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Abstract

The time-harmonic propagation of waves in layered media is simulated numerically by means
of a modal-based Partition of Unity Finite Element Method (PUFEM). Instead of using typical
plane wave or Bessel solutions of the Helmholtz equation to design the discretization basis, the
proposed modal-based PUFEM uses explicitly the tensor-product expressions of the eigenmodes
(the so-called Love and interior modes) of a spectral transverse problem, which fulfil the coupling
conditions among layers. This modal-based PUFEM approach does not introduce quadrature errors
since the coefficients of the discrete matrices are computed in closed-form. An preliminary analysis
of the high condition number suffered by the proposed method is also analysed in terms of the mesh
size and the number of eigenmodes involved in the discretization. The numerical methodology is
validated through a number of test scenarios, where the reliability of the proposed PUFEM method
is discussed by considering different modal basis and source terms. Finally, some indicators are
introduced to select a convenient discrete PUFEM basis taking into account the observability of
cracks placed on a coupling boundary between two adjacent layers.

Keywords: Partition of Unity Finite Element Method, layered material, modal decomposition

1. Introduction

The development of engineering tools to find cracks on the interfaces between different lay-
ers materials is fundamental to the early detection of defects in some widely used mechanical
structures in industry (for example, pipes with a coating [29], multilayer panels in aeronautic
shields [8]). Currently, ultrasonic testing [4] and Foucault currents [1] propagating transversally
through the coupling interfaces are common inspection techniques. In both cases, their effective-
ness and practical application is limited by the fact that the excitation source must be placed close
to the crack location for its correct detection. In order to overcome that limitation, the use of Love
waves to find a defect far from the source has been recently analysed (see, for instance, [12, 16, 28],
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and references therein). In this framework, Love modes are surface waves associated with the cou-
pling interface, whose motion is transverse to the direction of wave propagation (see [25] for a
detailed description).

To achieve high crack detection rates by using Love waves (see [9]), it is crucial the a priori
knowledge of a high accurate prediction of the mechanical behaviour of the problem without a
crack. However, typical numerical approximations based on finite differences or finite element
methods suffer from the numerical pollution effects at high frequency regime [15], where despite
the grid or the mesh could be refined enough to capture the wave-like oscillations of the model
solution, the accumulation of phase-lag errors introduce spurious deviations on the approximated
numerical results [14]. Other high-order techniques such as high-order or spectral finite element
methods [3, 11] could mitigate these numerical pollution phenomena but they still involve a high
computational cost since the mesh used in the discretization problem should be conformal with
respect to the internal coupling interfaces of the multilayered media [26].

The present work is focused on the numerical approximation of the solution of a non-destructive
testing problem involving a bilayered medium without the presence of a crack. The proposed nu-
merical method deals with both challenging drawbacks described above. For this purpose, Love
and interior modes (computed in closed-form from a simplified auxiliary transverse problem) are
used in combination with a partition of unity finite element method (PUFEM) discretization. This
approach avoids any undesirable numerical pollution effects [13] and simultaneously does not re-
quire the use of refined meshes to obtain accurate numerical results even in the case of considering
thin layers.

The family of PUFEM methods was introduced in [21], where the standard polynomial-based
discretization of a classical finite element method (FEM), is used as a partition of unity. In that
manner, instead of computing a polynomial approximation of the exact solution, every local poly-
nomial basis is multiplied by an exact solution of a target model leading to an enriched discrete
space where some exact local solutions of the model are naturally included. Typically, in the
case of the two-dimensional Helmholtz model stated in a homogeneous medium (with a constant
wavenumber), this enrichment procedure involves the multiplication of piecewise polynomials
functions (defined on a triangular mesh) by plane waves [17, 22, 24], radial solutions (written
in terms of Bessel functions) [22], or two-dimensional eigenfunctions [2]. Further developments
on the use of the PUFEM technique applied to heterogeneous media have been analysed recently
(see [7] and [20]). However, those approaches use conformal meshes with respect to the position
of the coupling interfaces, and since the enriched functions used in the discretization are only lo-
cal solutions within a particular layer of the model, special treatments are required to impose the
coupling conditions among layers.

For the application of the proposed approach, the compatibility between the system of spa-
tial coordinates used to write the mechanical model (in this case, the Helmholtz equation) and the
mathematical description of the coupling boundaries of the layered material plays a key role. More
precisely, it is assumed that: (H1) the global governing partial differential equation (holding in the
entire computational domain) involves some piecewise (constant per layer) coefficients and (H2)
this equation admits a tensorial representation such that the normal and tangential spatial coordi-
nates with respect to the coupling boundaries can be identified. For instance, such assumptions are
usually fulfil in isolation sandwich panels utilized in building acoustics (where a Cartesian system
of coordinates is used and the coupling boundaries are planar) or in pipelines with coatings (where
cylindrical coordinates are applied to be compatible with the curved coating shape).
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Thanks to both assumptions (H1)-(H2) written above, the enriched modal-based PUFEM dis-
cretization can be designed as tensor products by using a splitting of eigenmodes derived from
an auxiliary spectral problem in the normal direction and a standard piecewise polynomial basis
acting on the tangential coordinates. For the sake of simplicity in the exposition, this work is fo-
cused on a Cartesian system of spatial coordinates in a two-dimensional setting, where a bilayered
material with planar coupling boundaries is studied.

The outline of this manuscript is as follows: the model problem and its variational formulation
is presented in Section 2. In Section 3, the computation of Loves and interior modes is described
in a detailed and pedagogical manner from an auxiliary spectral problem. The description of
the modal-based PUFEM approach, its associated discrete problem, and its matrix description is
included Section 4. Additionally, an analysis of the condition number of the PUFEM stiffness
matrix is included. Section 5 includes a wide variety of numerical tests in order to illustrate the
numerical behaviour of the proposed modal-based PUFEM method. Finally, a criterion to identify
a convenient combination of Love and interior modes in the PUFEM basis is described in Section 6
and some conclusions are discussed in Section 7.

2. Model problem

Throughout this work, a bilayered elastic material domain will be considered, where an excita-
tion will be imposed to polarize both layers transversally. So, the computational domain Q C R?
is split in two layers, denoted respectively by Q. and Q_, where different physical properties
are settled. More precisely, the transverse propagation speed c is defined as a piecewise-constant
function given by

c(x) =

Cy 1f$€Q+,
. ifzeQ.,

where it is assumed 0 < c_ < c¢4. In addition, the exterior boundary of the computational domain
Q is split in four disjoint parts, 0Q =T, UT U UT_.

Under the assumptions of small perturbations of the displacement field and the stress tensor, the
mechanical vibrations of bilayered structures can be modelled by a linear elastic mode,l where only
the transverse component of the displacement field is involved. Taking into account a frequency
domain model, i.e., if the external forces are harmonic in time with frequency ® > 0, the time-
harmonic problem is stated as follows: Find the displacement field u : Q — C such that it holds

—0lu—div(AVu) =f  in QUQ_, (1)
0

A _e on T UL, )

ov

. ou
—ioPu+c=—=r on I',UTy, 3)

ov
U =ulg, on T, 4)

ou ou

2 2

_ = = r 5
o o “ o o, ot ©)

where f,g, and r are respectively volumetric and surface external loads. Here v denotes the unit
normal vector outwards to Q_ and I'; = Q1 NQ_ is the coupling boundary. It is straightforward
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to derive the variational formulation of this frequency-domain problem: For given ® > 0, find
u € HY(Q) such that

Ap(u,0) = [ updz =L(0) ©)
for all € HY(Q), with

Ag(u,0) :/CZVM-V(T)da:—i(oB/ cuddo,
Q I,UT,

L(0) :/Qf(T)dm—k/nurg(f)dG—I—/reUFscr(T)dG.

