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Notations

natural numbers

Nu {0}

real numbers

real positive numbers

Euclidean space with points x = (21, 22), x; € R, |x| =
V2 + 2l

closure of a set 2 C R?

boundary of (2

{x € RY : |x| < R} open ball with radius R > 0

{x € RY : |x| = R} sphere of a radius R > 0
(Ou/0xy,0u/dzy) gradient of a function u(x)
(9u/dz1)* + (Ou/dx,)* Laplacian of a function u(x)
support of a function u, the closure of the set {x : u(x) #
0}

(1/V2r) [ exp(—iz€) f(x)dz the Fourier transform of
()

(1/V2r) [, exp(iz€) f(£)d¢ the inverse Fourier trans-
form of f(&)

Banach space of continuous functions on Q with the

norm |[¢[|oc,0 = sup [¢(x)]
xeQ

with 0 < v < 1 Banach space of bounded, uniformly

Holder continuous functions ¢ on {2 with the norm
[llo..0 = sup [p(x)| + sup L=l
xXEN x,y€Q
x#y
set of functions on 2 having all derivatives up to order

m € N continuous in §2
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cm™(Q)

NOTATIONS

set of functions in C™(Q2) all of those derivatives up to
order m € N have continuous extensions to €2, it is a
Banach space with the norm

_ okf
[ fllem@) = maxmax ¢
j=1,2
set of functions on C™(2) with compact support in €2

A e

set of measurable functions on 2 with 1 < p < oo and
1

the norm || f|l, = (J;, |f(x)[Pdx)"" < oo

the weighted space with the norm |[|f||z = [[((1 +

[x[*)"/2)° f| v

(0/0x1)* (0/0x2)** for a = (g, ag)

for @ = (a1, ) |a] = ag + ay

Sobolev space of functions from Ly(€2) all of whose weak

derivatives up to order 2 exist and are in Lo(£2) with the

norm || f||m2@) = > [[1D*fllz2@)

af<2



Chapter 1

Introduction

1.1 Introduction

Tomography is a name for a collection of methods used for image re-
constructions based on projections of an object. With the increase of the
computing power the methods became usable in practice and have been used
in medical imaging since the early 70’s. The tomographic techniques are
based on either penetrating radiation which is sent from a set of active sen-
sors through the object or on passive sensors recording signals emitted from
inside of the object. Ultrasound is a type of penetrating radiation which is
widely used in medical applications nowadays. Ultrasound is usually defined
to be sound with frequencies above the limit of human hearing, i.e., above
20 kHz.

Speaking about the history of the development of ultrasound and its ap-
plications we should mention Rayleigh who described sound wave in terms
of a mathematical equation in his famous book ”"The Theory of Sound”
[Rayleigh1945] first published in 1877. This was a basis for further theo-
retical work in acoustics. From the experimental side, sound waves with
high frequency were first generated by English scientist Galton in 1876, by
means of his invention, the Galton whistle. The real breakthrough in the
evolution of high frequency echo-sounding techniques came after the piezo-
electric effect in certain crystals was discovered by brothers P. and J.Curie
in 1880.

The principle of the ultrasound tomography is that ultrasound pulses
are transmitted through the object to be imaged. These pulses received on
the opposite side of the object will be changed (attenuated and delayed),
corresponding to the properties of the object (specifically speed of sound in
the object).

13



14 CHAPTER 1. INTRODUCTION

Ultrasound has quite a lot of technological applications. The latter in-
clude medical imaging, geophysics [Pintavirooj2004], robotic vision [Bolomey1989]
etc.

As we already mentioned in ultrasound tomography one has to do with
the propagating of the high-frequent wave field in a nonhomogeneous media.
Despite of numerous investigations the image reconstruction (preciesly, the
reconstruction of the sound speed in the object or, equivalently the refractive
index) for this case is still a challenge. In this thesis we propose a new
reconstruction method for the ultrasound tomography. This method is based
on approximation of the geometrical optic which is valid in the high-frequent
case.

1.2 Overview

We begin in the Chapter 2 with the Helmholtz equation (2.1) which de-
scribes the propagation of the time-harmonic acoustic waves. Adding the
radiation condition (2.2) to it we state the direct scattering problem. The
latter has been already detailed studied (see, e.g. [Colton1992, Hahner1998,
Hoérmander1994]). By use of Rellich’s lemma 2.2.2 and the unique continu-
ation principle 2.2.3 it is proven that the problem has at most one solution.
Such a solution (if any) can be represented with the help of the Lippmann-
Schwinger equation (2.2.3), which is an Fredholm integral equation of the
second kind. It follows that the equation has a unique solution if it has a
trivial nullspace. Since the problem has at most one solution it is the case.
Thus, the direct scattering problem is uniquely solvable.

Unfortunately the analytical solution of the problem exists only in bare
handful of cases. In the Section 2.3 we present three of them: propagation
of the plane wave in the free space, scattering on a homogeneous disk and
on two concentric disks (see, e.g. [Wiibbeling1994]). These examples are
basically used to test our reconstruction algorithm thereafter.

The reconstruction algorithm is based on the eikonal approzimation (3.4),
which is presented in the Chapter 3. The eikonal approximation is a well-
known approximation of the geometrical optics, which is valid in the case
when the wave length is smaller than all characteristic geometrical scales
of the problem, i.e, the wave number k is large (see, e.g., [Babich1991,
Babich1979, Born1999]). In the Section 3.5 we show some examples of
ray propagation, i.e., the ray tracing, for different media. These exam-
ples illustrate that the ray family may have singularities: rays may inter-
sect, focus or have an envelope. Such singularities of a ray family, the
caustics, (see, e.g., [Bruns1895, Babich1991, Kravtsov1999]) are considered
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in the Section 3.6. In the neighbourhood of a caustic the amplitude for-
mally is infinite hence the eikonal approximation is not valid there. Nev-
ertheless comparing the exact solution computed in the Section 2.3 with
the corresponding ray tracing we conclude that the exact ray field becomes
strong in the neighbourhood of a caustic. In the region near a caustic one
should use other type of asymptotic expansions for the wave field (see, e.g.,
[Kravtsov1999, Babich1979, Vainbergl989]). To avoid the caustic problem
we will suppose in this thesis that in the region of interest the ray family has
no singularities.

The first problem to solve is: How good is the eikonal approximation in
the region of its validity? Thus, we need an estimate of the difference between
the eikonal approximation and the exact solution of the Helmholtz equation,
which satisfies radiation condition, in terms of the asymptotic parameter 1/k.
This question leads to the problem of finding an estimate of the solution of
the inhomogeneous Helmholtz equation in terms of 1/k. This problem was
studied by Vainberg [Vainbergl975] and Burq [Burq2002], who estimated
the resolvent of the Helmholtz operator assuming the non trapping condition
(see, e.g., [Pauen2000]). We present a new proof naturally connected to the
question. If we consider the difference between the eikonal approximation and
the exact solution of the Helmholtz equation we see that it satisfies an nitial-
value problem for the Helmholtz equation. Although the initial-value problem
is unstable, the stabilized versions of it can be developed and actually used
in numerical applications (see, e.g., [Natterer1995, Natterer2004]). Using the
initial-value problem approach we get the estimate for the solution of the
Helmholtz equation and apply it in the Section 4.3 to get the estimate for
the eikonal approximation.

