/vol(Q2) < € whenever |z — xg| <

0. Thus, for any n,

K fn(x) = K fu(xo)| < /lk(w,y) —k(zo. Y[ 1fn(y)l dy < ellfull2@) S €llfull <

whenever |x — zg| < §, and thus all functions K f,, are equicontinuous. 0

Compact operators have many nice properties, and in some ways generalize the idea
of finite dimensional operators. In particular, there is a very nice characterization of their

spectrum.

Theorem 2.2.4 (Fredholm Alternative). Let H be a separable Hilbert space, and K : H —
H a compact operator. Then the spectrum of K is a set of discrete points whose only
possible limit point is 0. Furthermore, for every non-zero A € o(K), X is an eigenvalue, and

ker(K — AI) is finite-dimensional.

Further, for compact operators that are also self-adjoint, the eigenfunctions form an

orthogonal basis of the space, much like the finite dimensional case.

Theorem 2.2.5 (Hilbert-Schmidt). Let A be a compact, self-adjoint operator on a separable
Hilbert space H. Then there is a complete, orthonormal basis {¢n,} such that Ad, = A,

with A\, — 0 as n — 00.

This allows us to prove the following infinite dimensional version of the Rayleigh quotient.
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Theorem 2.2.6 (Rayleigh Quotient). Let H be a separable Hilbert space, A a compact,
self-adjoint operator on H, and let \1 be the largest positive eigenvalue of A. Then

sup (Af, f) = A1

IF1=1
Proof. Let {¢,,} be a basis of H consisting of eigenvectors of A, as in the previous theorem.
Choose any f € H, with ||f|| = 1. We can write f = > >, (f, ¢n)¢n so that I£I1? =
> ((f,#n)? = 1. Next, observe

(AF 1) =D Al 0n)? < At

n=1
Thus, (Af, f) < A\ for all f with norm 1. Finally, if f = ¢1, equality is attained, and the

result is proved. O

Finally, we are in a position to prove the main result of this section, with which we

conclude this chapter.

Proposition 2.2.7. If H is a separable Hilbert space, and K : H — H 1is a compact
operator, and | K f|| < || f|| for all f € H, then | K| < 1.

Proof. Suppose [|K| =1, i.e. supjzj=; [[Kf[| = 1. Then

sup (K*Kf, f) = sup (Kf,Kf) = sup |[Kf|*=1.

Ifll=1 lIfll=1 IflI=1
Then, by the preceding theorem, since K*K is a compact, self-adjoint operator, A = 1 is an
eigenvalue of K*K, and so there is g € H so that K*Kg = g. But ||[Kg|*> = (K¢, Kg) =
(K*Kg,g) = (g,9) = ||g||*, which is a contradiction. O
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Chapter 3
THERMOACOUSTIC TOMOGRAPHY IN ELASTIC MEDIA

Having now covered the necessary preliminary mathematics, we seek to prove the main
result of this work. We begin by discussing the basic properties of elastic waves, including
especially unique continuation and energy of solutions, and then move to the reconstruction

process.
3.1 The Elastic Wave Equation

The elastic wave equation, in its most general form is given by

p8t2 = Z al' Cz]kl ul
jei=1 0

where p is the density, and c¢;j3; is the elastic tensor. We will find it convenient to take p = 1
from this point on, as it simplifies the analysis, and does not otherwise adversely affect our
results.

While a priori, the elastic tensor has n* entries, there are many symmetries that can be
exploited. In particular, c;ji = cjiri = cijik = Cikji in the general case, and for particular
types of media (e.g. isotropic, orthotropic, etc.), further simplifications are possible.

We will focus primarily on isotropic media. Physically, an isotropic medium responds
the same in every direction, and the wave equation is given by

82

St =V (u()((Vu) + (Vu)h)) + V(N @)V - u).

The right-hand-side has principal part

w(@)V - (Vu) + (Vu)") + A(2)VV - u
= pAu+ puVV . -u+ AVV -

=(A+2u)VV - u+ pu(A - VV-)u,
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with principal symbol (ignoring the sign change)

p(@,€) = (N +20)E€T + p(|€)* T — €€7),

a symmetric matrix-valued symbol with (for fixed x, £) eigenvector £ corresponding to eigen-
value (A 4 2pu) [€ |2 (of multiplicity 1) and eigenvectors &,...,&, € & corresponding to
eigenvalue 1| |2 (of multiplicity n — 1). Because p is symmetric, it is always possible to
choose these eigenvectors so that they are orthogonal. We note here that, for the general
anisotropic elastic system, the eigenvalues are more complicated functions of x and &, and
can even change multiplicity, though we will not discuss this further here.

To study the microlocal behavior of this system, we will seek to diagonalize this system
into blocks corresponding to these eigenvalues, effectively decoupling the wave into its com-
ponent modes, and then analyze each mode individually. We call the modes corresponding
to the eigenvalue A + 2u the P-modes, and the modes for p the S-modes.

In the case of homogeneous media (constant A and p), this decoupling is complete. Here,

we demonstrate this by constructing projection operators Ilp and Ilg

p =AYV
Mg=1-Tlg=A"(A-VV)=A"1(-V x Vx)

so that
P =(A+2u)Allp + puAllg
and so that if we then write u = I[Ipu + llgu = up + ug then

Pup = ()\ + QM)AUP

Pug = pAug.

In the case of non-homogeneous isotropic media, we can carry out the same construction,

though the identity above only holds modulo lower order terms, i.e.

P = (A +2u)ATlp + pATlg + Lo.t.
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Despite this minor setback, diagonalization on the level of the principal symbol still
enables us to more easily study the operator, and deduce information about microlocal
properties, such as propagation of singularities. In fact, in the work of Taylor (see [38], [39],
see also Stolk [33]), it is shown that there is a matrix-valued pseudo-differential operator
Q of order 0 such that Q~'PQ is block-diagonal modulo a smoothing term, each block
corresponding to an eigenvalue (i.e. to the wave modes). In practical terms, we can take
the principal symbol of @ to be a matrix-valued symbol ¢(x,£) whose columns are the
normalized eigenvectors of p(z, &) (and so we can choose ¢ so that it is orthogonal).

We write our block-diagonal decomposition
Q™'PQ = diag (Pp, Py)

and
_ —1
Unp = E QMZU’L
%

where M = P or S (here, the indices within the blocks have been suppressed) so that, for

each mode (up to smoothing terms), we have

82

Further, Pp is a 1 x 1 block, and since each component of ug satisfies the same partial

2

differential equation 2ug; = p(z)Aug; (albeit with different initial data), we study both

ot
2
P = (A +2p)(z)Aup
82
P ls = w(x)Aug

as scalar-valued wave equations.

From this, and in view of the pseudo-local property (Theorem 2.1.9), we can study the
propagation of singularities for the original system by using the Hamilton-Jacobi equations
for the scalar equations above. In particular, we can define and assess non-trapping in
essentially the same way. We need to choose T'(2) large enough that all rays corresponding
to both P and S-modes will have time to exit 2, but other than this, we still have the same

results. In particular u(t,-) is smooth on Q for t > T(Q2).
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3.2 Unique Continuation and Conditions on the Lamé Parameters

As we saw in the previous section, elastic wave equations can be decoupled into various
modes of propagation, which is one of the key attributes distinguishing them from scalar
wave equations. In fact, these modes correspond to two different speeds of propagation,
the so-called P- and S-waves or modes (for ‘pressure’ and ‘shear’). In particular, these two
speeds ¢1(z) = v/2pu+ X and ca(z) = /1t correspond, as we have seen, to the eigenvalues of
the principal symbol of P:

p(e,€) = A+ 2) (@) + p(x) (|71 - €€7).

Moving forward, it will be useful to define scalar wave operators corresponding with these

speeds, and so with a; = 1/(2u + A) and az = 1/p, we define [,,, j = 1,2 by
U, = a;0f — A.

The property of finite speed of propagation for the elasticity system is essentially the same
as the scalar case, as demonstrated by the following definition and theorem. We will say
that u has finite speed of propagation in (0,7") x B(xg,€), with maximum speed ¢ > 0,
if for any ty € [0,T), u(to,-) = wi(to,-) = 0 in B(zg,€) implies u = 0 a.e. in the cone

U0<s<e/0087 where Cs = {t =to+ 5} X B(l‘o, € — CS).