All variational terms in this weak problem are well-posed assuming that f € L?(Q), and the

boundary loads r € H—2 (IeUT)and g € H2 (I'+ UT"_). The main goal of the present work is the
description of a modal-based PUFEM method to solve the variational problem (6) in a bilayered
setting. With this purpose, a basis consisting in eigenmodes of an auxiliary spectral problem will
be computed in the sections below.

3. Spectral characterization of the auxiliary problem

The key ingredient on the modal-based PUFEM discretization consists in the computation of
closed-form expressions for the eigenvalues and eigenfunctions of an auxiliary problem involving
the same partial differential equations and coupling conditions introduced in the target problem (1)-
(5), but possibly with different boundary conditions on the outer boundaries. In that manner, the
use of an eigenmode expansion for the solution of target problem (1)-(5) could be challenging an
potentially it would exhibit a poor asymptotic convergence with respect to the number of modes
used (since the target problem (1)-(5) could not be associated with a self-adjoint compact resolvent
operator). However, since the auxiliary problem will be stated in such a way that its eigenmodes
form a complete functional L?-basis, they will provide a suitable functional setting to be combined
locally with a partition of unity method.

In what follows, the spectral characterization of this new global problem is analysed, where
the Robin boundary conditions with 3 0 in problem (1)-(5) are replaced for simpler Neumann
boundary conditions (with = 0), this is: Finding the eigenpairs (w,A), w # 0, such that

M —div(c*Vw) =0  in Q, @)
a—w =0 on 0Q, (8)
ov
wlo =wlg, on I7, )

ow ow

2 WL 2 OW
co = o cy W o on I7. (10)

In comparison with the original model problem (1)-(5), this auxiliary problem (7)-(10) have Neu-
mann boundary conditions on dQ and hence, the linear resolvent operator associated to this spectral
problem is self-adjoint and compact. Hence, a standard spectral analysis shows there is an infinity
numerable set of positive eigenvalues {A,, ;}, jen (Without any accumulation point), which are as-



sociated with the angular resonance frequencies ®, j = iy/A, ; (see a detailed analysis in [19] for
further details).

3.1. Spectral analysis in the Cartesian system of coordinates

Despite the present modal-based PUFEM discretization is applicable to a wide variety of com-
putational domains and different governing partial differential equations, both the geometry and
the equations must be suitable for a description in a general local orthogonal system of coordi-
nates (such as polar or more general convex coordinates) fulfilling hypothesis (H1)-(H2). For
simplicity on the method description in this manuscript, a standard Cartesian system of coordi-
nates is used to introduce the computational domain. More precisely, throughout this work, a
bilayered computational domain is considered. More precisely, the layered media is given by
Q= (—a,H) x (0,L) with a, L, H > 0, and the upper and lower layers are Q. = (0,H) x (0,L)
and Q; = (—a,0) x (0,L), respectively (see Figure 1).

r9 = H Ly
L Q4 I
Tl = 0 T = L
O_
T2 = —a I

Figure 1: Computational domain of the bilayered elastic material described in terms of the Cartesian coordinates
(x1 ,xz).

Under assumptions (H1)-(H2), the analytic computation of the eigenpairs can be performed by
a classical separation of variables procedure. Then, if the non-null eigenfunctions are given by
w(x1,x2) = g(x1)p(x2), and since the profile of the speed of sound c is piecewise constant, then the
Helmholtz equation in Q. leads to —c3 ¢"p — ¢ p”q = Agp. Since g and p depends on an unique

spatial variable, there exists a constant u such that
qd'+ug=0 in(0,L) and —Ap — (A=A up=0 in(0,H).

Similar arguments can be performed for Q_ = (0,L) x (—a,0). In both cases, the differential
equation satisfied by ¢ is given by ¢” = ugq, which is completed with the homogeneous Neumann
boundary conditions at x; = 0 and x; = L. Straightforward computations show that there exists a
sequence of eigenpairs {(t,¢n) }nen (normalized with respect the L?(0, L) norm) defined by

1
qo(x1) = \/;, uo =0, (11)

2 2
qn(x1) = \/;COS<\/,U_nX1)> Hn = (%) ,  neN, n#0. (12)



For each eigenpair (uy,q,), the xo-dependent factor p = p, must be computed. If the differential
equation satisfied by p, is completed with the homogeneous Neumann boundary conditions at
xp = —a and xp, = H, each p,, satisfies

—(czp;)l—(k —c ,un)pn—O in (—a,0)U(0,H), (13)
Pu(—a) = p,(H) =0, (14)
pn(07) = pa(07), (15)

& pp(07) = pr,(07). (16)

For each fixed value of n € N, there exist a sequence of eigenpairs {(Ay j,pn,j)}jen Which
are solution of the spectral differential problem (13)-(16). To describe them explicitly, two differ-
ent cases should be considered: Love and interior modes. In what follows, it is shown that the
eigenpairs {(Ay j, Wn, j) }n jen of the auxiliary spectral problem (7)-(8) are given by wy, j(x1,x2) =
gn(x1)pn,j(x2), where g, are defined by (11)-(12) and p, ; are computed in closed form.

3.1.1. Love modes

First, those eigenmodes which can be understood as interface modes, also called Love modes.
They satisfy u,c? < M j < ,u,,ci, and hence they are solutions of Equation (13), which can be
written as

o) C1cos(K™ (x3 +a)) + Cysin(K™ (x2 + a)) if x € (—a,0),
Pnj(x2) =
" Dy cosh(K" (xy — H)) + Dy sinh(K™ (xa — H)) i x3 € [0,H),

being C1, C», D1 and D, constants to be determined and where the positive wave numbers in each
subdomain are given by

e (32) 1) w1 (32)) a
c_ C+

with &, j = \/An, j/un and variables &, ; € (c—,c4). The Neumann boundary conditions (14) lead
to C; = Dy = 0. Applying now the interface conditions (15)-(16) in order to find C| and Dy, the
following linear system of equations has to be solved

Ci cos(Kf’ja) = Djcosh(K JH)
' ' (18)
Ci1K"sin(K"a) = D]K:lj] Sinh(K:lj]H),

To enforce the determinant of the matrix in system (18) is null, the following dispersion equation
must be fulfilled:

@n?,)@w} tanb  Hy (1—(%)2) —un [ un<(%)2_1) a9




As the linear system (18) has multiple solutions, it is chosen C; = cos(KTj a)~! and then, from the

first equation in (18), it can be deduced that D = cosh(Ki’j H)~!. Consequently, the eigenfunc-
tions p, ; (normalized to satisfy p, ;(0) = 1) are given by

Kn7j
cos(K= (:;—i—a)) if x € (—a,0),
cos(K™ a)
Pnj(x2) = . . (20)
cosh(K" (x2 —H)) if xo € [0,H).
cosh(K"/H)

3.1.2. Interior modes

The second type of eigenmodes are the interior modes. They correspond to those eigenmodes
whose associated eigenvalue satisfies A, j > ,unc%_. Having into account this condition, the solutions
of equation (13) for this case can be written as follows:

C1cos(K" (xy+a)) + Casin(K™ (xa+4a))  ifx2 € (—a,0),

pn’j<x2) - ~ =n,j . N, .
D1COS(K_,_7 (XQ—H))—I—DQSIH(K+’ (XQ—H)) ifx; € [O,H),

being 51, 52, 51 and 52 constants to be determined and where the positive wave numbers in each
subdomain are given by

\ 2 , N 2
R = u((C—) _1), Ry = y((c—) —1>- e
c— C+

In the expressions written above C,n j=1/Mn,j/un, and hence {,, ; € (¢4, +o0). The Neumann bound-

ary conditions (14) lead to C, =D, =0. Applying now the interface conditions (15)-(16) in order
to find C; and Dy, the following system has to be solved:

6] COS(EﬁJCl) = 5] COS(E?‘_’].H>7
5 R sin(R™a) = By R sin( R (22)
—CK"/ sin(Kf’Ja) — DlKi’j Sin(Ki”H),

Again, to ensure that the determinant of the matrix in system (22) is null, the following dispersion
equation must be fulfilled

Eé:ji ytan | H w((%’j)z—l) +tan | a un<<%>2—1> =0. (23)

As the linear system (22) has multiple solutions, it is chosen that 51 = COS(IZTJ. a)_1 and then,
from the first equation in (22), it can be deduced that 51 = cos(lar’] H )*1. So in this case, the




eigenfunctions p, ; (normalized to satisfy p, ;(0) = 1) are given by

cos(K™ (x2+a)) ifx2 € [~a.0)
cos(K™/a) ’ o
Pn,j(x2) = i (24)
costKi" 0 —H)) e e 0.1
cos(K'H) T

Figure 2 illustrates two different kind of eigenmodes, a Love mode (left plot) and an interior
mode (right plot) with respect to the x;-axis through the computational domain Q (see 1). The
speed of sound has been settled to c— = 1/2 in Q_ and ¢ = 1 in Q4. In this example, the
geometrical dimensions of the computational domain are given by L =1, a = 0.2 and H = 0.8.
The Love eigenmode wj, j (with n = 15 and j = 5) has an oscillatory behaviour in (—a,0) and
decays exponentially in (0, H), as it can be observed in the left plot. The right plot illustrates the
interior eigenmode with n = 15 and j = 5. It has an oscillatory behaviour in the whole domain,
although the oscillation changes when the wave crosses the interface at x, = 0.

2 i T T . 40

> . . . . 40 . . . .
-0.2 0 0.2 0.4 0.6 0.8 -0.2 0 0.2 0.4 0.6 0.8
X2 €2

Figure 2: Love mode p, ; from equation (20) (left) and interior mode p, ; from equation (24) (right) plotted with
respect to xp, for n = 15 and j = 5. It can be observed the exponential decay of the Love mode and the oscillatory
behaviour of the interior mode in (0, H), being H = 0.8.

Note that the eigenmodes whose eigenvalue satisfies A, ; < unc? are not considered, because
the dispersion equation that should be fulfilled is

2 (g . N 2 A\ 2
+ Mtanh H || 1- (@) +tanh | a,|u, | 1 — (@) =0. (25)
e\l ¢ —(&n))? cy c_

for&, j = \/An j/tn € (—oo,c_), which it is impossible as the arguments of the hyperbolic tangents
are strictly positive.

To distinguish the eigenpairs { (A, j, Wn, j) }n, jen Which correspond to interior modes from those
ones which are associated with Love modes, for each index n € N, which fixes the mode g, with
the x1-dependency, the corresponding indexes j € N are split in two disjoint sorted subsets: those
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wp,j with j € I, C N are considered interior modes whereas if j € £, C N then they are Love
modes. The ordering of subsets £, and I, are given by the natural ascending order with respect to
the magnitude of their associated eigenvalues A, ;.

Remark 1. Despite the spectral problems with p = 0 and B > 0 share similar variational formu-
lations, the change of nature on the boundary condition type (from Robin to Neumann boundary
condition on I', UTL'y) implies that the eigenfunctions of the auxiliary spectral problem (7)-(10) are
not eigenfunctions of the spectral problem associated with the target problem (1)-(5). Moreover,
even in the case of constant functions, it is straightforward to show that the spectral problem as-
sociated with (1)-(5) for B > 0 does not admit eigenfunctions of type w(x1,x2) = p(x2), since the
non-null constant functions do not satisfy the Robin condition (3).

4. Modal-based PUFEM method

The main idea of the proposed PUFEM methodology consists in the use of the information
of the eigenmodes computed from an auxiliary spectral problem to be combined with a standard
piecewise polynomial finite element discretization. Typically, any PUFEM discretization applied
to a two-dimensional problem would involve a triangular or quadrilateral mesh of the computa-
tional domain. However, due to the tensor product representation and the assumptions (H1)-(H2)
required to the computational domain (tangent to the coupling interface), the partition of unity can
be settled only in one spatial coordinate direction, reducing the number of degrees of freedom used
in the discretization and simultaneously keeping the information of the coupling phenomena of the
layered material, which is already included in the computation of the eigenmodes.

4.1. Discrete space

Before the detailed description of the modal-based PUFEM discrete space, a preliminary anal-
ysis must be performed on the eigenmodes computed in Section 3. Firstly, those redundant eigen-
modes which belong to the polynomial discrete finite element space should be removed from the
PUFEM modal basis. In the particular case analysed in Section 3, ¢ is a constant function, so it
belongs to the standard piecewise linear polynomial finite element space in the x-coordinate. Its
inclusion in the PUFEM discrete space does not add any new feature to the classical discrete FEM
approximation, so it will be neglected from the discrete space.

Regarding the rest of eigenfunctions (n > 0), if expressions g, (x;) were used directly to define
the enrichment of the PUFEM discrete space, since the eigenmodes wj, ; satisfy homogeneous
Neumann boundary conditions on I', UT’, a lack of convergence will arise around the boundaries
where the Robin conditions are considered in the target problem (1)-(5). To avoid this drawback,
qn 1s rewritten in terms of complex exponential of different sign,

2 (1 1 _
i) =7 (3004 50 0)) . neNnzo

where ¢, (x1) = exp(iy/u.x1) and g, (x1) = exp(—iy/ux1). Taking into account this new rewriting
of the modes ¢, using complex exponential expressions, if both functions ¢, and ¢, are involved
separately in the PUFEM discrete basis, it is guaranteed that any boundary condition on I', UT'
(located at x; = 0 and x; = L) could be satisfied by a linear combination of type Cog; +C1gq, with
adequate constants Cy and Cj.



Obviously, as it has been already discussed in the section above, for each n € N, the eigenmodes
Wy j» J € Iy, associated with the interior modes are infinite (but countable) and for discretization
purposes, this set of modes I,, must be truncated only considering a finite number of eigenmodes
with the smallest magnitude. The truncated finite set of indexes for the interior modes will be
denoted by I,C I, being J,, the number of interior modes used in the discretization. The criterion
to truncate the infinite sequence of interior modes corresponds to keep in the discretization only
those interior eigenvalues A, ; which satisfy

Ay <hpj<cfuy,  forn=0,...,N, (26)

and where cg is the maximum value allowed for the solutions {,,, j of the dispersion equation (23).
In the case of the eigenpairs associated with the Love modes, its dispersion equation only admits a
finite number of solutions and so, for a fixed value n € N, all the Love eigenmodes are considered in
the discretization. The number of Love eigenmodes included in the subset £, will be denoted by L,,.
Using this notation, if A, ; is an eigenvalue of the auxiliary spectral problem and its corresponding
eigenmode is used in the PUFEM discretization, then there exists a k-th family of eigenmodes such

that the pair of indexes (n, j) € IV = {{k} x (LU L) }2{:1, or equivalently

ne{l,2,...,NY  and  je{l,..,Lo,Lut1,...,Lon+Jy). @7)
—— ™
JELy jejn

To describe precisely the proposed modal-based PUFEM method, an one-dimensional finite
element mesh must be introduced. For simplicity, an uniform mesh of size 4 will be used through-
out the rest of the present work, this is, a mesh with M elements and whose nodes are given
by {ym =hm: m=0,... .M} C [0,L]. Clearly, such mesh has M + 1 nodes and a mesh size
h=L/M. In addition, the partition of unity consists in the local polynomial basis {(pm}m _o» Which
is the standard Lagrange P (piecewise linear) finite element basis, defined by the nodal relation
Om(y1) = &1, where §y,, is the Kronecker’s delta. Hence, the discrete modal-based PUFEM space
X, is defined by the span of a tensor product basis as follows:

Xn = ({(Qnq}) @ pujs (Pndy) @ pujs m=0,...,M, (n,j) € IN}), (28)

where recall that [(@mgi5) ® pu j](x1,%2) = @m(x1)g;F (x1) pn,j(x2) and the ordering of indexes (n, j)
in the subsets £; and I are given by the natural ascending order with respect to the magnitude of
their associated eigenvalues A, ;.