In the Chapter 5 we turn to a different problem connected to the direct
scattering problem. Suppose that the refractive index of the medium under
consideration is a small perturbation of a known one. If it is the case, one
can express the perturbed eikonal function in terms of the non perturbed
one and the integral of the perturbation over the non perturbed rays (5.1).
The expansion (5.1), heuristic derived in, e.g., [Farral987], is widely used in
seismology [Snieder1992, Cerveny1982], but it never was rigorously proven.
In Section 5.2 we give the formal proof of this approximation and give an
error estimate of it.

The Chapter 6 is devoted to the ultrasound tomography, where the re-
fractive index is unknown. The task is to reconstruct it from the knowledge
of the scattered field measured by detectors. We start with the inverse scat-
tering problem 6.1. The uniqueness for the problem was stated by Nach-
mann [Nachman1988]. Many reconstruction algorithms have been proposed,
most of them are based on the Born and Rytov approzimations (see, e.g.,
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[Kak1988, Devaney]). The case with large values of the wave number £ is still
a challenge. Up to now the only class of reconstruction algorithms to han-
dle with this case is based on the propagation-backpropagation mathod intro-
duced by Natterer and Wiibbelling (see, e.g. [Natterer1995, Caponnetto1998,
Natterer2004]). We propose a new reconstruction algorithm after the Palam-
odov’s idea ([Palamodov1996])) for the case of large k, which is based directly
on the eikonal approximation (3.4).
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Chapter 2

Helmholtz equation

Consider an inhomogeneous medium in R? with a compact supported
inhomogeneity. The propagation of time-harmonic acoustic waves in the
medium obeys the Helmholtz equation

Au(x) + k*n(x)u(x) = 0, (2.1)

where u(x) describes the pressure field, £ > 0 is the wave number and n(x)
is the square of the refractive index of the medium, which will be referred
as refractive index further. The quantities k& and n(x) are related to the
frequency w of the wave and to the speed of propagation in the medium via
k = w/cy and n(x) = c3/c*(x) where ¢y the speed of the propagation in
the homogeneous medium and c(x) is the speed at the point x € R? (see
[Colton1992, Werner1960]).

2.1 Radiation condition

The Helmholtz equation itself does not have a unique solution, which
follows from the lemma:

Lemma 2.1.1 Let Hél) and HéQ) be the Hankel functions of the first and
second kind respectively. Then the functions

? ~ {
Glxy) =~ Hy (kix —yl), Glxy) = [ Hy (klx —y))

are the fundamental solutions of the Helmholtz equation (2.1) with n(x) = 1
in R2.

Proof See [Vladimirov1971].

17



18 CHAPTER 2. HELMHOLTZ EQUATION

The lemma implies that one needs more conditions to guarantee unique-
ness. Sommerfeld was first who proposed to consider the behaviour of a
solution for the large values of r = |x| and stated a radiation condition
to select solutions of physical meaning. He formulated the radiation con-
dition in his paper [Sommerfeld1912] for the tree-dimensional case. Rellich
extended the Sommerfeld’s radiation condition for the arbitrary-dimensional
case [Rellich1943]. For the two-dimensional case, which is of our interest, the
radiation condition is

0
Jim /7 (a—z - zku) =0 (2.2)
uniformly in all directions.

More detailed account of the history of this problem can be found in
[Miranker1957, Magnus1949].

2.2 Unique solvability of the direct scattering
problem

Now we are ready to complete the statement of the problem, prove unique-
ness of a solution and then turn to the existence. Since the solvability of the
scattering problem requires more regularity from the refractive index than
it is required for the uniqueness, we formulate it in the higher regularity
assumption on the refractive index. All results from this section are well-
known. For this reason we do not give proofs.

2.2.1 The direct scattering problem

The problem describing the scattering of an incident wave w;(x) in an
inhomogeneous medium with a compact inhomogeneity in R? can be formu-
lated as follows. Assume that k¥ > 0 and n € C%7(R?), 0 < v < 1 with
supp(l —n) C B(R) with B(R) = {x € R? : |x| < R} are known and
U; € 02(R2) with

Aui + k:2ui =0
is given. The problem is to find u, € C?(R?) such that
U = U; + Ug
satisfies the Helmholtz equation (2.1)
Au(x) + k*n(x)u(x) = 0

and ug satisfies the radiation condition (2.2).
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2.2.2 Uniqueness

First we are going to show that the direct scattering problem can not have
two different solutions. Further we use the uniqueness to show the existence
of the solution.

Lemma 2.2.1 If u(x) € C*R?) solves in R* the Helmholtz equation
(2.1) and the radiating condition (2.2), then for S(R) = {x € R?: x| = R}
lim lu|*ds = 0.

Proof See [Colton1992, Hihner1998|.
Lemma 2.2.2 (Rellich’s lemma) Assume R > 0 and let u(x) € C*(R?\

B(R)) be a solution of the Helmholtz equation Au(x) + k*u(x) = 0 for
|x| > R, which satisfies

S(r)
and the radiation condition (2.2). Then
u(x) =0
for all |x| € R*\ B(R).
Proof See [Rellich1943, Miranker1957, Kupradzel934].

Lemma 2.2.3 (unique continuation principle) If u € CZ(R?) satis-
fies |Au(x)| < M|u(x)| for all x € R%. Then u(x) =0 for all x € R2.

Proof See [Héhner1996].
We combine the lemmas above to prove the following theorem.

Theorem 2.2.4 The direct scattering problem (2.2.1) has at most one
solution.

Proof Since the problem (2.2.1) is linear it is enough to prove that the prob-
lem with null incident field has only trivial solution. For the homogeneous
Helmholtz equation we obviously have
Au()| = Rn(x)u()] < Mu(o)l, M = mas [Fn(x)]
xe
Moreover, by Rellich’s lemma supp(u) CC R2. Thus, u(x) = 0 for all x € R?.
O

Remark 2.2.5 The uniqueness result remains in the case of n(x) €
L*(R?) [Hdihner1998].
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2.2.3 Existence of the solution

Now we are going to show the solvability of the problem (2.2.1).
First we give a representation of smooth functions in a bounded domain
with a smooth boundary in terms of fundamental solutions.