Theorem 3.2.1. Assume that p, A € C*(R?), and suppose u € H? solves (1.1). Then,
for any open ball B(xg,e) C R3, u has finite propagation speed in (0,T) x B(xg,€), with

mazimum speed ¢ = SUP,cB(zg,c) V21 + A

For a proof, we direct the reader to [24]. With this result in mind, we will hereafter

assume that there exist constants ¢, ¢ so that

ct = sup /2u+ X < o, (3.1)
z€R3
¢ = inf /p>0. (3.2)
z€R3

We will also assume that (2, P) is non-trapping, meaning (recalling our discussion in the

last section, as well as that given on page 19) that, for both the P- and S-modes, every ray
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(i.e. the projection of every bicharacteristic starting in ) leaves €2 in finite time, and that
the supremum of these times, which we will again call T'(Q2), is also finite.

The presence of two speeds of propagation causes some difficulty regarding questions
of unique continuation. As we have seen, for a homogeneous medium (i.e., the Lamé pa-
rameters are constant), the system is diagonalizable, and the P- and S-modes are preserved
throughout the wave’s evolution, effectively reducing this problem to the scalar case. In the
more general setting however, P-waves may transmit or reflect as S-waves (and vice-versa)
at an interface, making the question of unique continuation more subtle. For instance, if
the P-wave vanishes on the boundary of a set for all time, one cannot necessarily conclude
it vanishes on the interior as well; it may simply be transmitting as an S-wave instead. The
extent to which the two modes can be decoupled is useful for understanding the reflection
and transmission of singularities, and has been studied using the pseudodifferential calculus
(see [39] and [38] for smooth p and A, and most recently, [3] for u, A € C1:1).

For unique continuation in the classical case (a scalar wave equation with smooth coeffi-
cients), this problem essentially reduces to Holmgren’s theorem (see, for instance, [38]). In
the case of non-smooth coefficients for a scalar wave equation, there are good results due
to Tataru (see [35],[36]). For the static Lamé system (i.e. the elliptic system Pu = 0), Lin,
Nakamura, Uhlmann and Wang have recently shown (in [23]) that there is a strong unique
continuation principle; specifically, if A € L™ and p € C%!, in R” with n > 2, if a solution
is zero in a neighborhood of any point, it is identically zero.

For the isotropic elastic system, many satisfactory results have been proven via Carleman
estimates, and a thorough discussion can be found in the work of Eller, Isakov, Nakamura
and Tataru, as well as that of Cheng, Isakov, Yamamoto and Zhou (see [7] and [5], respec-
tively) and other authors. In the following two theorems, u will be a solution of (1.1), €' is
an open domain in R3, and 7" will be some positive real number (in practice, we will have
Y containing €2, and 7" larger than T'(2)). Both of these results are from [7]; the former is

a slightly simplified statement of Corollary 3.5, and the latter is Theorem 5.5.
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Theorem 3.2.2. (Eller, Isakov, Nakamura, Tataru)

Let a1 = i, as = ﬁlzu and assume, for some 0 > 0, they both satisfy
6%a;(a; +a; " [tVay]) < a; + 1/2¢ - Va, (3.3)
and
92aj <1 (3.4)

on [T, T"] x SV, that a; € CY([-T",T"] x '), and that ' C B(0,0T"). Then, if u =0 and
dyu=0 on (=T',T") x O, then u(t,z) = 0 when |z|* > 62¢2.

Theorem 3.2.3. Assume that the coefficients p, A € C® are time independent. Let S
be a noncharacteristic surface with respect to both [J,, and O,,. Then we have unique

continuation across S for H. . solutions u to (1.1).

With the assistance of these theorems, we conclude this section by proving a unique
continuation result needed later for the reconstruction process. Essentially, we seek to
answer the following question:

Suppose a solution u of (1.1), with (0, z) = f(x) = 0 outside €, also vanishes outside
) at some later time 7". From this, can we determine if f(z) = 0 inside Q as well? Because
of finite propagation speed, this is certainly not the case for all times 7" > 0 (let 7" be small,
and let the support of f be, for instance, some small ball contained in §2), and so we seek

to describe sufficient conditions for making such a determination.

Theorem 3.2.4 (Sufficient conditions for the Lamé Parameters). Suppose that u, A € C3
are time independent, and that the mazximum and minimum speeds of propagation satisfy

the inequality
¢ <3¢,

that there exist 0, T, and € > 0 so that

1
—cT<f<ec

3
2(R +e¢)
TS ATTY
- 30 — ¢t
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and that (a1, a2, T,0) satisfy the gradient condition (3.3) on

[3T 3T

T
B —ct .
L1 Y P

Assume also that the surface S = {(t,m) Nzl = 92t2} is non-characteristic for O, ,Og,.
Then, for solutions w of (1.1) (with f compactly supported in Q = B(0,R)), if u(T,z) =0
for xz & Q, we have f(x) = 0.

Proof. By assumption, we know
u(T,z) =0, forx¢Q,
and since f is compactly supported in €2, we know
u(0,2) =0, foraxz¢Q
as well. Thus, by finite speed of propagation, we then have both
u(t,r) =0 when |z| — R>c"|T —t|
and
u(t,x) =0 when |z| — R > c" |t].
Combining these observations shows (see Figure 3.1)
T .
u(t,z) =0 when |z|— R > 3¢ —-T/2 <t<3T)/2.
Next, by time-reversal, u extends to an even function of ¢, so, in fact, we have
T
u(t,z) =0 when |z| — R > 3¢ —3T/2 <t <3T)2.

Now, because 8 < ¢~, we have 92aj < 1 for j = 1,2, and by hypothesis, the gradient
condition is satisfied on B (0, R+ Zct +¢€) x [-2L, 2L]. Because § > ¢t /3 and T > 2(R +
€)/(30 — ¢*), we check that

T ., T T,
R—|—20 +6<2(39 c )+20 < 26 (3.5)
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Figure 3.1: The solid gray region is B(0, R) x (=T,T); the dashed region where u = 0 by
finite speed of propagation and time-reversal.

so that we can apply Theorem 3.2.2, with ' = B(0, R + %c* +e€) and T" = % Thus,
u(t,z) = 0 whenever |z* > 62t2, showing that u(0,z) = 0, except possibly at the origin.
Theorem 3.2.3 allows us to extend this solution uniquely, and thus u(0,0) = 0 as well,

showing f = 0. O

Before we continue, we make a few remarks about the conditions placed on the Lamé
parameters in this theorem. First, the condition ¢t < 3¢~ is needed to guarantee we can
choose 6 so that ¢+ < 6 < ¢; we need 6 < ¢~ to ensure condition (3.3) of Theorem 3.2.2
is met, and %c* < 6 is needed to ensure that the first inequality in (3.5) is valid. This
condition essentially reads, “the speed of the S-wave must be more than a third that of the
P-wave.” For many materials, this is a realistic assumption (for instance, this is true of
most earth materials), though as McLaughlin and Yoon note in [24], in biological tissue,
this assumption may not be reasonable. In spite of this, because the observation surface
is not a true discontinuity in the medium, it may be reasonable to expect that there is no
exchange between the P- and S-modes, allowing us to work with a stronger form of unique
continuation and drop the assumptions on the wave speeds. We will not pursue this issue

any further in the present work, however.

The gradient condition is somewhat more subtle, though making some additional hy-
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potheses could help to simplify the situation. For instance, if we were able to assume that
the medium is homogeneous outside some neighborhood of Q (i.e., A and p are constant, so
that Va; = 0), then the gradient condition simply reads § < ¢~ outside that neighborhood.
Alternately, if we were to make assumptions on the size of |Va;|, say |Va;| < da; for some

6 > 0, then the condition could be reduced to
02(a; + a2 |t]) + 2 1
(a; + a; ]!)+§]:1:\< :

Again, at this point in time, we will leave such additional assumptions for future work, and

continue with the hypotheses in the form stated in the theorem.

3.3 Energy of Initial Data and Solutions

As we have previously discussed, the success of the reconstruction process depends on good
local energy decay, ensured by the non-trapping condition. Before we move on to the
reconstruction process, we will find it useful to specifically define two kinds of energy spaces
associated with (1.1); first for the initial data, and then for solutions. In what follows, U is
a domain in R? (in practice, we will have U = Q or U = R3). We will begin by defining an
inner product for the first space.