From the definition of X}, and since {@,,}*_, is a partition of unity of the interval [0,L], i.e
YM_ @n(x1) = 1,itis clearly deduced that

1 M B
Waj =1\l 57 2 (Ondy +@ndy) @ pnj € X,
m=0

with (n, j) € 9V. hence, the proposed discretization inherits potentially the spectral convergence
of the modal basis approximations (see Section 5 for the illustration of the numerical behaviour
of the proposed method). Simultaneously, due to the use of a partition of unity, the functions
used for the enrichment in the discrete space has not to satisfy all the boundary conditions of the
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source problem, what increases the flexibility of choice for the modal basis. In addition, taking
into account to the compact support of the finite element basis {(pm}m o- the matrix of the discrete
problem will be sparse, what decreases the computational storage requirements for a typical modal
discretization which involves full discrete matrices.

Since the modal-based PUFEM enrichment is flexible enough to select only a part of the spec-
tral basis, the impact in the accuracy of considering only Love modes in the discrete space has been
analysed in the numerical results shown in Section 5. In this case, the discrete space is defined by

X}f = <{((qu:)®pn7j’ (Omgy ) ® pp,jy m=0,....M, (n, ) GJN}>- (29)

The numerical features of the proposed modal-based PUFEM discretization with these two discrete
spaces are described in detail in the following two sections.

4.2. Matrix description of the discrete problem

To write the matrix description of the variational problem using the discrete space X; (and
analogously X,f), each term of the variational formulation associated with the sesquilinear form
Ag, the L2-inner product, the source, and the boundary data contributions (see (6)) are computed
for unknown and test functions belonging to the discrete space. Hence, the discrete variational
formulation can be stated as follows: For a fixed frequency ® > 0, find uj, € X}, such that

A, vi) — @ (up, vi)y 2 () = £(va) for all v, € X, (30)

Clearly, any function u;, € X}, is determined by their respective discrete vector

- — M N
Up = (((”:an,”mnj>jeL,,u7n)m:0)n:1

I + -
= (u0117u0117”0127”0127'"7”01L1+J1’M01L1+J17'"7
ug Uy, Ujy g, Uy, uy Uy, ), (31)
ONLN+Jn? ONLy~+Jyn? 111071110 = " MNLN+JN “"MNLN+JN /7

and so the vector coefficients define the discrete function, this is,

M N L,+J,
w=% % ¥ (150 (Ont) © P 3 (Ot ) © Py ) (32)
m=0n=

The coefficient ordering in (31) has been chosen to reduce as much as possible the bandwidth of
the sparse matrices involved in the discretization. In fact, since the degrees of freedom related to
the same finite element basis @, are stored consecutively, it is straightforward to show that due
to the compact support of the one-dimensional finite element basis, the bandwidth of the matrix
description is given by 6 max<,<n (L, +Jy).

Taking into account this basis representation in X, the discrete variational formulation (30)
admits the matrix description

—O)ZMﬁh—inCﬁh—F Ky, :Bh, (33)

where the coefficients of the matrices M, C, and K (with respect to the coordinates uin ; induced

by the basis of X},) are given by the expressions written below. Taking into account the expression
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of the sesquilinear form (6) and the discrete problem (30), the mass matrix M is defined by

- H

the damping matrix C is given by

[C]mnj,lkz - /F UL C((qu;at) ®pn,j((PIQIT) ®pk,id6
H
= <((Pm(p1q,:1tq2:)‘x1:0 + ((Pm(qu,iEq/T)‘xl:L> (/a Pn,jpk,id-XZ) )

and the stiffness matrix X is defined by

mn] lkl_/ /V (pmqn ®pn,]> (((plq]jr)@)pk,i)dw

L H
= (/O (q)mqn> (a7 o)’ dxl) ( - pn,]PdeXZ) + (/O (Pm‘I;z_quf(Pldﬂ) (/_ P;z,jp;c,id’@) J

for all 0 < m,l <M and (m, j), (k,i) € V. It should be noted that all the integrals stated below
have been computed using one-dimensional exact integration with closed form integral formulas
(without requiring the use of quadrature formulas). Since the source and boundary terms, functions
f, g, and r have been approximated by high-order polynomials (in the case of the source term,
such interpolation has been performed assuming a tensor product expression), then the same exact
quadrature procedure has been also applied to the right-hand side term by, Consequently, the
right-hand side in the linear system (33) is given by

[bh mnj /f(Pan)®Pn]diU+/ or (qun)®pnjdc+/ (qun)®pn]d6
+ H N L +
= (/O fl(qun dX1> ( f2pn,jd~x2) +pn,j(_a)/0 g|x2:fa(qun dx;
—a

L H
+pn,j(H) /O 8ley=r@mdy x1 + (Qmaty ), _g / crlx—opn,jdxz
—a
" H
+ (Ond )|,y / Crlx;=LPn,jdx2,
—a

for all 0 <m < M and (m,j) € gN. Obviously, from the symmetric character of the L2-inner
product and the sesquilinear form Ag for § = 0, both matrices M and K are hermitian. A direct
inspection on the coefficients of the damping matrix C also reveals it is hermitian.

4.3. Analysis of the condition number

It is well known that the enriched methods and, in particular, those ones which are based on
a partition of unity and plane waves suffer from a poor conditioning (see [3, 23] for a detailed
description of effects of the conditioning on the PUFEM numerical results). The proposed modal-
based partition of unity method also shares this kind of conditioning drawbacks even if the PUFEM
discretization is restricted to a one-dimensional discretization in the xj-axis.
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To check the origin of these conditioning issues, the condition number k(M) of the mass matrix
M will be analysed in a simplified case, where it has been considered the pure Neumann problem
(with B = 0) for an one-layer material (i.e. ¢t = ¢7) in the target problem (1)-(5). Similar argu-
ments could be also applied to the stiffness and damping matrix X and C in the linear system (33).
To highlight the different order of magnitude of conditioning in the proposed modal-based PUFEM
method, it will be compared with those condition numbers coming from an standard finite element
discretization.

First, notice that the condition number of the mass matrix is not an issue in a standard piecewise
linear finite element discretization (in one-dimension with a uniform mesh). In this case, for the
finite element mass matrix, its condition number is upper bounded independently of the mesh
size h, this is, k(M) = O(1) (see [10] for further details). In what follows, it will be checked
that the condition number of the modal-based PUFEM mass matrix increases when the number of
eigenmodes is enlarged and simultaneously a refined finite element mesh is used in the partition of
unity). In fact, it will be shown that k(M) = O(h~2).