Lemma 2.2.6 (Green’s representation formula) Let Q C R? be a
nonempty bounded domain with C*-smooth boundary and let G(x,y) be the
fundamental solution of the Helmholtz equation satisfying the radiating con-
dition. Then for a function u € C*(Q) the following representation formula
holds for x € )

) = [ (G066~ uly) () ) dsty) -

v (y)

/ (Auly) + Ku(y))G(x, y)dy,
Q

where v(y) denotes the unit exterior normal to the O at'y.
Proof See [Colton1992].

Remark 2.2.7 Green’s formula is also true in the case of u € C*(Q) (N C*(Q)
with Au + k*u € C(Q) [Colton1992).

Applying the Green’s representation formula (2.2.6) to the solution u of
the problem (2.2.1) for Q = B(r) and r > |x| + R we arrive at the equation

u) = [ (o6t - un G Y asty)-

ov(y) ov(y)
OB(r)
e / (1 - n(y))u(y)G(x,y)dy.
B(r)

Putting v = u; 4+ ug in the first integral we obtain the Lippmann-Schwinger
equation

u) = ux) < K [ (L= n(y)u)Gxy)dy, xR
B(R)
which is the integral equation in B(R) for the unknown field u. Using the

Lippmann-Schwinger equation we can prove that the direct scattering prob-
lem has a solution.
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Lemma 2.2.8 Letu € C(B(R)) be a solution of the Lippman-Schwinger
equation in B(R). Define us(x) by

wi) =k [ (1= n(y)uly)Gey)dy, xe R,
B(R)
then ug is a solution of the direct scattering problem (2.2.1).

Proof See [Colton1992].

Lemma 2.2.9 The Lippmann-Schwinger equation (2.2.3) is a Fredholm
integral equation of the second kind with a compact integral operator in C(B(R))

Proof See [Colton1992].
Theorem 2.2.10 The direct scattering problem (2.2.1) has a solution.

Proof The Lippman-Schwinger equation, being the Fredholm integral equa-
tion of the second kind, has a unique solution, if it has a trivial nullspace.
Since the solution of the direct scattering problem is unique the nullspace is
trivial. Since the solution of the Lippman-Schwinger equation yields a so-
lution of the scattering problem (2.2.1), the problem (2.2.1) has a solution.
O
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2.3 Examples

In only few cases the Helmholtz equation (2.1) has an analytical solution.
We discuss here some cases which will be used in the next sections.

Before we start with cases of nonconstant refractive index, we notice
that in the case of a homogeneous medium, i.e., for n(x) = 1, the direct
scattering problem has a trivial solution us, = 0. Thus, the whole wave
field is u = u; + us = u;, where u; is a plane wave moving in the direction

© = (cos(#),sin(f)) with 0 < 6 < 27
ui(x) = exp(ikx - ©).

Unless otherwise stipulated we will use only plane incident waves.

2.3.1 Scattering on a homogeneous disk

The first case is the scattering on a homogeneous disk. We consider the
disk of radius R with the centrum at the origin and refractive index is equal
to n inside of the disk, i. e. the Helmholtz equation with the refractive index
n(x) is

[ n, for |x| <R
n(x) = { 1, for |x| > R (2:3)

Theorem 2.3.1 The Helmholtz equation (2.1) with the refractive index
(2.3) together with the radiation condition (2.2) for the scattered part ug has
the solution

u(r,p) = > i exp(iqp)agJy(kir) (2.4)
forr < R and ky = ky/n and
u(r,p) = Y it expliqe) (Jy(kr) + by Hy(kr)) (2.5)

g=—00

forr > R, where (r, p) are the polar coordinates of x € R? and the coefficients
a, and b, do not depend on (r,p).

Proof First we treat the Helmholtz equation with a constant wave number
k in polar coordinates (r, ¢)

10 [ Ou 1 0%,
;g (TE) + ﬁa—QDQ + ku = 0. (26)
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Separating the variables
u(r, ) = up(r)uy(p)
we arrive at the equation

1 ( d?u, N dur) 1 d*u,

“Uuy, | T——= —U,
r 7 dr? dr

r2 " dp?

+ k:2uru¢, = 0.

Hence the function u,(p) satisfies differential equation
ul + q*u, =0
for some constant ¢, therefore the function u,(r) satisfies Bessel equation
1 2
ur + —u, — (k:Q— q—2) u, = 0.
r r
The first differential equation has two linear independent solutions
exp(igep)
u = .
() { exp(—igy) }

and the second equation

Jy(kr) }
up(r) =
") { Hq(kr)
where k£ # 0, ¢ € N, J,(2) and H,(z) are Bessel and Hankel functions respec-

tively.
Thus, functions

wo{#1{) e

solve the Helmholtz equation (2.6) for every g.
See [Abramowitz1965] for the proofs of the following lemmas.

Lemma 2.3.2 The functions J,(z) and H,(z) form a fundamental sys-
tem of solutions of the Bessel’s differential equation.

Lemma 2.3.3 The functions H,(kr)exp(iqp) satisfy the radiation con-
dition (2.2).

Moreover, the plane wave can be presented in terms of the Bessel functions
Jy(2). It is a direct consequence of the lemma [Smirnov1972]:
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Lemma 2.3.4 The function exp(z(t — 1/t)/2) is the generating function
for the Bessel functions with integer index, that is,

exp (%z(t— %)) _ +ZOO ().

g=—00

Thus, the plane wave exp(ikr cos(p)) has the representation in terms of
the Bessel functions

“+o00

explikr cos(¢) = 3 i, (kr) explip),

g=—o00

where the series converges uniformly on every compact set.

Now we return to the problem of scattering of a plane wave on a homoge-
neous disk. The function u(r, ¢) defined in (2.4, 2.5) satisfies the Helmholtz
equation

Au+kiu=0

inside B(R) and the Helmholtz equation
Au+k*u=0

outside B(R). Further, the scattered part us(r, ¢) of the solution wu(r, ¢)

“+00

us(r,p) = > i%expliqe)b Hy(kr),

g=—00

satisfies the radiation condition. We choose the coefficients a, and b, so that
the whole function u(r, ¢) and its normal derivative du(r, ¢)/0v are contin-
uous on the boundary of the disk. It means that the system of equations

agJy(kiR) = J,(kR) + b,H,(kR)

aqJy(kiR) = J(kR) + b H;(kR) (2.8)

has to be hold. Since Bessel functions of any kind with an integer index fulfill
the condition [Abramowitz1965]

Cot(2) = Cna(2) = 20)(2),
the last equation of the system (2.8) can be written as

)

agky(J,1(kiR) — Jyi1 (ki R)) = s
)+ byk(H,—1(kR) — Hyi1(kR)). (2.9)

k(Jg-1(kR) — Jo1 (KR)
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Thus, we have the system of linear equations to define a, and b,. The case
a, = 0 is trivial, otherwise we have a linear system to define 1/a, and b,/a,.
This system has the determinant

det = Hy(kR)J.(kR) — H!(kR).J,(kR),

which is the Wronski-determinant of the functions H,(kR) and J,(kR). det #
0 for kR > 0 [Abramowitz1965]. O

The next figures show the incident wave field wu;, the solution of the
Helmholtz equation (2.4,2.5) u and the scattered part u, for different val-
ues of k. For the numerical details see [Wiibbeling1994].