For functions f, g, and a set U, define the Hp inner product by
(Fa)pw) = [ N1V -0)+ e tr (T)(Ta) + (V) (V) da,
where tr indicates the trace. Specifically, we have

df; 0gi . dfi Ogi
tr(V Z Ox; Oz’ v/ Z | Ow; O

7.7 1 7.] -

It is easy to see that (-,)y, () is symmetric and bilinear. Furthermore,

Lemma 3.3.1. For functions f,g € C5°(U), we have

([ Dupw) =Pl g 2wy =, P9) 2y

Proof. Using the identities

(V- (V) -g=V-(((V])g) — ptx(V)(Vg),
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(V- ((VHD) 9=V - ((u(VN))g) = p tx(V) (V)
and
(VY- ) -9 = V- NV - )g) =XV - )V -g),
we have
(PL.o)iow) = | MYV -0+ 0t (T1)(Va) + (91 (V) da
= [T+ (V1)) + V- (T - ) o

Since g € C{°(U), the second integral is zero by the divergence theorem, and we have

(Pf,9) 2wy = (f;9)mp)- Similarly, using f € C§°(U) will show (f, 9) mr, vy = (f, P9) r2(v)-
O

Next, we define Hp(U) to be the completion of C§°(U) under the norm

1 e 0y = (F P rp)

(this quantity is essentially the total elastic energy of f in U, with a factor of 1/2 omitted

for convenience), and then define the energy space
H(U) = Hp(U) & L*(U)
with the norm
11 f2) gy = 1Al ap @) + 12l 2wy -
Finally, we define the total energy for a function u(t,z) at time ¢ as
Ev(u,t) = Jult, )y @) + e, ) 72w

i.e., the total energy is the sum of the elastic and kinetic energies of u at time ¢. Before
moving on, we note that, as a consequence of these definitions, if u solves (1.1) with f €

Hp(Q), then we have

Egs(u,0) = HfH%ID(IW) = HfH%-ID(Q) = Eq(u,0).
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3.4 Reconstruction

Now that we have all the necessary preliminaries in place, we are in the position to inves-

tigate the reconstruction process. As suggested by our earlier discussion of techniques in

TAT, one possible approach to reconstruction would be the use of time-reversal for solutions

vo of

(

(({)? +P)U0 =0

voljo <00 = h,
U0|t=T = O’
katvoftzT =0,

in (0,7) x ©Q,

where h = Af, and then attempt to define an inverse Ay by

th = ’Uo(o, )

in €,

with the hope that Agh = AgAf approximates f. The problem with this method is that h

may not vanish on {t = T'} x 99, causing the boundary conditions to be incompatible.

To correct this, we will need to introduce an error term, and modify our approach

accordingly. Given h (again, eventually h = Af), define ¢ and v by

P¢ = 07 ¢’69 - h(T7 ')7

2+ P =0
vlorxo0 = h,
vlg=r =9,
Ovli=r =0,

in (0,7) x Q,

(3.6)

and note that the boundary data is now compatible to first order, in that ¢ = hon {t = T} x

0f). Now, we define the pseudo-inverse A by
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Our goal now is to show that A maps the range of A to Hp(f2), and that the error
1 = AMf 1, () 18 small compared to || ||, (q); in particular, we will show that the oper-
ator K = (I — AA) is a contraction on Hp(€2). The following theorem is our main result.
Recall that we say (€2, P) is non-trapping if every ray starting in 2 exits in finite time, and
the supremum of these times (which we denote by T'(2)) is finite as well (see page 19 for

more discussion).

Theorem 3.4.1. Suppose that f is compactly supported in S, that (2, P) is non-trapping
and satisfies the hypotheses of Theorem 3.2.4, with T > T(Q2). Then AN = I — K, where K
is compact in Hp(Q) and || K|y, ) < 1. In particular, I — K is invertible on Hp (), and
we have the following Neumann expansion for f:
[e.e]
f=Y KmAh, h:=Af.
m=0

Proof. Let w solve

;

02+ P)w =0 in(0,T) x 9,
wlp o0 =0,
(0,77 x (3.8)
w‘t:T = U\t:T — ¢,
QW= = Opuli=T.

\

Let v be the solution of (3.7) with h = Af. Then v 4 w will solve same initial boundary
value problem as u (with initial conditions given at ¢ = T'), and thus u = v + w. For t = 0,

we then have
f=ANf +w(0,-),
and so,
Kf=w0,-).

For convenience of notation, let u? = u(T,-) and uf = uy(T,-). Because u! = ¢ on 99,

and because P¢ = 0,

(u” = ¢, ) () = (u” — ¢, Po)r2i) = 0.
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Thus,

2 2 2
0" = Sl = 14" [y ) = 190zrn @) = 19" 0y

showing that
2 2 2 2
Eg(w,T) = [[u’ — ¢HHD(Q) + H“tTHL2(Q) < H“THHD(Q) + H“tTHLQ(Q) = Ea(u, T).

Because w = 0 on 952, we have (w,w) ) = (Pw,w)r2q) so that

d

d d
—Eqo(w,t) = &<P'LU,'LU>L2(Q) + T

dt <’w/7 w/>L2(Q)

= (Pw',w) p2(0) + (Pw,w') 20y + (W, w") p2(0) + (W', w") 20

/ Z

= (Pw',w) 20y + (W', w") 12(0)

= <w’, Pw>L2(Q) + <w', w”>L2(Q) =0

(note that this is just a reflection of the fact that the Dirichlet boundary conditions imposed

on w are energy-conserving). Therefore,
Eo(w,0) = Eq(w,T) < Ea(u,T) < Egs(u,T) = Ea(u,0) = | f3, )
showing

HKfH%{D(Q) = [lw(0, ‘)H?{D(Q) < Eq(w,0) < Hf”?{D(Q)‘

We next seek to show that this inequality is, in fact, strict. So, suppose that there is
some [ so that K[|y, ) = [[fllg,- This implies that all the above inequalities are

actually equalities as well, and in particular, Eq(u,T) = Ers(u,T), so that
u(T,z) =0, forx¢Q.

By Theorem 3.2.4, we then have f =0, and thus ||[K f{|;, ) < |z, ) for all non-zero
f € Hp(Q).
Now, we will show that K is compact. We have that w(T,-) and u(T,-) are smooth as

functions on Q because T > T(9) (all singularities beginning in  will have left), and so,
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as linear operators acting on f, they have smooth Schwartz kernels. This will also imply ¢

is smooth, by elliptic regularity. From this, we can see that the map
Hp(Q) = H(U): [ (u" =, uf)

has a smooth kernel, and is therefore compact (see Proposition 2.2.3). Next, we note that the
solution operator of (3.7) from ¢t = T to t = 0 (i.e., the map (u? — ¢, ul) — (w(0, ), w(0,))
is bounded in H(U) (unitary actually, because Eq(w,T) = Eq(w,0)). Thus, we conclude
that the map K : Hp(Q) — Hp(Q), f — w(0,-) is compact, as the composition of a compact
and a bounded map, finally allowing us to conclude ||K]| Hp(@) < 1 by Proposition 2.2.7,

and the proof is complete. Ol

It is additionally worth noting that, in addition to uniqueness, the proof of this theorem

also gives insight into the stability of this problem. In particular, we have

1/2
1A < (DY ey w7 € Hol)5 0,
providing a bound on [|K||, ) in terms of the local energy decay. Furthermore, because
f—AAf = Kf, this also describes the error in the reconstruction if we only use the
first term KCAh = AAf of the Neumann series. Additionally, if T is chosen so that the
hypotheses of Theorem 3.2.4 are satisfied, but 7' < T'(Q2), then we can still conclude that
K flmp) < Iflle, @ for all non-zero f, but we can no longer be sure K is compact,
and thus have no reason to expect || K| 5, (q) is strictly less than 1. Finally, if T < c%, then
one can find a non-zero f so that |[Kf| ) = I/, (by choosing an f supported
in a small enough ball, finite speed of propagation will imply u(7T,x) = 0 outside of ).
Actually, we can refine this a bit: if dist(x, 0€2) is the length of the shortest geodesic from
x to the boundary, we set
Ty := max dist(z, 002).
zeQ

Then, if T' < Ty, the set {z € Q : dist(x,0) > T'} is non-empty, and for any f supported
in that set, we will have Af = 0. Thus, uniqueness fails for 7' < Ty. Unlike the scalar case

however, T' > Tj is not enough to ensure uniqueness; one could take non-zero initial data
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with zero P-mode, supported in a set such that the distance from that set to the boundary
at the S-wave speed is greater than Ty, and have Af = 0. Thus it will also be important to
consider an analogous time 77, related to the slower S-wave speed. This idea will be further

discussed and developed in Chapter 5 when we conduct our numerical experimentation.
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Chapter 4
BACKGROUND ON NUMERICAL WORK

In the previous chapter it was shown that, if the Lamé parameters satisfy a condition on
their relative size (briefly, that sup \/zt < 3inf /A + 2u) and one regarding their gradients,
then f is recoverable via a Neumann series. Our goal in this and the following chapter is
to numerically implement the time-reversal method just outlined. We devote this chapter
to discussing the numerical methods involved, and in the following chapter, we present the

results of our numerical experimentation.