Firstly, in the simple case of f = 0 and ¢~ = ¢, the modal basis solution of the spectral
problem is given by w, ; = g, ® p;, where recall that g,, n € N, n # 0 are defined by (12) and p;,
J € N are given as follows:

1 2 JTx2 . .
i) =\ ) = rgeos (%), e izo

Notice that {p,} jew is an orthonormal Hilbert basis in L?(—a, H). Following an analogous strategy
to that one used to obtain (28), the discretization space X, is defined by

X = ({(Pma)) @ pj, (Qmg, )@ pj, m=0,....M, n,j=0,....N,  n#0}), (34

where the Hilbert basis has been truncated to the first N eigenvalues. Hence, the complex-valued
mass matrix M of size 2N(N +1)(M +1) x 2N(N +1)(M + 1) inherits the tensor product descrip-
tion used in X, and after a reordering (permutation of rows and columns), it can be written as a
Kronecker product of matrices M = 4 ® B (where the size of 4 is 2(M + 1)N x 2(M 4 1)N and
the size of Bis (N+1) x (N+ 1)) being

mn, lk

L
AT, — /O Ou@igqi v, for0<mlI<M,1<nk<N, (35)

and .
[Qg]i,j:/ pjpidx; for0<i,j <N.
—a

Trivially, from the orthogonality of the basis {p;} jen, it is obtained that B is the identity matrix I.
Hence, in the simple case considered here, M = 4 ® I. Classical linear algebra results show that
the spectrum of M and A coincides (see [18]) and so their condition number also coincides.

Lemma 1. Let 4 be the matrix defined by (35). If the finite element mesh satisfies 2(N +1) < M
then it holds
K(4) > Ch™2, (36)

where C is a positive constant independent of M and N, only dependent on L.
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Proof. With the aim of estimating k(A4), the numerical range of 4 will be upper and lower
bounded. Firstly, values m and n are fixed taking into account that 0 <m <M and 0 <n < N.
Then, consider the vector ¥ € C2M+DN agsociated with the discrete function v ® p, € X, with
v(x1) = @ (x1) sin(nm(x; — mh) /L), which corresponds to the following linear combination of ba-
sis functions:

On [ a5 . )
y=-— —— . 37
2i (qi (mh)  gn (mh)
It holds
L h
\7*/‘4\7:/ (xl) (x1 dx1 / (pm x1 Slrl2 (M) dx1
0
_2/ —sm ds<C/ —ds<Ch3

where each occurrence of constant C could denotes a different value independent of / (only depen-
dent on the ratio L/n). To obtain the estimate above, it has been used the first order Taylor poly-
nomial approximation of the sine function around the origin. Now, it is straightforward to show
from (37) that the unique non-null coefficients of v are given by (1/(2igq;" (mh)),—1/(2ig,, (mh)))

and hence )

_|_

2
1
= 38
X (38)

1
VY =|—

: l o HiEmh
21

2i

e—i%mh

and consequently, it has been shown that there exists V # 0 such that

vV ay
VY

< 2CH.

Secondly, a different vector coordinate V is taken into account. In this case, once m and n are
fixed with 0 <m <M and 0 < n <N, consider the vector V € C2M+1N ags0ciated with the discrete
function v ® p,Xj, with v(x;) = @, (x1) cos(nm(x; —mh)/L), which corresponds to the following
linear combination of basis functions:

On [ af qn
== + . 39
2 <q:<mh> q;<mh>> &
It holds
L
V*/qV:/ (xl) (x1 dX1 / (pm x1 COS2 <M) dx;

0

—2/ —cos s>C/ —ds>Ch (40)

where each occurrence of constant C could denote a different value independent of / (only depen-
dent on the ratio L/n). To obtain the estimate above, it has been used a strictly positive lower bound
for the cosine function in the compact interval [0,4] C [0,L/(2(rn+ 1))], which holds by assuming
2(n+1) > M and taking into account 7 = L/M. In the interval written above, it is ensured that
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cos(nms/L) is strictly positive for any n). Now, it is straightforward to show from (39) that the
unique non-null coefficients of v are given by (1/(2g;" (mh)),1/(2g, (mh))) and hence, using (38),
Vv = 1/2. So, it has been shown that there exists V # 0 such that

v Ay B
VA S 5 (41)

2% =

vy

Now, if Amax and Apin are respectively the largest and smallest eigenvalues of matrix 4, us-
ing the classical property of the Rayleigh quotient for hermitian complex-valued matrices (which
ensures that the numerical range is a real interval with eigenvalues as endpoints [27]), it holds

V* Ay

—— < Amax forall V # 0.
1%

xmin <

Then, from (41) and (40), there exist two positive constants C and C, independent of M and N (and
hence also independent of /) such that

2Ch < Mpax and A < 2CH.

Consequently, since 4 is a positive definite hermitian matrix (it is associated with the L2-inner
product in Xj,), it is satisfied

() = T 2 (42)
min

and hence (36) is obtained. L]

In conclusion, from Lemma 1, since the spectrum of 4 and M coincides, it is obtained that
k(M) = O(h=?), what implies a significant increasing of the condition number as soon as the
finite element mesh is refined. This high condition number (compared with respect to the low
conditioning of standard finite element methods) in the mass matrix could indicate the numerical
mechanism because of the matrix of the linear system (33) suffers for high condition numbers. As
it is reported in the following sections, to mitigate as much as possible the conditioning issues,
different regularization techniques can be considered, the finite element meshes have been kept as
coarse as possible in most of the numerical test, and also a novel criterion to limit the number of
eigenmodes used in the discrete space has been derived.

5. Numerical results

An extensive variety of numerical tests has been considered to illustrate the performance and
the numerical behaviour of the proposed modal-based PUFEM method. With this aim, different
scenarios involving different discrete settings have been used. More precisely, Section 5.1 shows
the different numerical performance obtained with a discrete space that only involves Love modes,
and with another discrete space that includes both, Love and interior modes. Finally, in those
numerical simulations where only interior modes are involved, the eigenmodes used in the modal-
based PUFEM discretization (29) hold the condition (26) with ¢ = 2c¢..

Section 5.2 illustrates the consistency of the method for solutions contained in the discrete
space, and Section 5.3 shows the accurate approximation of solutions which are close to the
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constant-valued eigenmode (not included in the modal-based PUFEM discrete space (28)). Fi-
nally, Section 5.4 focuses on the deterioration of the numerical results due to the high condition
numbers of the discrete matrix and its potential mitigation using regularization techniques.
Throughout the entire Section 5, the relative errors are computed using a pointwise L™-norm
on an 5 x 5 equispaced Cartesian grid of points {y jk}ik: , in the domain [0,L] x [—a,H|. More
precisely, the relative error is given by
max |u(yjx) —up(y;
B 1§j,k§5| (y]k) h(yjk)|

= u(yz0)]
max u H
12 ks Tk

Y

where u is the exact solution of the source problem and u, is the approximated solution computed
with the proposed modal-based PUFEM method. Other finer grids with a larger number of points
have been also considered leading to similar relative errors. To plot the approximated solution
computed by means of the modal-based PUFEM method, the real part of the approximation in
every numerical test is plotted on a 17 x 17 equispaced grid of points {y jk}}‘?k: | in the domain
[0,L] X [—a,H]. Additionally, the pointwise relative error with respect to L*-norm is also plotted
in the computational domain Q.

If it is not mentioned explicitly other data, the numerical test have been computed assuming
that problem (1)-(5) is settled with angular frequency ® = © and homogeneous Neumann boundary
conditions have been considered on the whole boundary dQ2. The computational domain Q =
(0,L) x (—a,H) witha=0.2, H=0.8, L =1 is split in two subdomains where the speed of sound
isgivenby c_ =1/2inQ_ = (0,L) x (—a,0) and c;+ = 1in Q4 = (0,L) x (0,H).

5.1. Numerical comparison of discrete spaces with or without interior modes

To illustrate the relevance of including the interior modes on the discrete space (and conse-
quently use the complete set of eigenmodes computed from the auxiliary spectral problem), a
detailed comparison between the modal-based method have being carried out using the discrete
spaces X}f (only considering Love eigenmodes) and X}, (using Love and interior eigenmodes).