We see that the scattered field u, is much smaller than the incident field
u;. Moreover, in the case of a large value of k& the whole wave field u becomes
stronger after passing the circle. We will see further that the geometrical-
optics approximation is not valid in the neighbourhood of this area.
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Figure 2.1: The real (left) and imaginary (right) parts of the incident wave
u; for k = 10 and the side of the square Side = 4.
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Figure 2.2: The real (left) and imaginary (right) parts of the resulting field
u for k =10, n = 1.37, the disk radius R = 1, the square side Side = 4.
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Figure 2.3: The real (left) and imaginary (right) parts of the scattered field
u, for k =10, n = 1.37, the disk radius R = 1, the square side Side = 4.
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Figure 2.4: The real (left) and imaginary (right) parts of the incident wave
u; for k = 50 and the side of the square Side = 4.

Figure 2.5: The real (left) and imaginary (right) parts of the resulting field
u for k = 50, n = 1.37, the disk radius R = 1, the square side Side = 4.

Figure 2.6: The real (left) and imaginary (right) parts of the scattered field
us for k = 50, n = 1.37, the disk radius R = 1, the square side Side = 4.
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2.3.2 Scattering on two concentric disks

Similarly to the problem considered in the previous section the scattering
on the homogeneous disk the problem of the scattering of a plane wave on a
homogeneous ring and a concentric disk in it can be treated. In this case we
look for the solution of the Helmholtz equation with the refractive index

ny, for |x| < Ry
n(x) =< ne, for Ry < |x| < Ry
1, for x| > Rs

where R; < Rs are the radii of the smaller and larger disks respectively.
The solution in polar coordinates (r, ¢) is supposed to have the form

u(r,p) = Y i%exp(iqp)agJy(kir) (2.10)
g=—00
for r < R and with k; = k/n;
u(r,p) = > i%exp(iqp)(byJy(kar) + cgHoy(kar)) (2.11)
g=—0o0

for Ry <r < Ry and ky = k/ny and

o0

ur,p) = Y % expliqe) (Jo(kr) + dyHy(kr)) (2.12)

g=—00

for r > R,. Again choosing the coefficients a4, b,, ¢, and d, to obtain
the C%(R?) function u(r, ) we derive a system of linear equations for the
coefficients.

The following figures show again the incident wave field u;, the solution
of the Helmholtz equation u and the scattered part u, of it for the square
with the side Side = 4 and the radii of disks Ry = 0.5, Ry = 1, kK = 50,
ny = 1.2 ng = 1.1 (the values of the wave numbers are k; = 60 and ko = 55
in this case). Further we will use this exact solution to test our reconstruction
method.
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Figure 2.7: The real (left) and imaginary (right) parts of the incident wave
u; for k = 50 and the side of the square Side = 4.

Figure 2.8: The real (left) and imaginary (right) parts of the resulting field
u for k = 50, radii of disks Ry = 0.5, Ry =1, n1 = 1.2, ny = 1.1.

Figure 2.9: The real (left) and imaginary (right) parts of the scattered field
us for k = 50, radii of disks Ry = 0.5, Ry =1, ny = 1.2, np = 1.1.
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Chapter 3

The eikonal approximation

3.1 The asymptotic expansion

In the case of an arbitrary smooth refractive index n(x) the analytical
solution of the Helmholtz equation usually does not exist. But we still want
to study the behaviour of the solution in the high-frequent case. That is, we
are interested in the finding of some approximation for the solution of the
Helmholtz equation (2.1)

Au(x, k) + k*n(x)u(x, k) =0

with a smooth variable nonnegative refractive index n(x) for large values of
k.

We suppose that the equation has only one solution, i.e, we require the
sufficient smoothness for the refractive index and the radiation condition
(2.2) for the scattered part us = u — u; of the wave field u.

The usual way to describe high-frequent wave fields is to obtain an asymp-
totic expansion and to study it.

Definition 3.1.1 The sequence of functions a;j(e), j € Ny is called an
asymptotic sequence as € — 0 if

aji1(e) = o(a;(€)), as & —0.
Given a function g(x,¢), we call the series Z;V:O gj(x)a;(e) an asymptotic

expansion for the function g

9(x,2) ~ 3 g;(x)a(e) as €0

1M
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where the coefficients g;(x) are the functions of x only and a;(e) is the asymp-
totic sequence, if

rn(x,e) = Olan(e)).

Lemma 3.1.1 The functions g;(x) can be determined uniquely from the
members of the asymptotic sequence.

Proof See [Nayfeh1973].

The asymptotic series, which is used to describe the wave field u = u; +u,
is called the geometrical-optics approximation or the ray series. We are
looking for the solution in the form of the asymptotic series in terms of the
small parameter 1/k

o ) ~ exp(iko(0) Y- () (3.1)

where functions ¢(x), u;(x) are to be determined.

3.2 The eikonal approximation

Substituting the ray series (3.1) into the equation (2.1) and separating
powers of k we arrive at the equations :

[Vo(x)[* —n(x) =0 (3.2)
for ¢(x) and
2V¢VU] + 'LL]A¢ - AUJ',1 =0 (33)
for u;(x) with
j S No, U_1 = 0.
The equation (3.2) is called the eikonal equation and its solution ¢ eikonal
function or eikonal. The equations (3.3) are called the transport equations.

Remark 3.2.1 The notion eikonal (from the Greek etkwr means im-
age) was introduced first by H.Bruns in 1895 [Bruns1895].

Further we will use only the first two terms of the ray series to approxi-
mate the solution of the Helmholtz equation (2.1).
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Definition 3.2.1 The expression provided by the first term of the ray
series

up(x) = A(x) exp(iko(x)) (3.4)

is called the eikonal approzimation of the solution u(x).

3.3 The eikonal equation and rays

The eikonal equation in some way contains all of geometrical optics within
itself. Solving it we come to the basic objects of geometrical optics.
To solve the eikonal equation we consider the Fermat functional

B(y) = / © () ds, (3.5)

where x and x are points in R? v is a curve joining them with |7/(s)| = 1,
and ds is an arc length element. This functional represents the time required
for a wave disturbance propagating with the velocity ¢(x) = ¢o/y/n(x) to
travel between two points xy and x along the curve ~.

Definition 3.3.1 The curve v is called an extremal curve or character-
istic of the functional (3.5) if it satisfies the Euler equation

d
%(SO\/E) —Vyn =0, (3.6)
where sy is a unit vector tangent to .

Definition 3.3.2 (Fermat’s principle) The extremal curves of the Fer-
mat’s functional are called rays.