4.1 Finite Difference Methods

When computing solutions to partial differential equations, it is, of course, usually not
possible to write closed-form, exact answers. To overcome this, many techniques have been
developed that produce good approximations to solutions, such as finite difference methods,
finite element methods, and finite volume methods. In our work, we will implement finite
difference methods to construct approximate solutions; we describe some of their basic

workings and features in this section.

4.1.1 Finite differences

Suppose we want to approximate f’. From the Taylor series, we have

flto+ k) = f(to) + kf'(to) + O(K?),

and so, for small k, we can approximate f’ by

pay =TT oy,

This is called the forward difference approximation for f’. We can also approximate

f' using either the backward difference approximation

iy = OB o
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or the central difference approximation

f(t+3k) = f(t=3k)
k

To see why the central difference gives us better accuracy, write

f't)= +O(K?).

7 (0 3) = Ft0) + gk () + G2 0) + O

and
1 1 ! 1 2 pn 3
Flto— 5k ) = flto) = Skf(to) + Sk7f(to) + O(K)
and note that f (to + 3k) — f (to — 3k) = kf'(to) + O(K?).
If we want to be more accurate, then we can take additional terms of the Taylor series.

For example, if we want to improve the accuracy of our forward finite difference approxi-

mation to O(k?), we consider the Taylor expansions
F (to+ K) = fto) + K (t0) + 5K F"(10) + O(K?),
f (to + 2k) = f(to) + 2k f'(to) + 2K " (to) + O(K?).
Then, we take a combination of these such that the f” terms cancel:

2f (to+ k) — %f (to + 2k) = gf(to) + kf'(to) + O(K?),

so that
—3f(t)+2f(t+ k) — 5f(t+2k)
k

and we have the second-order accurate forward difference approximation of f’.

f(t) = +O(K?),

If we wish to approximate higher-order derivatives, we can use finite differences of lower-
order derivatives. For example, if we wish to find a second-order accurate central difference

approximation of f”, we compute
P+ 3K~ (- 3

1'(t) = - +O(k?)
R =f() _ fO)=f(E=k)
=+ 0

By adapting these two methods appropriately, we can construct forward, backward, or

central difference approximations of any order, and any accuracy.
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4.1.2  Finite differences on a grid

Given a fixed h, we define a grid of spacing h to be the set of points {x;};° _ given
by x; = [h. We may also wish to definite variations of this, such as finite grids {xl}lL: 0
xr; = xo + lh (for a fixed xo, L) or semi-infinite grids (of spacing k) {t,} -, tn = nk,
and will make the distinction clear when necessary. We will also wish to consider products
of grids, and will refer to {t,} >, x {x;};=_ ., for instance, as a grid of spacing k, h. Finally,
if v is a function on a grid, we will abbreviate u(ty,z;) as u}’, and u(t,,-) as u".

Finite difference schemes and grids offer a natural (and easily programmable) means

of approximating solutions to partial differential equations. To illustrate this by way of

example, we seek to construct approximate solutions of the heat equation
Ut = Ugy

on {t >0} x {0 <x <1} with initial condition u(0,z) = f(z) and boundary conditions
u(t,0) = u(t,1) = 0. We fix a grid of spacing k, h {t,},— X {l“l}lL:() (here, we assume h and
L are chosen so that zj, = 1).

If we approximate u; using a first-order accurate forward difference method, and wy,
using a second-order accurate centered difference method, we have

n+1 n n n n
w Uy 2u) +up

k h?

so that

k
u;z—kl = Ul + 3 (u?_i_l —2u} —|—uf‘_1) 0< < L,

and we can implement our boundary condition as

uptt =0:1=0,L.

Thus, we have an explicit formula for u?“ in terms of the values of u at the previous time

step. To implement the initial condition, we sample f on our grid to determine u°, and now
we can use this scheme to compute vj' for any n,l. This is known as a one-step scheme:
computing u™ ! only requires the values of «”, and thus for one-step schemes, knowing u"

allows one to calculate u” for all n. We will discuss two-step methods in a later section.
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Whether or not this scheme will yield accurate or useful approximations to actual solu-
tions, however, is a different question. To quantify this, we will first need to define what it

means to say a scheme is convergent.

4.1.8  Convergence, consistency and stability

Let us begin by making precise the idea of convergence for one-step finite difference schemes.
We say such a scheme approximating a partial differential equation is convergent if, for
every solution u(t,z) to the partial differential equation, with initial data ug(z), if v is a
solution of the finite difference scheme such that v converges to ug(z) as z; — z, then v’
converges to u(t,x) as (tn, ;) — (t,z) as h,k — 0.

Unfortunately, it can be difficult to prove convergence of a scheme directly, and so
alternative methods must be found. There are two related notions, consistency and stability,
that are not only naturally desirable properties for a scheme to have, but are also easier to
work with, and as we will eventually see, can be used to assess convergence of a scheme.

We begin by defining the local truncation error as the difference of the original differ-
ential equation and the finite difference approximation when applied to a smooth function
¢. For instance, the local truncation error of the first-order accurate forward difference

approximation of f’ is

o) - AR =00

k¢" (1) + O(k?)
(k).
In the case of our scheme for the heat equation, the truncation error is
b0l 2) — dua(to) — ot + k, xli —o(tw) | Szt h) - 2¢§Lt2, ) + ¢(t,x — h)
= ¢u(t,2) = Guu(t, @) — du(t, ) + O(k) + bua(t, ) + O(h?)
= O(k) + O(h?),

_1
2
=0

and so overall is O(k,h?). Alternatively, if ¢ = u is an exact solution of the differential
equation, we can view the local truncation error as the error in applying the finite difference

scheme to u.
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For a particular finite difference scheme, if the local truncation error goes to zero as
k,h — 0, we say the scheme is consistent. In some sense, consistency ensures that exact
solutions to the differential equation will also be solutions of the finite difference scheme.
For both of the examples just discussed, it is clear that the schemes are consistent.

Next, we want to get a sense of how error resulting from an early step in the finite
difference scheme will manifest later; ideally, we would like this later error to be bounded.
To analyze this, we introduce the notion of stability, following the presentation given in [34].

Given a finite difference scheme for a first-order (in ¢) equation and a fixed k, h, we say
the scheme is stable for k, h if there is an integer J such that, for any positive N, there
exists a constant Cy such that

00 J oo
h Z ]u?|2§CNhZ Z ’u{

l=—0 7J=0l=—00

‘ 2

for all n < N. We can also adapt this definition in an obvious way for finite grids.
For many schemes, we will be able to take J = 0 in the above definition so that the
stability condition reads

h i lul|* < Cnh i }ulO‘Q

l=—o00 l=—00

or
L L

hz lup|? < C’th ‘u?‘Q
1=0 1=0

for finite grids.
If we think temporarily of " as a function that is piecewise constant on the intervals

[z, 7741), then its L? norm is

(/ u" (x)]? dm>1/2 = < i /:H Jup|? da:) -

l=—o00

- 1/2
= ( > h\U?\Q)

l=—00

0o 1/2
= <h > |um2> .

l=—00
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With this in mind, for a function v defined on a grid {z;} we denote

1/2
loll, = (hZ\vz|2 dw) ,
l

and now the stability condition (with J = 0, and Cy replacing /Cy) reads
lu™ll, < O[], -

We conclude this subsection by stating the following theorem, which describes precisely

the relation between consistency, stability, and convergence.

Theorem 4.1.1 (Lax equivalence theorem). For a consistent finite difference method for a

well-posed, linear initial value problem, the scheme is convergent if and only if it is stable.