In this numerical test, the source term is given by

1 for (x1,x2) € Q4
X for (x1,x2) € Q_,

f(x17x2) = {

and the boundary functions are fixed to g = 0 and r = 0. Assuming these boundary conditions and
this source term, it is straightforward to compute the exact solution in closed form. More precisely,
the exact solution is given by

| , 1
A+€—zcoxz/c+ _|_B+e’(wQ/C+ - if (x1,x2) € Q4
u(xy,x) = x v

A_emion/c- 4 g gion/e- _ =2 if (x1,%2) € Q-

®2
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being A+, B4, A_, B_ coefficients that are determined by solving the linear system

0 0 e iOH /ey _ jiwH [cy A 0
elvajc—  _ ,—ivajc_ 0 0 B_| iC_/(l)3

1 1 —1 —1 As —1/0? |’

1 —1 —cyfe— cyfe- B ic_/w?

that results from applying the boundary conditions and the coupling conditions.

Table 1 shows the relative error for both, an approximated solution in the discrete space Xf
involving only Love eigenmodes and an approximated solution in the discrete space X; with Love
and interior eigenmodes. As it is expected, if interior and Love modes are included in the dis-
cretization then the approximated PUFEM solutions are much more accurate than those computed
with only Love modes. This conclusion is valid for any value of mesh size M and any number
of eigenmodes N as it can be checked in Table 1. Figures 3 and 4 illustrate the real part of the
approximated solution and the relative error for M = 4 and N = 10 computed using the discrete
space X,f and X}, respectively.

X}f (without interior modes) Xy, (with interior modes)

M N dof €n K dof €n K
3 16 1.65 x 10° 1.1x103 60 2.14x1073 1.5x108
1 5 32 2.95 x 100 5.0x 10* 140  3.00x107°  3.1x10"3
10 100 1.87 x 109 9.4 x 108 500 1.55%x 107> 1.2x 10"
3 40 3.53 x 10° 1.0 x 10° 150 7.28x107°  2.7x 10"
4 5 80  4.45x10°! 1.1x108 350 1.72%x 107> 5.2x 10!
10 250  3.30x1073  1.3x10™ 1250  3.88x10°° 1.0x10%3
3 88 5.17 x 10° 3.5x 108 330 2.73x107° 3.6x10P°
10 5 176  6.62x 1072 4.1 x 10! 770 7.74x107%  2.0x10'®
10 550  3.69x107*  6.2x 10 2750  1.97x107° 22x10"Y

Table 1: Comparison of the relative error €, and the condition number k for two different approximated PUFEM
solutions: the discrete space X,f that only includes Love modes (left part), and the discrete space X; with both Love
and interior eigenmodes (right part). The numerical results are shown for different values of the mesh size M, the
number of eigenpair families considered in the discretization N, and the degrees of freedom (dof) of the discrete
approximation.
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Figure 3: Real part of the approximated solution (left) and modulus of the relative error (right), obtained from the
modal-based PUFEM method with a one-dimensional mesh of four elements (i.e. M = 4) and considering the the
discrete space Xf with N = 10. The exact solution is given by (43).

x 10
' 0.3
6
) 0.2
5
0.1
. 4
0
3
: 0.1
2
0.2
0 0
1
0.3
0.2 0. — )
0 0.2 0.4 0.6 0.8 1 0 0.2 0.4 0.6 0.8 1
X1 x1

Figure 4: Real part of the approximate solution (left) and relative error (right), obtained from the modal-based PUFEM
method with a one-dimensional mesh of four elements (i.e. M = 4) and considering the family of Love and interior
modes w,, ; with (n, j) € {1,...,10} x {£, U IJ'} (i.e. N = 10). The exact solution is given by (43).

It is also relevant that, if the relative errors obtained with both discrete spaces are compared
for similar values of degrees of freedom (and hence with almost similar computational cost), the
numerical results reached with the discrete X;, outperforms those results obtained with only Love
modes in Xf In conclusion, the numerical results described throughout the rest of this section,
will take into account both Love and interior eigenmodes and hence the proposed modal-based
PUFEM discretization will always use the discrete space X,.

5.2. Consistency of the modal-based PUFEM method with Love and interior modes

In order to check the consistency of the modal-based PUFEM method (using the discrete space
with both interior and Love modes), the relative error has been analysed in some numerical tests
where the exact solutions belong to the discrete space Xj,. It is shown here the case where the exact
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solution is given by an interior mode. Numerical results obtained choosing a Love mode as exact
solution are analogous to the ones shown in this section.

The solution considered in this test is the eigenmode associated with the lowest non-null eigen-
value, this is, u = wy 1,41, where (1,L; +1) € 9N (see (27)). To obtain such exact solution, the
source term is given by f = (Aj,+1 — 0)2)W1,L1+ 1. Obviously, from a theoretical point of view,
since the exact solution belongs to the discrete space, the numerical approximation error should
be null. However, due to the round-off errors introduced by the double precision arithmetic repre-
sentation and the high condition number of the discrete matrices, the relative errors shown in the
first two rows of Table 2 are reaching approximately O(10~!4). The numerical results of Table 2
also illustrate how the relative errors are increased as the one-dimensional mesh is refined (M is
increased) and more eigenmodes are involved in the discrete space X, (value of N is increased).
In both cases, since the condition number of the linear system grows, the relative errors are also
increased. Despite of this well-known phenomena for partition of unity methods, it should be
remarked that five digits of accuracy are kept even in those numerical approximations where the
condition number is as high as O(10'®). Figure 5 illustrates the real part of the approximated
solution and the relative error for M = 10 and N = 3.

M N dof € K
1 12 1.49x 1075 1.5 x 102
1 3 60 3.81 x 10714 1.5%x 108
5 140 6.60 x 10~12 3.1x 1013
1 606 278 x 10~ 1 2.5%x 1013
100 3 3030 1.06 x 1072 1.4x10'8
5 7070 4.92x 107 9.5 x 1018

Table 2: Relative error €, and the condition number x for different values of the mesh size M, the number of eigen-
modes N considered in the discretization, and the degrees of freedom (dof) used in the discrete approximation. The
exact solution is given by the non-constant interior mode associated with the lowest eigenvalue.
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Figure 5: Real part of the approximated solution (left) and modulus of the relative error (right) obtained from the
modal-based PUFEM method with a one-dimensional mesh of ten elements (i.e. M = 10) and considering the discrete
space X, with N = 3). The exact solution is the non-constant interior mode associated with the lowest eigenvalue.
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5.3. Accurate approximation of eigenmodes not included in the discrete space

It has been discussed in previous sections that those eigenmodes corresponding to the constant
factors go(x) are not considered in the definition of the discrete space Xj. So, it could be natural
to conclude that the exact solutions of the form gy ® p in problem (1)-(5) could be inaccurately
approximated by the modal-based PUFEM method. However, the numerical test described in this
section illustrates the high accuracy of the method even in this scenario.

The source term has been fixed to f = 1 to obtain as exact solution u = —1/®?. Table 3 shows
that, even if the eigenmodes which are independent of the x; spatial coordinate are not included
in the modal-based discretization, the constant exact solution can be approximated accurately with
similar relative errors to those obtained in the approximation of solutions belonging to Xj, (see the
right part of Table 1).

M N dof &, K
1 12 1.21 x 1071 1.5 x 102
1 3 60 2.31x1073 1.5%x 108
5 140 1.61 x 1073 3.1x 1013
1 606 9.38 x 103 2.5x 1053
100 3 3030 1.66 x 107 1.4x 108
5 7070 1.26x 1072 8.2x 108

Table 3: Relative error €, and the condition number k for different values of the mesh size M, the number of eigen-
modes N considered in the discretization, and the degrees of freedom (dof) used in the discrete approximation. The
exact solution is constant.
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Figure 6: Real part of the approximated solution (left) and modulus of the relative error (right), obtained from the
modal-based PUFEM method with a one-dimensional mesh of ten elements (i.e. M = 10) and considering the discrete
space X, with N = 3. The exact solution is constant.