The Fermat’s principle can be used to derive the Snell’s law of geometrical
optic, which describes the refraction of a ray path at an interface between
media of different refractive indexes: nq, the refracting index of the "medium
of incidence”, and ns, the refracting index of the "medium of refraction”.Let
0, and 65 be the angels which the incident and the refracted rays make with
the normal to the refracting surface.
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y(y.Y2)

X,=S

Figure 3.1: refraction of a ray by Snell’s law, ny > n;.

The total time between points x and y is

(b:nz\/iﬁ%"‘(s—xl)?‘f'nl ys + (s — )2

and by Fermat’s principle d¢/ds = 0, so

na(s — 1) ni(s —uy) _0
2 2 2 2
Vs +(s—z1)? i+ (s — )
which gives the Snell’s law
ng sin(y) = ny sin(6;). (3.7)

We will use the Snell’s law to test some numerical examples.

Let us return to the eikonal equation. Consider the function

oxx0) = | Vs, (3.8)
b
where the integral is taken along the extremal curve.
Lemma 3.3.1 The function ¢ satisfies the eikonal equation (3.2), that

18,

Vol = n.
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Proof See [Babich1991, Babich1979].

The common way to find the extremal curves of the functional (3.5) is
based on incorporating of the associated Hamiltonian system (see [Hormander1994]).
Let H(x,p) be the Hamiltonian function of a form

Hx.p) = 5 (bl ~ ()

which corresponds to the Helmholtz equation (2.1). Here p is the momentum
of the extremal curve, which indicates the direction of the propagation p/|p|.
The corresponding Hamiltonian equations are

x = V,H(x,p)=p

b= —V,H(x,p) = Vn(x)/2 39)
where an appropriate initial condition
(x°(£). p°(1)) (3.10)

is assumed for x(s), p(s) at s = 0. The extremal curves are solutions x(s).

Definition 3.3.3 The trajectories (x(t,s), p(t, s)), which solve the initial
value problem (3.9,3.10) are called bicharacteristics.

Lemma 3.3.2 Along the bicharacteristics holds |p(s)|* = n(z(s)).

Proof See [Kucherenko1969].

3.4 Ray coordinates and the transport equa-
tion

With the help of rays we have found the eikonal function ¢. To complete
the eikonal approximation (3.4) we will find the function A(x) representing
the amplitude of the wave field, that is, we are going to solve the transport
equation (3.3). To solve this equation we consider a new coordinate system
which is naturally connected with rays and wave fronts, surfaces with a con-
stant value of the eikonal ¢. We take a wave front S with some fixed value
of = ¢ on it. Let o be a parameter defining a point on .S. Through each
point Xy € S we pass a ray perpendicular to S at this point. A point on the
ray we characterize then by the value of the eikonal according to (3.8).



36 CHAPTER 3. THE EIKONAL APPROXIMATION

Thus, in the neighborhood of the wave front S the coordinate system
(cv, @) is defined : « defines the point x on S and at a point x on the ray

oxx0) = & [ /nly(s))ds.
X0
with ¢y = const. The ”4” sign should be taken on one side of S and the ”-”
sign on the other.
Remark 3.4.1 Often we will use the notation ¢(x). We mean that giving
the initial wave front we consider a ray ~y,(s) starting on the wave front and

ending at the point X: v,(s;) = x and calculate the value of the eikonal over
this ray starting on the given wave front:

(%) :/\/n(’y:c(s))ds. (3.11)

Definition 3.4.1 The coordinates a, ¢ are called ray coordinates.
The transport equation (3.3) for j =0
2VoVug + upAe =0 (3.12)

is easily solvable in terms of the ray coordinates. First we rewrite this equa-
tion.

Lemma 3.4.2
V¢ 8U0
2 =2— =2n——
VoV |V¢|VU0|V¢\ n 9
and 57
n
80= o6
where for a point x = (1, x2)
a(Z‘l,Ig)
J=—" 3.13
0. 0) )

is the Jacobian of the transformation from the cartesian to the ray coordi-
nates.
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Proof See [Babich1991, Babich1979].
Hence the transport equation (3.12) can be rewritten as

0A n oJ

The solution of this equation is

1
A= ao\/;, (3.14)

where ag is a constant along each ray.

Now we have solved both the eikonal and transport equations. Thus,
given the initial wave front I' with ¢|r = 0 and supposing that the initial
ag = 1 (which is true for the case of the initial plane wave) we have found
for the eikonal approximation:

up(x) = \/gexp ik7mds

Here the ray ~ satisfies y(sg) = x.
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3.5 Examples of a ray tracing

Ray tracing is a wide used numerical technique to characterize the wave
propagation. It consists in solving of the Hamiltonian system, which de-
scribes bicharacteristics and, therefore, rays. With the help of ray tracing
the propagation is reduced to the set of independent initial-value problems,
each of them defines a single ray.

In this section we are going to show ray tracing examples in media with
various profiles n(x).

3.5.1 Scattering on a homogeneous disk

We start with scattering on a homogeneous disk of radius p = 1 with
refractive index n = const, i.e.

[ n, for x| <p
n(x) = { 1. for x| > p - (3.15)

We apply the Snell’s law (3.7) to the problem of scattering on a homogeneous
disk to calculate the rays traces exactly. This exact solution coincides with
the numerical one, calculated by use of the Hamiltonian system (3.9) for n(x)
smoothed by use of Fourier series.

The next figures show the ray tracing for the Snell’s index ngpe; =
Noutside | Vinside = 0.65, which corresponds to n = 2.37.
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I

Figure 3.2: rays calculated by use of Snell’s law.

Figure 3.3: rays calculated using the Hamiltonian system.
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3.5.2 Luneberg Lens

The next example is the propagation through a medium with index of
refraction which varies with distance r from the centrum of some sphere.
The classical Luneberg lens [Lunebergl1944] has a value of one at the surface
of the sphere and two at its centrum. The refractive index of this lens is
given by

2
n(r) = { 2—(%)" for r<R, (3.16)

1, otherwise,

where R is a radius of the lens. It is presented in the following figure.

-15
19
= 18
17

-05
16
0 15
14

05
13
. 12
11

15

15 -1 05 0 05 1 15

Figure 3.4: the refractive index: n(r) =2 — r?.

It is known [Morgan1958], that the Luneberg lens focuses a parallel rays
bundle to the point on its boundary. For this reason this example is a good
test for the numerical calculations of the ray pathes.The refraction of a hor-
izontal plane wave described by the Hamiltonian system, produces the ray
family shown on the (Fig. 3.5).

15

Figure 3.5: parallel rays bundle refracted on the the Luneberg lens (the circle)
n(r)=2—r%
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3.5.3 Simulated data

For the last two examples we are using data simulating some real velocity
or refractive index profiles. The first one represents a slow varying refractive
index, while the second one represents a refractive index with strong hori-
zontal and vertical gradients. These two type of data are conditioned by the
nature of the problems under consideration.