Thus, consistency and stability are exactly the conditions we seek in selecting a useful
finite difference scheme: if a consistent scheme is stable, then it is convergent, and fur-
ther, there are no non-stable schemes worth considering, as they will necessarily fail to be

convergent.

4.1.4  Von Neumann analysis

Now that we have established a relationship between stable schemes and convergent ones, we
present a powerful method of testing the stability of a particular finite difference scheme,
known as von Neumann analysis. We illustrate this with an example, the one-way, 1-

dimensional wave equation
U = Cly,

on RT x R where ¢ is the (constant) wave speed. We develop a forward-time, forward-space
finite difference scheme

k
n+l _ . n n n
i —Uz+cﬁ(uz+1—ul)

= (I = X" + My q,

where \ = c%.
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Before we proceed, it will be necessary to recall some facts and defnitions pertaining to
the Fourier transform. If v is a function defined on the integers (i.e. a grid of spacing 1),

then its Fourier transform (sometimes called its discrete-time Fourier transform) is given by

and an inversion formula is given by

v = zlﬁ/\ de.

7 Lo

If we switch our attention to infinite grids of spacing h, we can redefine the transform and

inverse transform by

. 1,
B(€) :JT? Z he~ ey,

Zlhf/\ ) df

v =

L

We note that, for finite grids, we have the discrete Fourier transform at our disposal, though
we omit further discussion.
Next, we recall Parseval’s identity, which states that the L? norm of a function is equal

to the L? norm of its Fourier transform. Specifically,
2 2 m/h 2 2
ol =n >t = [ @) de = [l
I —7/h

Now, returning to our finite difference scheme, for each n, we can compute u”, and we

further observe

i(141) h§
ul+1 \/ﬂ/—ﬂ'/h (E) dé'

— m/ o eilhgeihﬁﬁ(g) df

and similarly for u;® ;.
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Now, if we rewrite our scheme in terms of the Fourier transforms of uj" and v, we

have

h
n+l _ 1 ﬂ/

L ilhe B ihe\ 5
v ((1 A) + Ae )u(g) de.

We also know that

n+l 1

7rh —_—
uptt = —— / / eMeyntl(¢) dg,
\/ﬂ —x/h

and so by uniqueness of Fourier transforms, we know

1) = (1= 2) + Ae) ().

We call g = (1 — \) 4+ Xe€ the amplification factor, as advancing from one time-step to
the next will amplify the Fourier transform of the solution by ¢g. In particular, given initial

data u?, we will have
u™(§) = g"u’(§),
so that

ni2 n n. 0 2 m/h oan |7 o
i = @], = o, = [ o )] e

‘2
h —7/h

.
.

Thus, in determining stability of a system, it will be useful to estimate the size of |g|. In

particular, if |g| < 1, then
m/h 92 2
e [ ol = [ e
< d
Ju Hh_/w/h\u © de= || =f"ll;
and the scheme will be stable.

So, we compute
g2 = ((1 — A+ Aeihf) ((1 — A+ /\e’ihi)
= (1= A2+ 2024 AL = ) (e 4 o7
= (1= X)2 4+ 2% +2)\(1 — \) cos(h€)
=1—2X\(1 = A) + 2A(1 — A) cos(he)

=1 —A(1 - \)sin? <;h§> :
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If we want |g| < 1 for all £, we then need 0 < A\ < 1. Therefore, we must have ¢ > 0, and

must have k < %h for the scheme to be stable.

4.1.5 Two-step methods and stability
Suppose now, that we wish to solve a typical wave equation
Ut = CQwa

with initial data u(0,z) = ug(z),u:(0,2) = 0 on R x R,
We can use the centered-space and centered-time finite differences to get the second-order

accurate scheme

k2
W = 2up = P (e — 20+ )
Because u™t! depends explicitly on the values of 4™ and u"~!, we call this a two-step

method. In this case, simply knowing u” will not be enough to calculate all future values
of u™; we will have to either specify or otherwise approximate u! in order to proceed.

One way of doing this is via the Taylor series. At time ¢t = k (i.e. n = 1), we have

1
u(k,z) = u(0,x) + ku(0,2) + §k2utt(0, z) + O(k?)

1
= up(x) + §k202um(0, x),

because u¢(0,z) = 0, and because uy = c®ugy. Then, if we use a centered finite difference
for .., we have
2
1

1k
ul =’ + 02§ﬁ (upyy —2uf +ui4),

and we can compute subsequent values of u™ using our scheme.
We modify our definition of stability slightly to allow linear growth in ¢ for second-order
equations; we say a two-step scheme is stable if there is an integer J such that for any

positive N, there exists a constant C'y such that

J
la”[2 < (14 n?)Cn S |||
j=0
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for all n < N.
In this case, we will always need J at least 1, because we have to specify (or estimate)
our data at two time steps for these types of equations.

We consider the von Neumann analysis of our scheme; as before, there will be some
—_—

amplification factor g so that unt! = gﬁ, and additionally, that u"—1 = gflﬂﬁ. Thus, in

taking the Fourier transform of our scheme, we will have
(g—2+g ) ur =\ (e’“ -2+ e_ih§> un

2 k2

7z- Then, using basic trigonometric identities,

where A\ = ¢
1
g—2+g 1= —4\%sin? <2h§>
so that
2 1
(91/2 — g_1/2) = —4\?sin? <h§)
2
1
g% — g71/? = £i2)sin <2h§>
g £ i2\sin (;hg) g7 —1=0
which is a quadratic for ¢'/2, leading to solutions

2
- (\/1 2ain? <;h§) + i\sin (;h§>>

From this, we can see that if A <1 (i.e. if ck < h), then |g| < 1, and this scheme will be

stable.
These schemes extend to higher dimensions in a straightforward manner. If we wish to

solve, for instance
_ 2
Ut = ¢ (Ugg + Uyy) ,
writing u(tn, 1, ym) = uj',,, we can write the scheme

n+1l __ n n—1 2 n n n n n n
Uy, = 2Upn = Uy + €75 (Ul 1,m = 2l + Uy + U — 20+ U1
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(there are, of course, other schemes one could choose). If one fixes a spatial grid of spacing

h (in both 2 and y), the stability condition for this system is ck < %h.

The stability analysis for systems of partial differential equations and for variable coef-
ficients is more complicated, and we will state results for the specific schemes we wish to

use in the next section, rather than discussing them in general.

4.2 Our Methods

Now we introduce the specific finite difference schemes we will use to approximate solutions
to 1.1, 3.7 and 3.6.

We wish to develop a scheme for the two-dimensional isotropic elastic wave equation

(Utt)l = 81(()\ + 2/1)31u1) + 82(,1182u1) + 81()\82uQ) + 82(/1812@)

(ugr)2 = Oa(AO1u1) + 01 (daur) + O2 (N + 2u)O2us) + 01 (udius).

To simplify the notation somewhat, we write u = u;, v = us so that the system of partial

differential equations becomes

Upp = 81(()\ + 2,u)81u) + 82(/,68270 + 61()\621}) + 82(,&311})

Vit = 82()\81’11) + 0 (,uﬁgu) + 62(()\ + 2#)62’0) + 0 (/1811)),

and use the convention u(t,,;, ym) = v, and similarly for v. To develop a scheme, we
follow the method propopsed by Kelly et al. in [22] and further explored by Nilsson et al. in
[25], and approximate spatial derivatives in the following way: for those terms where both

derivatives are with respect to the same variable, we use
O1(a0u) ~ Dy ((Ei/2a> (Dfu))

where Df is the forward difference operator in the x; direction, D; is the backward differ-

ence operator, and Ei/ ?is the averaging operator

1 1
<E1/20‘>l " = Qy1/om = i(al—i-l,m + Oél,m)'



52

Explicitly,

Dy (") (Df1)) = 1 D7 (0tam (s = )

1
h2 (al+1/2 m (Ui1,m — Wm) — Ql_1/2,m (Urm — ul—l,m)) ‘

Terms of the form 02(adau) are defined similarly:

Oa(aOou) ~ Dy ((E;/Qa) (D;u)) .