5.4. Influence of the condition number on the numerical results

In previous sections, it has been reported that the modal-based PUFEM method suffers for
large condition numbers in the linear systems which have to be solved. Such issue represents
a potential drawback in the use of direct LU-based linear solvers. From the numerical results
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described in the sections above and the theoretical analysis made in Section 4.3, this conditioning
problem is more relevant as soon as the one-dimensional finite element mesh is refined and the
number of eigenmodes involved in the discrete space is increased. However, there exists a number
of methodologies to deal with high condition numbers and try to mitigate the amplification of
the round-off errors on the solution of linear systems. Three different regularization techniques
have been evaluated: a naive damping strategy, the classical Tikhonov filtering (with two different
strategies to choose the regularization parameter), and the truncated singular value decomposition
method. The latter has been already used for solving linear systems with large condition numbers
in the context of two-dimensional PUFEM discretizations (see [6]).
Now, to avoid those exact solutions which could belong to X}, the source term is given by

3
cos (ﬂ> for (x1,x2) € Q4
L
fx1,x2) = i
(1+xp)cos (T1> for (x1,x2) € Q_.

With this source term, it is straightforward to compute the exact solution in closed form, which
does not belong to X, and it is given by

Aye %2 4B o2 if (x1,x2) € Q .,

3n fo
u(x1,x2) = cos <%) . - ICerx+ @
A_e 0-x2 B pl0-x2_ c2—0c22 if (x1,x2) €Q_,

where

o — > 9n? o — > 9n?
+ — C2+ sz - = C% Lza

and A4, By, A_, B_ are the coefficients computed as solution of the linear system

0 0 _e—ioc+H ei(x+H A 0
—i0_e® jou_e 104 0 0 B | 1/c2 a2
—1 —1 1 1 Av | | 1/2a2 —1/cko? |
ic® o —icza.  —ickoy ickai) \Bi —1/a?

which results from applying the boundary conditions and the coupling conditions.

Firstly, Table 4 shows the comparison of the relative errors obtained with a LU-based direct
solver and with the naive damping algorithm (adding a damping coefficient A4 on the diagonal
entries of the matrix). It can be observed that both methodologies lead to similar relative errors
without any significant advantage between both methods. Analogous conclusions can be deduced
from the numerical results reported for the truncated singular value decomposition (see Tables 7
and 8), and the Tikhonov filtering technique (see Tables 5, and 6), both in the case where the reg-
ularization parameter is chosen using either a L-curve strategy or the generalized cross validation
(GCV) method.
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M N dof 7\,d €n €4 K
3 60 8.7x 1077 1.13x 1073 1.14 x 1073 1.5x 108
1 5 140 53x10710 1.24x10~* 1.25%x 10~ 3.1x 1013
10 500 2.3x10°12 1.05%x 1074 3.89 x 107 1.2 x 10"
3 150 2.8x1077 6.79 x 102 8.33x 107 2.7 x 1012
4 5 350 23x10°10 470 x 1072 6.61 x 1072 5.2 x 106
10 1250 2.3x10712 470 x 1072 2.90x 107 3.9 x 102
3 330 3.8x107° 1.33x 1074 1.22x 1074 1.5x 10P
100 5 770 1.0x10712 547 x 107 571 %107 3.1x 108
10 2750 1.1x10712 4.94 x 1073 2.53x 1073 1.2x 10"

Table 4: Comparison of the relative error €, computed from solving the discrete linear system using a LU-based direct
solver and the relative error €4 obtained using a naive damping method. The relative errors and the condition number
¥ are reported for different values of the mesh size M, the number of eigenmodes N considered in the discretization,
and the degrees of freedom (dof) of the discrete approximation.
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Figure 7: Real part of the approximate solution (using a LU-based direct solver) (left) and modulus of the relative error
(right), obtained from the modal-based PUFEM method with a one-dimensional mesh of four elements (i.e. M = 4)
and considering the discrete space X;, with N = 3. The exact solution is given by (44).
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Figure 8: Real part of the approximate solution (using a naive damping method) (left) and modulus of the relative error
(right), obtained from the modal-based PUFEM method with a one-dimensional mesh of four elements (i.e. M = 4)

and considering the discrete space X, with N = 3. The exact solution is given by (44).

M dof A (L-curve) € & (L-curve) K
3 60 6.3x 107 1.13x 1073 1.31 x 1073 1.5%x 108
1 5 140 62x107° 1.24x 1074 1.22x 1074 3.1x 10"
10 500 4.8x107°8 1.05x 1074 6.79 x 107 1.2x 10"
3 150 3.6x10°° 6.79 x 107 6.79 x 107 2.7 x 1012
4 5 350 20x107° 4.70 x 1077 470 x 107 5.2 x 1016
10 1250 4.0x 102 470 x 1072 470 x 1072 3.9 x 1020
3 330 79x107° 1.33x 1074 1.33x 1074 1.5 x 101
100 5 770 26x10°1 5.47x 107 5.47x 1072 3.1x10'8
10 2750 6.8x107° 494 x 107 494 x 107 1.2x 10"

Table 5: Comparison of the relative error €, computed from solving the discrete linear system using a LU-based direct
solver and the relative error € obtained by using the Tikhonov filtering technique (whose regularization parameter has
been chosen by the L-curve). The relative errors and the condition number ¥ are reported for different values of the
mesh size M, the number of eigenmodes N considered in the discretization, and the degrees of freedom (dof) of the
discrete approximation.
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Figure 9: Real part of the approximate solution (using the Tikhonov filtering technique whose regularization parameter
has been chosen by the L-curve) (left) and modulus of the relative error (right), obtained from the modal-based PUFEM
method with a one-dimensional mesh of four elements (i.e. M = 4) and considering the discrete space X;, with N = 3.
The exact solution is given by (44).

M N dof M (GCV) &, g (GCV) K
3 60 92 x 107 1.13x 1073 1.24 x 1073 1.5x 108
1 5 140 22x10710 1.24x 10~ 1.25x 10~ 3.1x 1013
10 500 1.8x10710 1.05%x 10~* 454 x 1073 1.2x 10"
3 150 6.0x10710 6.79 x 1072 6.78 x 1072 2.7 x 102
4 5 350 1.7x10°H1 470 x 1075 5.52x 1073 5.2 x 1016
10 1250 1.3x10°10 470 x 1072 3.49 x 107 3.9 x 1020
3 330 79x10°12 1.33x 1074 1.33x 1074 1.5x 101
10 5 770 24x10°1 547 %1072 5.88x 1072 3.1 x10'8
10 2750 8.1x10°!! 4.94 x 107 2.74 %107 1.2x 10"

Table 6: Comparison of the relative error €, computed from solving the discrete linear system using a LU-based direct
solver and the relative error € obtained by using the Tikhonov filtering technique (whose regularization parameter
has been chosen by the generalized cross validation technique). The relative errors and the condition number ¥ are
reported for different values of the mesh size M, the number of eigenmodes N considered in the discretization, and the
degrees of freedom (dof) of the discrete approximation.
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Figure 10: Real part of the approximate solution (using the Tikhonov filtering technique whose regularization pa-
rameter has been chosen by the generalized cross validation technique) (left) and and modulus of the relative error
(right), obtained from the modal-based PUFEM method with a one-dimensional mesh of four elements (i.e. M = 4)

and considering the discrete space X with N = 3. The exact solution is given by (44).