Figure 3.6 shows a model of a human breast simulated by [Borup1992].
The refractive index is complex. We considered the real part only. With the
speed of sound ¢ in the breast tissue, ¢ = 1500 m/s the sound speed in the
surrounding water we have for the refractive index n(x) = 1+ ¢2/c?(x). The
values of ¢ vary in the range from 1458 m/s to 1568 m/s.

20 40 60 80 100 120

Figure 3.6: the refractive index profile.

The next Figure 3.7 shows the result of the ray tracing for the horizontal
incident plane wave.

Figure 3.7: ray tracing with the refractive index.
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The second example is the Marmousi velocity model. This synthetic
data set is based on a profile through the North Quenguela through in the
Cuanza basin [Versteegl1993]. It was created to produce a complex seismic
data which require advanced processing techniques to obtain a correct earth
image. For the ray tracing computation we used the smooth Marmousi model
from [Benamou|. The modeled section is 9192 m long and 2904 m deep. The
velocity varies between 1500 m/s and 5500 m/s.

5000
500
4500

1000 4000

1500 3500

3000
2000 RR——— : g '
. b 2500

2500 2000

= & 0
o 1000 2000 3000 4000 5000 6000 7000 8000 9000

Figure 3.8: The smooth velocity model.

We show the rays tracing calculated by using Hamiltonian system with
the point source located at (6000m,2800m) for the Marmousi model with
the velocity normalized by ¢y = 5500 m/s.

il \7

1500 " l
"\\\\\\\ \\\\\\\\"‘I\ /////// -"“

2000

2500

o 1000 2000 3000 4000 5000 6000 7000 8000 9000

Figure 3.9: Refractive index with the ray tracing for the point source located
at (6000, 2800) and rays with starting directions from 0° to 180° with equal
spacing between them.
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3.5.4 Some remarks

We are now in a position to discuss our examples. It is clear that even
a very simple and smooth refractive index can lead to a singular behavior of
the ray family, i.e., to the intersection or focusing of the rays, formation of
an envelope of the ray family. That is, eikonal can be a multivalued function.
The simulated data profiles show that the picture of the ray tracing for the
practical applications is rather complicated and tends to have singularities.
Such a singular behavior is considered in the next section.
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3.6 Caustics

Let us return to the eikonal approximation (3.4). As it can be seen from
the expression
1

J(x)

the eikonal approximation breaks down whenever J = 0, where J is the
geometrical divergence, the Jacobian of the transformation from the cartesian
to ray coordinates. Although J # 0 for the initial field, it does not necessarily
remain nonzero and the amplitude calculated by the expression (3.14) blows
up at these points.

up(x) = exp(iko(x)),

Definition 3.6.1 The set {x: J(x) = 0} is called caustic.

So the ray structure breaks down in the neighborhood of a caustic, be-
cause the ray family cannot be uniquely resolved for the ray coordinates.
Since the amplitude becomes infinite at a caustic, the eikonal approximation
is not valid any more as it is known that the solutions of the Helmholtz
equation are analytic outside the support of singular sources in a case of a
smooth index of refraction [Gilbarg2001]. However, exact solutions which are
available for some cases (see, e.g., section (2.3.1)), show that the wave field
becomes very strong in the neighborhood of a caustic.

To describe wave fields in the neighbourhood of caustics local and uniform
methods were investigated. The first type of methods is based on the bound-
ary layer techniques (see [Babich1979, Babich1991]). The second one is based
on the fact that rays may intersect or the family of rays may have an envelope,
but bicharacteristics may not. It allows to construct a formal asymptotic so-
lutions that are valid in the neighbourhood of caustics and at caustics. This
is the method of Maslov’s canonical operator (see [Vainbergl1989]).

We will present in the next section an example of the caustic formation
for the scattering on a homogeneous disk and compare the geometrical optic
solution with the wave field to confirm the fact that the wave field becomes
strong on the caustic.

To find the location of a caustic one should solve the equation J(x) = 0.
It follows from the definition of the geometrical divergence (3.13) that the
Hamiltonian system (3.9) is not sufficient to define the Jacobian J. Differ-
entiating this system with respect to the initial parameter s we obtain
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dp

Ea

d [dx dx
% (E) = vaxH<Xa p)a + vpva<X’ p>

(3.17)

ds \ dt dt dt
and will consider the Hamiltonian system (3.9) together with (3.17) which is

d [d d d

dry dry
dS = D1, dS = P2,

@_1871 @ 1 on

ds 20z, ds 20wy

ddry _dpy - ddwy _ dp,
ds dt  dt’ ds dt  dt’
ddp 1 (8277, dz, 9’n darg)

dsdt  2\o2 dt " 0mom, dt

ddpy 1 ( O dwy | O°ndr
ds dt ~— 2 \0r0xy dt ~ Ox3 dt
and corresponding initial conditions for s = 0

21(0) = 2%(t),  x2(0) = a3(t),
p1(0) = p?(t)v p1(0) = P?(t),

d$1 d.’L'Q
—1_p, =2=0
dt Toodt ’

dpy gy _ dPi(®)  dpa 0 dph(D)

&= w0

The solution of this system provides the family of rays (z1(t, s), z2(t, s)) to-
gether with values of the derivatives (dxy/dt(t, s), dxs/dt(t,s)).

Lemma 3.6.1 The rays divergence is defined by the equation

J(t,s) = pi(t, s)%(t, s) — palt, 5)%(15, s). (3.18)
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Proof See [Tichonov1985, Engquist2003].

3.7 An example of a caustic

In the examples of the ray tracing we have already seen that rays may
intersect, focus or the ray family may have an envelope. Now we calculate the
caustic for the scattering of the parallel rays bundle on a homogeneous disk.
The solution of the system (3.17) for the incident plane wave is shown on the
Figure 3.10. The Figures 3.11,3.12 show the absolute value of the total field,
which can be analytically found (see equations (2.4, 2.5)), calculated for two
different wave numbers. As we mentioned above the wave field concentrates
in some neighborhood of a caustic, what can be seen on the figures below.
We mention that the value ng,.; = 0.65, which is the ratio of the refractive
index value outside the disk to the value inside, corresponds to the refractive
index n = 2.37.
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Figure 3.11: the absolute value of the total wave field |u| for £ = 50,n =
14gq,9=1.37.

Figure 3.12: the absolute value of the total wave field |u| for £ = 20,n =
14 ¢,q=1.37.
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Chapter 4

Error estimates

An important problem is to estimate in some suitable norm the difference
between the eikonal approximation and the exact solution of the Helmholtz
equation (2.1) with radiation condition (2.2) in terms of 1/k.