For derivatives of the form 9s(301u), we use centered first-order differences D} and DY,

Do (B01u) ~ DY (ﬁ (D(l)u))

1
= Thz (ﬁl,m-‘,—l (ul+1,m+1 - ul—l,m+1) - ﬁl,m—l ((ul+1,m—1 - ul—l,m—l)) )

and 01(f02u) is approximated in the same manner. When we wish to be brief, we will use
the notation Py j, to denote the discretized spatial partial differential operator just defined.
For derivatives in time, we use the second-order accuate, centered difference, and we

now have the scheme
Wt =2um — w82 [ D7 ((BV*(A+2)) (DT "))
+05 () (DFe)) + DY (1 (D87)) + D8 (1 (D))
H—au— ot 2 Dy ((B%) (DF")
+0;5 ((B*(\+2)) (DF o)) + DY (s (D3u™)) + D§ (A (DFu")) |

Stability of this scheme is discussed in [25]; we omit further discussion here, but note

that for the case of constant A, i, the stability condition is

h
< = .
\/CQP—FC% VA +3p

4.2.1  Forward problem

To compute Ay, we find the solution to the forward problem (1.1), using the scheme given

n+1

above. Because computing u only depends on u™ and u”~ !, we only store values of u for

three time steps, updating as necessary. We will store these values in arrays u[1], u[2], u[3],
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and we will store the computed boundary data in an array Ag[n] wheren =1,...,T/k—1.

For computing the first time step, we use the Taylor series expansion

1
u(k) = u(0) + ku/(0) + 5k?u”(o) + O(k?)
1
= u(0) + ku'(0) + 51<:2Pu(0) + O(k3).
Since we have assumed zero initial velocity, we then have the scheme
1 0, 1,2 0
U =u + 5]6 Pk,hu

uth =20 — w4+ kQPk’hu”; n > 2.

The program is summarized below in Algorithm (1).

Algorithm 1 Solving the forward problem (1.1)
function FORWARD({)

initialize spatial finite difference operator;

Af[1] = ul2]|o0; > Store boundary values at each step

= ul2]; > Update arrays for next pass

forn=2:N do >N=T/k—-1

=
<
I
[N}
=
S
|
<
=
_|_
oy
[\
p
>
=
S

= ul2]; > Update arrays for next pass

end for
return Ay;

end function
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4.2.2  Elliptic problem

We will write ¢ = ¢1, ¢ = ¢o to simplify notation here. To solve the elliptic PDE, we
use Gauss-Seidel iteration. To do this, we start by writing Py ,¢ = 0 as a finite difference
equation, and then solve for ¢;(l,m) when it appears. Explicitly, our method calls for us to

expand terms like 01 (a01¢) (where o = A + 24, e.g.) as

1
01(a019) ~ 72 (Q11/2m (D 1.m — Prm) + 11/ (Ptm — P1—1,m))
1 1 1
=52 (Q1—1/2m — W1g1/.m) PLm + ﬁal-i—l/;mqﬁl—i-l,m - ﬁal—1/27m¢l—l,m-

Terms of the form 0y(8011)) are expanded as

02(BO1Y) ~ 4% (Brm+1 Wi+1,m+1 — Yi—1,m+1) = Brm—1 (Vir1,m—1 — Yi—1,m—1)) 5

and then for the other terms in the equation

O1(1019) + Oa(202¢) + 01(B1029) + O2(B2019) = 0. (4.1)

Then, we solve for ¢ ,,, in (4.1) to get an expression of the form

(bl,m = Fqﬁ()\a 12 Oy, lv ’I?’L)

where
Fy = '1y [N+ 20) 1510, m i 1m — A+ 200) 110 m@1—1,m + Himt1 o Plimtt — Hm—1/2Plm—1
+ i (A1,m (Vi 1mt1 — Yis1,m—1) — N—1,m (Vi—1,m+1 — Yi—1,m—1))
+ % (tt,m+1 i1 me1 — Yimime1) = Hm—1 (Yis1,m—1 — Yi—1,m—1))

Y= ()‘ + 2/‘)l+1/2,m - (>‘ + 2:u)l—l/z,m + Him+1/2 — Him—1/2-

We proceed similarly with our second equation to get an expression for ;,, = Fy, and
then solve iteratively. Specifically, we use the method outlined in Algorithm 2, setting ¢
and 9 equal to Ay on 052, and then iterating over our grid, updating the values of ¢ and
A in terms of the expressions Fy and Fy, derived above. Of course, since in each pass, the
newly-computed value of a particular ¢;,, depends only on its directly adjacent neighbors,
we will have to repeat the iteration over the grid many times, but eventually, this converges

to the solution of (3.6).
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Algorithm 2 Solving the elliptic problem (3.6)
function ELLIPTIC(Ay)

(6,)lon = As[NT;
for j = 1: num iterations do
for!=2:L—1do
form=2:L—-1do
Gm = Fo (A, p, ¢, 9, 1,m)
Yim = Fy (A, 6,90, 1,m)

end for

end for

end for

return (¢,1);

end function

4.2.83  Time-reversed problem

We conclude this chapter by discussing our algorithm for the reverse-time problem (3.7).
We use the same finite difference scheme as we did to solve (1.1), but we do this on a smaller
grid, and instead of storing boundary values at each step, we use the previously computed
boundary values to set v(-,t)|gn at each step. Further, since our stencil is only 3 points
wide (i.e., v, is computed in terms of values of u and v at directly adjacent grid points),
we do not need to further modify our scheme to accomodate the boundary. This is outlined

in Algorithm 3.
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Algorithm 3 Solving the reverse problem (3.7)

function REVERSE(Af,(¢,v))

initialize spatial finite difference operator;

v[1] = 0;

v[2] = (¢,9);

v[3] = v[2] + 3k* P pol2];
v[3lag = Af[N —1];

v[1] = v[2];

v[2] = v[3];

end for
return v;

end function

> Update arrays for next pass

> Update arrays for next pass
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Chapter 5
NUMERICAL WORK

Having surveyed finite difference methods and developed schemes to solve (1.1), (3.7) and
(3.6), we begin our numerical experimentation and implement the Neumann series method
outlined in earlier chapters. We wish to explore the isotropic case, examining first the case
where the two speeds satisfy the Lamé hypothesis outlined in earlier chapters, followed by
the case where this condition is violated. We will see that, in both cases the algorithm
performs reasonably well.

We additionally wish to explore the anisotropic case; this has not yet been explored
theoretically, but, as it is no more computationally difficult than the isotropic case, we treat

it here. We will see that the problem is tractable as well.
5.1 Methodology

Throughout the remainder of this work, we will pose our problem in two spatial dimensions,

in which case, the operator P is given by

(Pu)p = 01((N+ 2u)01uy) + O2(ud2uy) + 01(Ad2uz) + Oo(puo1uz)

(Pu)2 = 8Q(>\81U1) + 01 (uagul) + 82(()\ + 2”)321@) + 81(M81u2),

where A and p will vary according to the needs of our numerical experimentation. In

particular, we will start by considering the sets of parameters

A =025, =1;
Az = 0.25(1 + 0.2sin(27x1) + 0.1 cos(2mz3))?,
p2 = 0.25(2 4 0.1 cos(2mz1) + 0.2 sin(2722))?;
A3 = 3.5, 3 = 0.25(1 + 0.2sin(2721) + 0.1 cos(27m2))%;

Mg = 0.25(2 4 0.2sin(27x1) + 0.1 cos(2mx2))?, pg = 0.25(0.001)%;
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G

(a) (b)

B

(c) (d)

Figure 5.1: P-wave boundary distance maps for (a) ¢ p : Tp = 1.330; (b) co.p : Tp = 1.261;
(C) c3p: To = 0.986 5 (d) Cq,pP : T() = 1.888.

inside €2, and smoothly cutoff to be constant outside 2. We will refer to the corresponding

+

P-wave maximums and S-wave minimums as ¢,", ¢; respectively. At this point, we note

cg =1.751, ¢; =0.85;
cy =2.084, c3 =0.35;

c; =1.150, ¢; = 0.0005;

so that (\;, ;) satisfy the hypotheses of Theorem 3.2.4 for ¢ = 1,2, but for i = 3,4, they do
not. The homogeneous parameters (A1, 1) are included as a benchmark, and for (A4, f14),
the S-wave speed is on the order of ﬁ of the P-wave speed. In this final case, we only run

the simulation long enough for the P-wave to reach the boundary.
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@

(a) (b)

(c)

Figure 5.2: S-wave boundary distance maps for (a) c¢i g : 71 = 1.996; (b) ca.5 : 11 = 1.888;
(C) C3,8 : T1 = 3.572.