M N dof Asva (L-curve) €, €svd (L-curve) K
3 60 23 1.13x 1073 1.53x 1071 1.5% 108
1 5 140 119 1.24 x 1074 1.39x 1074 3.1x 1013
10 500 94 1.05x 1074 8.94 x 107! 1.2 x 1019
3 150 119 6.79 x 107> 8.94 x 10~* 2.7 x 1012
4 5 350 94 470 x 1073 1.35x 1072 5.2 x 1016
10 1250 538 470 x 1073 4.08 x 1077 3.9 x 1020
3 330 39 1.33x 10°% 1.19 x 10° 1.5 x 1013
10 5 770 678 5.47x 107 5.89 x 107 3.1x10'8
10 2750 568 4.94x 107 2.50 x 1074 1.2x 10"

Table 7: Comparison of the relative error €, computed from solving the discrete linear system using a LU-based
direct solver and the relative error €g,q obtained by using the truncated singular value decomposition method (whose
regularization parameter has been chosen by the L-curve technique). The relative errors and the condition number k
are reported for different values of the mesh size M, the number of eigenmodes N considered in the discretization, and
the degrees of freedom (dof) of the discrete approximation.
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Figure 11: Real part of the approximate solution (using the truncated singular value decomposition method whose
regularization parameter has been chosen by the L-curve technique) (left) and modulus of the relative error (right),
obtained from the modal-based PUFEM method with a one-dimensional mesh of four elements (i.e. M = 4) and

considering the discrete space X;, with N = 3. The exact solution is given by (44).

M N  dof  Agwq (GCV) e €evd (GCV) K
3 60 59 1.13x 1073 1.25%x 1073 1.5% 108
1 5 140 139 1.24 x 1074 1.24x 1074 3.1x 103
10 500 468 1.05x 1074 3.53%x 107 1.2x 10"
3 150 149 6.79 x 107 6.78 x 107 2.7 x 1012
4 5 350 345 470 x 1073 5.06x 107 5.2x 106
10 1250 1017 4.70 x 1073 2.79 x 107 3.9 x 1020
3 330 327 1.33x 1074 1.33x 1074 1.5 x 1013
10 5 770 735 5.47 %107 573 %1073 3.1x10"8
10 2750 2500 4.94 x 1073 2.46x 107 1.2 x 10°

Table 8: Comparison of the relative error €, computed from solving the discrete linear system using a LU-based
direct solver and the relative error €4 obtained by using the truncated singular value decomposition method (whose
regularization parameter has been chosen by the generalized cross validation technique). The relative errors and the
condition number ¥ are reported for different values of the mesh size M, the number of eigenmodes N considered in
the discretization, and the degrees of freedom (dof) of the discrete approximation.
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Figure 12: Real part of the approximate solution (using the truncated singular value decomposition method whose
regularization parameter has been chosen by the generalized cross validation technique) (left) and modulus of the
relative error (right), obtained from the modal-based PUFEM method with a one-dimensional mesh of four elements
(i.e. M = 4) and considering the discrete space X; with N = 3). The exact solution is given by (44).

6. PUFEM basis criterion based on the crack observability

The effect of the mesh and the choice of an adequate basis is essential to obtain accurate
and reliable numerical results in any PUFEM technique due to the high condition number of the
assembled matrices to be solved. Despite the recommendation of using coarse meshes to define the
partition of unity, it is possible to design other criteria for selecting the most relevant eigenmodes
involved in the definition of the discrete space.

As a particular case, consider a wave propagation problem where a crack is present in the
coupling interface between a bilayered material. If the main purpose of the numerical simulation
is the identification the presence of a crack, then the PUFEM discretization should only include
those eigenmodes which are able to detect and observe the crack. So, limiting the number of modes
involved in the discretization will reduce the size of the matrix linear systems and keep bounded
its condition number.

A detailed numerical study of crack phenomena is beyond the scope of this work since, even
in the simplest planar and two-dimensional setting, a variety of crack parameters can be studied,
such as the positions of the stating and ending points, its length, etc. However, following the
methodology used in [5], it is possible to define a criterion to quantify the ability of an eigenmode
to observe a crack using the following two indicators O and O3:

, (45)

01(n,j) — \ [ 527 (1 )t

Ox(n, j) = ‘/qu'(xl)l?n,j(xz)Tz(xl,xz)dxla'xz : (46)

withn, j € N, and where g; ® p, j is a Love or interior eigenmode (used in the modal-based PUFEM
discretization), and 71 = S} + S and 7, = S} — Sj. Functions S} and Sy are the so-called singular
dual functions associated with the crack, which are static extensions of the singular solutions of
the scattered fields computed in the present of a crack. More precisely, if a crack with endpoints A
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and B is placed on the coupling interface of the layered material, then

Sp(x1,x2) =Mg(rB)Sp, . (8,08) + Sp, (x1,%2)

where Mp is a cut-off function centered at the crack tip B with support contained in a disc Dp of
radius Rp, (rp,0p) are the local polar coordinates centered at point B,

y 1 1 rg\ . (OB
Sk, (r8,08) = ) (\/_F_B - R_\/;> sin (7> ;

and finally S € H 1(Q) is the solution (defined up to a constant) of the following problem:

—div(c*VSp, ) = *Vng- VS, +div(c®Sp Vng) in Q\ Dp,

S

_aiex‘ =0 on 0Q \ dDg, 47)
Sp,, =0 on dDp.

An analogous definition is also valid for S} (see [5, Section 4.3] for a more detailed discussion).

An standard piecewise linear finite element discretization on a triangular mesh has been used
to compute the solutions of §3 and Sy, since no time-harmonic wave propagation phenomena is
involved in their definitions (in fact, problem (47) is elliptic). Plots on Figure 13 show the singular
dual functions S and Sy for a crack placed on the coupling interface lying on x, = 0 between two
layers with tips at points A = (0.6,0) and B = (0.8,0).
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Figure 13: Singular dual functions S} (left) and S (right) associated respectively with the endpoints A and B of the
crack. The crack is set on the coupling interface between x, = 0.6 and 0.8.

The computation of indicators Oj(n, j) and O, (n, j) have been performed interpolating the
closed-form expressions of the Love and interior eigenmodes using local high-order polynomial
spaces in every mesh element (in particular, using P°-polynomials). Plots in Figure 14 show the
values of both indicators. The dashed line separate the Love eigenmodes (with smaller index j)
from the interior modes (with larger values of index j). For observability purposes, these plots
illustrate that it is enough to consider the Love and interior eigenmodes with n smaller than 15.
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Notice also that for n < 15, the indicator values follow a decreasing trend as soon as n and j are
increased, but their j-index decay is slower than in the n-index direction.

0.05 0.05
0.04 0.04
0.03 0.03
0.02 0.02
0.01 0.01
0 0

J J

Figure 14: The two observability indicators O (left) and O, (right) for a bilayered material plotted with respect to the
indices n and j. The crack is set on the coupling interface between x, = 0.6 and 0.8. The dashed line separates the
Love modes (smaller j-index) from the interior modes (larger j-index).

7. Conclusions

In this manuscript, a non destructive testing problem in a bilayered domain without a crack
has been studied. A modal-based partition of unity finite element method, using Love and interior
modes to approximate the solution of the problem, has been proposed and described in detail.
The high condition number associated with the discrete matrix have been also analysed. Finally,
some numerical results have been presented in order to illustrate the accuracy of the method, the
the numerical behaviour of the modal-based PUFEM results with respect to its condition number
(using both LU-solvers and different regularization techniques). Additionally, it has been studied
a feasible criterion to select a reduced basis in the modal-based PUFEM discrete space based on
the observability of a crack placed on the coupling boundary between layers.
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