This problem leads to the problem of finding an estimate for the solution
of the inhomogeneous Helmholtz equation in terms of 1/k. The estimates of
this type can be found in the literature [Vainberg1989, Burq2002]. The Vain-
berg’s and Burq’s estimates for the resolvent of the Helmholtz equation are
based on some special condition called the non trapping condition expressing
a condition of the energy decay at infinity. Burq presented a new proof of
the estimates given by Vainberg. For this reason we are not presenting both
results and formulate the estimate following [Burq2002].

4.1 The Burqg’s 1/k estimate

Definition 4.1.1 The energy e € RT is called non trapping if every
bicharacteristic drawn on the surface S, = {(x,p) : H(x,p) = e} does leave
any compact set in finite time ("leaving any compact set” means "going to
the infinity in the x variable”).

There are other (equivalent to the presented here and to each other under
some natural conditions) formulations of the non trapping condition. The
detailed study of the non trapping conditions can be found in [Pauen2000].

Remark 4.1.1 Let us note that the resolvent R(z, k) = ((A + k*n(x)) —
2)~!is defined and holomorphic for Imz # 0. Moreover it admits a meromor-
phic continuation as a bounded operator from Lo(R?) to Laj.c(R?) across the
continuous spectrum RT to the Riemann surface of the function Inz (which
we will denote by C).

49
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Proof See [Vainberg1989].

Definition 4.1.2 The poles of the resolvent meromorphic continuation
(4.1.1) are called resonances of the Helmholtz operator.

Theorem 4.1.2 (Burq’s estimate) Consider a compact set K C RT.
Suppose that every energy level e € K is non trapping. Then for any N € N
there exists e > 0 such that for any 0 < 1/k < ey the Helmholtz operator
(A + k*n(x)) has no resonance in the set

An(k) ={z € C : Rez € K, |Imz| < N/k}.

Moreover for any x € C§°(R?) and any N € N there exists ey and C > 0
such that for any 0 < 1/k < ey and any z € Ay

[IXR(z, k)Xl czamey) < (4.1)

= Q

Proof See [Burq2002].

Our goal is to estimate the error of the eikonal approximation: the dif-
ference between it and the exact solution of the problem (2.1,2.2) in terms
of 1/k. Unfortunately the Vainberg-Burq’s estimate can not be used in our
case. Vainberg shows in ([Vainbergl1975]) that the non trapping condition
implies the radiation condition (2.2) in some way, which is not satisfied by
the error.

In the next section we present a new proof, which allows us to estimate
the error in terms of 1/k.
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4.2 1/k estimate: initial-value approach

Considering the difference between the solution of the Helmholtz equation
with the radiating conditions and the eikonal approximation we deduce that
it is the subject of the initial value problem for the Helmholtz equation.
It is known that although the Cauchy problem for the Helmholtz equation
is uniquely solvable, it is notoriously unstable. Nevertheless the stabilized
versions of the Cauchy problem play role in the numerical treatment of inverse
problems (see, e.g., [Natterer1997, Natterer1995]).

So we are going to study an initial value problem for the Helmholtz equa-
tion

(A + kn(x))u = g(x),

19)

ou (
u(z1,0) =0, 8_332($1’O) =0

with g such that supp(g) C B = [—r, 7] x [0,00) and n(x) = (1 + f(x)) such

that n(x) € C*(R?), n(x) > 0, n(x) =1 for |x| > R for some R > 0.

First we define u;, the low pass filtered version of .

Definition 4.2.1 Let u(&y, z2) be the Fourier transform of u with respect
to x1:

u(&y, o) = \/%_W /exp(—ixlfl)u(xl,xg)dxl.
R

The uy, is called the low pass filtered version of u with the cut off frequency
k if
a(gla l’g), |€1| S k?

0, otherwise.

Uk (&1, 72) = {

We will show that uy is stably determined by g and admits estimate with
constants, which tend to zero as k — oo

4.2.1 Homogeneous medium

We begin with the case of a constant refractive index, i.e. the problem

(A +E)u = g(x),

4.3)
5 (
UJ(xlaO) =0, 8—;2(%’0) =0.

For our application a constant refractive index is irrelevant. But dealing
with this case yields some insight into the general case.
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Theorem 4.2.1 Let u € C?*(R?) be a solution of the Cauchy problem
(4.3), then for p,q such that 1/p+1/q =1 and p > 4 the following estimate
15 valid:

el o im) < Mpk™/2|lg] |15

with M, < oo.

Proof Applying the Fourier transform with respect to x; to the Cauchy
problem (4.3) we obtain:

o0%u ~ ~
W(€17$2) + (K — &)u(&r, 2) = §(&1, m2),
2
(4.4)
W60 =0, (6,000
UG, — Y% 81'2 1, - Y-
This problem has the solution
~ 1 Ji . I\ / /
1) = [ sinli(ea — 23)gi(6r, 5)da (4.5

—0o0

with kK = y/k? — &2. Note that « is real for |§;| < k, which is exactly where
Applying the inverse Fourier transform to the function (4.5) we arrive at
the equation for the corresponding function uy(xq, x2):

xo k

/ Sin("f@é - 95/2))/9\(51@’2) exp(i& x1)d& day

oo —k

1
Uk(xb $2) = \/T
™

T2

= [ (Rateora = )5 53)) Toapis

— 00

1 i / / /
- 7= [ Kl = ) g 33) (o)

where we denoted by IA(k(fl, T9)

sin(kxz)

~ 7|£1| S ka
Kk(fl>$2) =

0, otherwise.



4.2. 1/K ESTIMATE: INITIAL-VALUE APPROACH 23

Correspondingly we have

k
Kk(l’l,xg) = i / Sln(:xQ) exp(iflxl)dﬁl.
—k

Thus,

xro +o00

ug (21, 22) = / / Ky (x, — 513/1,932 - $§)9($/17$/2)d95/1d$/2

—00 —00

Now consider p, ¢ such that 1/p+1/¢ = 1. For x5 < r we have:

Jur(x)| <
To +00 1/p 9 1/q
| [ 1Katar = oz = spypasiay | ([ 1ot apprasiaz,
S |’Kk‘HLP(RZ)||gHLq([7T7r]X[Ozr])'
To estimate |Ky(x)| we rewrite Kj(x) in the form
1 k . . . .
K1, 9) = L / (exp(zflxl +ikzy)  exp(iizn — m:@)) i | =
im K K
—k
k . .
1 / (eXP(Z!X|(§1$1/|X| + ko /|x])  exp(ifx|(&a/[x] — Wz/lxl))) i,
dim K K

—k
K]i(llfl, ZZ'Q) — K]z(l'l, 5172).
The integrals K} (z1,72) and K2(zy,73) are estimated independently by the

stationary phase method ([Borovikov1994]). We conclude that there is a
constant M < oo such that for [x| — oo

| K (x)| < M(1+ E|x|) "2



o4 CHAPTER 4. ERROR ESTIMATES

Hence, for p > 4

1/p
Kl < M ( [a+ k|x|>-P/2>dx)
RQ

1/p
=i ([ ey ray)
R2
= M,k~2/"

with some constant M, < oo. Due to this inequality yields

el By < Mpk™?| 9]\, (5). (4.6)

OJ

We note that the estimate (4.6) is valid for p > 4, thus we estimated
the low pass filtered solution by an expansion close to Ck~/?||g||r,5) with
some constant C'. To estimate uy by terms of order 1/k we need some other
considerations.