5.1.1 Boundary Distance Map

In order to estimate an appropriate simulation runtime 7', we begin by computing the

critical time Ty by solving the eikonal equation

‘VT‘ =1/c,

Tv|89 = 07

where ¢ = ¢;p = /A + 2p; is the P-wave speed for the parameters in question. The
solution f(m) represents the length of the shortest geodesic from x to 9€2. We then have
Ty = max{,cq) T. We solve this equation using the fast-sweeping Lax-Friedrichs scheme
outlined in [21] (see also [27], [46]).

In Figure 5.1, we show the boundary distance maps we have computed for these sets of
parameters. The critical times are, respectively, 1.330,1.261,0.986, 1.888, giving us mini-
mum times the simulation must run in order to guarantee uniqueness.

We will also find it useful to compute the boundary distance functions for the S-wave

speed ¢ = ¢; 5 = /pi. Intuitively, this is the minimum time needed to ensure that an
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S-wave signal from each point reaches the boundary. These boundary distance maps are
shown in Figure 5.2, and the critical times (which we will refer to as T) are, respectively,
1.996, 1.888, 3.572 for the first three sets of parameters. In the case of the fourth set, we do
not need to determine 77, as we will not attempt to run the simulation long enough for the

S-wave to arrive (we would have T7 ~ 4000 in this case!).

5.1.2  Algorithmic Implementation

The algorithm essentially consists of three steps: starting with initial data f = (f1, f2),
first simulate the forward solution of (1.1) and collect the boundary data A ¢- Next, using
A¢(T,-), solve the elliptic boundary value problem (3.6) to compute ¢ = (¢1,¢2). Finally,
compute the solution of the reverse-time boundary value problem (3.7) with the elliptic
solution ¢ as initial data (at ¢ = T'), and boundary data prescribed by A #- When t = 0, the
solution of this reverse-time problem is the first term of the Neumann series. To compute
successive terms, we can repeat the process. The program is outlined in algorithm 4, and
specifics on the finite difference schemes used are found in the previous chapter.

Throughout, we take Q = [~2,2]%, with initial data f supported in [~1.5,1.5]%. For
solving the forward problem (1.1) (using forward), we use a 2nd order method, as outlined
in the previous chapter (see also [22], [25]). In choosing to implement the forward problem
this way, we introduce the problem of the computational boundary possibly causing reflec-
tion, and so we will take our computational domain to be [—5, 5]% to begin, so that it is large
enough to mitigate this issue. An alternate means of addressing this is the method of per-
fectly matched layers (used in [26], see also [2]), but we found that results and performance
were not as good.

To address a potential inverse crime (where results could be overly optimistic if the sim-
ulation too closely matches the reconstruction) we use a finer grid for the initial simulation,
and a coarser one for the remainder of the process. In particular, we will first take our
grid spacing to be h = 0.005, with the initial data sampled on a 600 x 600 grid, and time
step £ = 0.001, and then h = 0.01, £ = 0.002, so that the result is 300 x 300. Of course,

these considerations necessarily increase the error in the process; error due to the finite
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(a) (b)

Figure 5.3: Initial Data

difference method (especially at the boundary) will not undo itself, and additional error

will be introduced by downsampling Ay when the grid is resized.

Here, we also note that, in each case 1/ (CJ]S)2 + (CJSF)2 < 3, so that we have

h
(cb)" + (c3)°

for each set of parameters, and so we can expect stability.

k= 1h<
5

As discussed in the previous chapter, to solve (3.6), we use a Gauss-Seidel method
(elliptic), and solving (3.7) is done using the same 2nd order method as forward, with

the imposed Dirichlet boundary data (reverse).
5.2 Results of Numerical Experimentation

5.2.1 Homogeneous parameters (A1, pi1)

We first examine the case where the medium is homogeneous; i.e., the Lamé parameters
are constant. Here, and throughout, we will use simplified versions of the Shepp-Logan
phantom as our initial data, as seen in Figure 5.3. We will use one of the phantoms as fi,
the initial displacement in the z; direction, and the other as fs5, the xo displacement.

In Figure 5.4, we see the results of reconstruction with 7' = 4(~ 277). The error for our
approximations to f1 and fo are respectively 20.70% and 19.34% for the m = 0 term, and
20.53% and 19.10% for the m = 1 term (i.e. after 2 iterations), with error not decreasing

substantially after this point (this data is compiled in Table 5.1).
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Algorithm 4 main program
function TET2DIMG

initialize grid, time step, Lamé parameters, etc.;
T = total run time;
N = # of terms in Neumann series;

f = initial data;

Ay = forward(f); > compute As by solving (1.1)
¢ = elliptic(Ay); > solve (3.6), using A¢ (T, )
v = reverse(¢, Af); > solve (3.7), using ¢, Ay
solution = v(0, -); > v(0,-) is 1st term of Neumann series
f=w0(0,-);

forn=2:N do
Ay = forward(f);
¢ = elliptic(Ay);
v = reverse(p, Ay);
solution = solution + f — v(0, -);
f=f—v(0,);

end for

return solution;

end function
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) Initial Data fi

ul, —0 ul,

) uz, m=0 (e) ug, m=1 ) Initial Data f2

Figure 5.4: (A1, p1)

Next, we add 10% noise to our data; the results can be seen in Figure 5.5. Error is
described in Table 5.1; we notice that error is actually not increased by noising A; this is
possibly because the total error due to finite difference approximations and using different

meshes is of the same order as the introduced noise.

5.2.2  Heterogeneous parameters (Az, pi2)

We now examine the results when A and pu are allowed to vary. Again, we take T' = 4 ~ 277.
Reconstruction is still reasonable, though the error is higher, as expected. Results are shown
below in Figure 5.6, with corresponding errors in Table 5.2. In Figure 5.7, we see the effect
of adding 10% noise. It is interesting to note that error only decreases after the second
iteration, and can actually become slightly worse, or at least does not show substantial
improvement, in successive approximations. Again, this is possibly an effect of the finite
difference approximation and differing meshes limiting the efficacy of the Neumann series.

We next try adding 20% noise (not shown), and can see in Table 5.2 that, once again, overall
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) Initial Data fi

U1,

) uz, m =0 ) uz, m=1 ) Initial Data fo

U1,

Figure 5.5: (A1, p1), 10% noise

m
0 1
w1 | 20.70% | 20.53%
No noise
ug | 19.34% | 19.10%
w1 | 20.78% | 20.63%
10% noise

ug | 19.43% | 19.20%

Table 5.1: error for (A1, p1)
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(e) ug, m=1 (f) Initial Data fo

Figure 5.6: (A2, p2)

error is not substantially increased.

5.2.83 Heterogeneous parameters (As, u3), Lamé hypothesis violated

Next, we wish to explore the case where the conditions of Theorem 3.2.4 are not satisfied,
in part to gain intuition whether or not these are necessary conditions. Because the value
of T for this set of parameters is roughly double the values for the previous sets, we will
double the runtime of our simulation to 7' = 8 (the results of running the simulation with
only T'= 4 can be seen in Figure 5.8). In this case, it is also necessary to increase the size
of the computational domain (to [~12,12]?) to prevent problems with our computational
boundary. That is, we want to ensure that a signal originating in {2, and traveling at cg
will not be able to reflect off the artificial boundary and reenter (2.

In Figure 5.9, we see the results of the reconstruction, with error in Table 5.3. Results
are not as good as in the previous two cases, but identification of the phantom’s main

features is still possible. Once again, error does not improve past the second term, probably



66

(a) uy, m=20

) ur,m=1

(c) Initial Data fi

(d) uz, m=0

(e) uz, m=1

(f) Initial Data fo

Figure 5.7: (A2, p2), 10% noise

m

0

1

2

3

4

No noise

U1

23.62%

20.83%

20.85%

20.92%

20.96%

Uz

20.87%

19.46%

19.50%

19.55%

19.58%

10% noise

u1

23.69%

20.93%

20.96%

21.04%

21.08%

U2

20.95%

19.56%

19.61%

19.67%

19.71%

20% noise

u1

23.92%

21.27%

21.34%

21.44%

21.49%

Uz

21.19%

19.87%

19.97%

20.05%

20.09%

Table 5.2: error for (A2, p2)
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) Initial Data fi

(d) ug, m=0 (e) ug, m=1 (f) Initial Data fo

Figure 5.8: (A3, pu3), T' =4

m

0 1 2 3 4
up | 30.45% | 27.99% | 27.91% | 27.91% | 27.91%
ug | 26.26% | 24.28% | 24.16% | 24.15% | 24.15%

No noise

Table 5.3: error for (A3, us), T =8

limited by our finite difference scheme and different meshes. If we are willing to potentially
commit inverse crime, we can run the forward simulation on the same mesh as the successive
reconstructions, and view the results (Figure 5.10 and Table 5.4 ) without the downsampling
error and with less finite difference error. Here, the reconstruction is much better, and error
continues to decrease with additional passes. If we add noise, the error increases, but in

keeping with the type of stability we expect.



68

) ui, m (c) Initial Data f;
(d) ug, m=20 ) uz, m=1 ) Initial Data fo

Figure 5.9: (A3, us3), T =38

) w1, m ) ui, m ) Initial Data fi

) w2, m=0 ) uz, m=4 ) Initial Data f2

Figure 5.10: (A3, u3), T' = 8, same mesh



(a) ur, m = 1, 10% (b) ur, m = 1, 20%

noise

noise

(d) uz, m = 1, 10% (e) u2, m = 1, 20%

noise

Figure 5.11: (A3, us3), T

noise

(f) Initial Data fo

(c) Initial Data fi

= &, added noise, same mesh

m

0

1

2

3

4

Uy

12.52%

5.88%

5.25%

5.08%

4.99%

No noise
U2

10.61%

6.02%

5.40%

5.25%

5.20%

Uy

12.99%

6.86%

6.35%

6.21%

6.15%

10% noise
U2

11.12%

6.88%

6.33%

6.21%

6.17%

u1

14.37%

9.18%

8.83%

8.75%

8.71%

20% noise

u2

12.49%

8.92%

8.53%

8.45%

8.43%

Table 5.4: error for (A3, us3), T

= 8, same mesh
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5.2.4 Heterogeneous parameters (g, p1a), Lamé hypothesis violated with cg < cp

We conclude this section by exploring the situation where the P-wave speed is much greater
than that of the S-wave, and we choose A and p so that cp is roughly 1000 times cg. In
this situation, we will only run the simulation long enough to measure the P-wave at the
boundary; indeed, even if we wanted to measure the S-wave, we would have to run the
simulation so long that the P-wave would reflect off any reasonable artificial boundary (i.e.,
the grid would have to be so large, the program’s runtime would be impractically long, and
memory requirements would exceed the computer’s resources). Because of this, we cannot
expect to recover the full initial data, but hopefully we can still recover the singularities of

the data; that is, we attempt to image an “outline” of the phantom’s main features.

The results of this experiment can be seen in 5.12), and we omit an error table (as we
really only expect our results to give information on a set of measure 0). We see that the
boundaries of the main regions within the phantom can be identified, though the amplitudes
are not well-recovered. Results improve slightly after one iteration (m = 1), but actually
start to become much worse with successive passes. With noise, the results are about the

same (not shown).

5.3 Anisotropic Elasticity

Finally, we briefly test an anisotropic elastic system. For the general case in 2 dimensions,
there are 6 independent coefficients ¢;; in the system of PDEs, with 1 < 4,7 < 3 and ¢;; = ¢j;.
Here, we treat the special orthotropic case, where c13 = co3 = 0 ( = c31 = c32), and

the system can be written

(Pu)y = O1(c1101u1) + 02(c3302u1) + 01 (c1202u2) + 02(c3301u2)

(Pu)g = Oa(c1201u1) + 01 (c3302u1) + Oa(ca202u2) + 01(c3301u2)

(note that isotropic systems are the special case where ¢11 = c92 = ¢12 + 2¢33). Physically,

this is a material with two orthogonal axes of symmetry, sometimes called transversally
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) Initial Data fi

(d) ug, m=0 (e) ug, m=1 (f) Initial Data fo

Figure 5.12: (Mg, pa), T' =4

isotropic. We choose our parameters so that

c12 = 0.25(1 4 0.2sin(27z1) + 0.1 cos(2m29))?,
33 = 0.25(2 4 0.1 cos(2mz1) + 0.2 sin(2m29))?,
c11 = c12 + 2c33 + 0.25,

Cco9 = C19 + 2c33 — 0.25.

It is not yet known whether one can show that a Neumann-series approach works, but from
the standpoint of our program, it is no harder to implement.

Results are seen Figures 5.13 and 5.14, with error for both recorded in Table 5.5. The
outcome and error of these experiments is comparable to that of (Ag, p2), which is not en-
tirely surprising, as this is an anisotropic perturbation of those parameters. The experiment
responds similarly to noise in this case as well. Of course, this is only a “mild” anisotropy,
and there remain plenty of testing to be done, but this seems to be a preliminary indication

that some kind of reconstruction process can work for anisotropic systems.
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(c) Initial Data f;

ul, =
=1

) uz, m=0 e Uz, M = ) Initial Data fo

u17

Figure 5.13: Anisotropic system

) Initial Data fi

ul, =

(d) uz, m=0 (e) uz, m=1 ) Initial Data fo

(a) ur, m=0

Figure 5.14: Anisotropic system with 10% noise
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m
0 1 2 3 4
ur | 23.28% | 20.83% | 20.86% | 20.92% | 20.96%
No noise
ue | 20.96% | 19.43% | 19.49% | 19.55% | 19.59%
wy | 23.37% | 20.94% | 20.99% | 21.06% | 21.10%
10% noise

ug | 21.06% | 19.56% | 19.63% | 19.69% | 19.73%

Table 5.5: error for anisotropic system

5.4 Conclusion

While we have suggested and implemented a method of reconstruction for thermoacoustic
tomography in elastic media, and demonstrated the uniqueness and stability of this method,
there is still much work to be done.

Indeed, we have only explored the case of complete data, and in practical applications,
such as breast imaging and geophysical imaging, one can only expect to be able to measure
data on a portion of the boundary. Thus, examining the problem of incomplete data will be
critical to the practical relevance of the elastic approach, and should be explored in future
work. As previously mentioned, various authors (again, see [31], [44], [45]) have investigated
this problem for the acoustic wave equation, and produced satisfactory results; perhaps by
adapting these methods, good results can be obtained for setting of elastic media as well.

Furthermore, we have worked with the restriction that ¢ /3 < ¢~, which, as mentioned,
is a reasonable hypothesis for earth materials, but not necessarily for biological tissue. This
assumption may be stricter than actually needed, and so it would be nice to find an alter-
native to using [7] in the uniqueness step. At this point, it is not clear how to accomplish
this, but perhaps by adapting the methods (rather than the results) of Eller, Isakov, Naka-
mura and Tataru some progress can be made. Indeed, in their work the coefficients a; are
generally allowed to vary in time and be of relatively limited smoothness (e.g., C!); possibly
by relaxing these assumptions, a better unique continuation result can be obtained.

Regarding our numerical experimentation, in comparison to the homogeneous bench-
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mark, our program performs about as well on heterogeneous parameters that satisfy the
Lamé parameter hypothesis given in Chapter 3. While results are somewhat worse if the
condition is violated, the main features of the phantom are still easily recognizable. Even
in the case where the S-wave is several orders of magnitude slower than the P-wave (and so
is not measured), the outlines of these features remain visible.

At this time, results seem limited by accuracy of finite difference method (especially
at the boundary), and error in downsampling Ay when the grid is resized. If we want to
avoid a potential inverse crime, the second type of error is unavoidable, though the first
issue could be mitigated by either increasing the accuracy of the finite difference method
(to, say, fourth-order), or increasing the resolution of the grid. While a finer grid is easy to
implement, running time and memory requirements would suffer greatly, as these grow like
n? with respect to the resolution of the grid. Thus, a more accurate scheme may prove the
most useful in future work. One consequence of this seemingly inherent error is that the
program’s results generally did not improve after the second pass (i.e., after computing the
m =0 and m = 1 terms).

In all cases, the program responded to noise with the kind of stability expected; that
is, perturbing the measured data by 10% did not have significant consequences with regard
to the reconstruction. In fact, in most cases, the noise did not seem to make a signifi-
cant contribution to the overall error, and was most likely hidden by the error inherent to
our process. In the cases we ran without inverse crime considerations, we saw a greater
contribution to the error from noising, though it still behaved in a stable way.

Finally, the program seems to do a reasonable job of reconstruction for the anisotropic
case, though only a single case has been treated here. It is likely that there are types of
anisotropy that do not respond as well to this program’s approach, and it would be useful

to know what criteria distinguish these cases.
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