Theorem 4.2.2 Let u € C*(R?) be a solution of the Cauchy problem
(4.3) and 0 < xo <1, then

.
gk (- 22)|| 5y < WHQH%Q([—T,T]XW])

for each 0 < ( < 1.

Proof The Fourier transform of the solution u can be written in the form
(4.5):

€2

O A AL

—00

with k = \/k? — &}, Thus, for |&] < ¢k with 0 < ( <1 and |zo| <7

(&1, w2) ] < ﬁ/lﬁ(&u)ﬁdwé-
0
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Therefore,

Ck
k(- 22)] 2,y = / e, 20)Pde

Ck r
< m//@ &1, x3)|*dyds
~Ck 0

< " IR
> kg(l — Cg) HgHLQ([fr,T]X[O,r])'

O

4.2.2 Nonhomogeneous medium

Now turn to the case (4.2) with a nonconstant refractive index.

Theorem 4.2.3 Let f(x) be a function such that f € C', f vanishes
outside B, —1 <m < f < 400, |0f/0xs| < M < +00.

Then for the low pass filtered version of the solution of the Cauchy problem
(4.2) the following estimate holds

C(r)
e (- 22) |7,y < k2—</2||g||2L2(B)

or every constant 0 < ' </1+m
Y

Proof First we estimate the solution for the case of a piecewise constant as
a function of z5 function f, namely

f(l’l,IQ) = fi(.fl), ih < .TQ (Z + ].)h (47)

with some h > 0.
Applying the Fourier transform with respect to x; to the Cauchy problem
(4.2) we arrive for ih < x5 < (i + 1)h to

d*u N
d 2( $2)+AU( ) :g('al?); (48)
~ ou
u(gla ) ) 8332 (517 ) )
with the operator A; in Lo(R?) defined by

(Aiw)(&1) = (K — E)v(&r) + 2m) V22 (fi % 0) (&) (4.9)
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The operator A; is selfadjoint since f(x) is realvalued. Moreover, by the
Parseval’s relation

o0

(J?z * U, V) Ly(R1) = /(ﬁ * 0)udE; = /(ﬁ * U)Edl‘l

= (27T)1/2 / flli\)/'zdl'l 2 (27r)1/2m(v,v)L2(R1)

—00

with ¥ the inverse Fourier transform. Thus, for the restriction of the operator
A; to Ly(—kK, k), which will be still denoted by A;, we have the estimate

(A0, 0) Ly (=) = (K — K2 4+ E*m) (0, 0) 1y~ ) (4.10)
with & = /K2 — &2.
Integrating (4.8) over [ih, x5] we obtain
~ A~ 1. o\ ou
u(-, xe) = cos (K;(xg —ih)) u(-, x2) + K, sin (K;(xe — ih)) = (-, x2)

2
b [ R s (K = ) G )
ih

with K; = y/A;. This equation makes sense for the positive definite A; which
is the case for (k* — k* + k*m) > 0. For & | < k we put

(&1, ih)
Ui(&) = du
81‘2(61, Zh)

and from the last equation for the u(-, z5) we obtain

(i+1)h
Ui = LU+ [ Iat)gl,a3)da, (4.11)
ih
where
I cos(K;h) K, 'sin(K;h)
O\ —K;sin(K;h)  cos(KGh) )7
and

oy = (K sin (KG((1+ 1h — %))
Ji(r3) ( cos (K;((i + 1)h — z}))) ) '
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Solving the recursion (4.11) yields

i1 (J+1)h

Ui - Li—l PN L()Uo -+ Z Lz ]4_1 / J LL’Z 61, l’g)dl’2
7=0

We note that L; = DiQiDi_l with

o= (i )

I 0
b (1),

Since Uy = 0 we need to consider only L; ... L;1J;(z5).

and

Li ce Lj—i—ljj(x/Q)

» Kj_1 sin (K;((j + 1)h — ))
=D;Q:D;"D;_; . D]+2Dj+1Qj+1 ( K;Jrll cos (K (g + 1)h — %)) >

= D;M,;,

where by M;; we denote

- K sin (KG(( + )h ))

~1
i1 cos (K5((
To estimate the euclidean norm || - || of M;; first we mention that

Qi = 1. (4.12)

Next we estimate the norm ||D;*D;_1||. Since |0f/0z5| < 0o and |f] < oo,

|| fi = fi+1||L2(]R2) < hey,

with some constant 0 < ¢y < co. Hence the similar estimate holds for ||A;||

and, consequently,
HK/LKerlH S 1 -+ hCl.

Thus, the following estimate holds
ID7 D]l <14 ch (4.13)

with some constant c.
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To estimate terms containing K; * we remind that
(k* — k* + k*m) > 0
has to be fulfilled. That is kv/1 +m > & or
k=kGVI+m

with some 0 < (4 < 1. On the other hand, the operators A; are selfad-
joint, that is for every ¢ A; has a complete system of eigenfunctions. For a
eigenfunction v; of A; by use of (4.10) holds

[0l[2 2 K2 = &2 4 k2m = K21+ m)(1 - &), (4.14)

which gives estimates for the terms containing K .
Now putting together the estimates (4.12), (4.13) and (4.14) we get the
estimate for ||M;||:
(1 + ch)=I+1
gyl < 2L

with ¢ = V1 +m+/1 - (3.

Thus, we get

-1l e(j+1)h RO
Uy =D, Z/ Mij(:cz)g(sz)d:v%

j=0 7k
which implies for u(&, ih)
| il (G+Dh
e i) < 75 S+ ) [ gt s
j:O jh

1 i+1

E(l +ch) |9 §1, )|
1/2

Eexp((z +1)ch)Vih /|g &1, ) [Adah,

For ih = x5 < r it follows that

. rexp(2
|u(§1,x2)|2 < kQC,Q / 517*%2 |d$2
0
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and finally for wye (-, x2)

rexp(2(r + 1)c)
||u€'k('7$2)||%2(—7‘,7’) < k,2<=/2 ||g||%2(B) (415)

To treat the general case we mention that the constant c in the estimate
(4.15) does not depend on h (see estimates (4.12, 4.13, 4.14)). Thus, letting
h — 0 we derive the estimate (4.15) for the case with an arbitrary (not
necessarily piecewise constant) function f(x). O
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4.3 Error estimate for the eikonal approxi-
mation

Now we can estimate the error of the eikonal approximation for the case
of the refractive index n(x) = 1 + f(x) with n(x) € C*(R?), n(x) > 0,
n(x) =1 for |x| > R for some R > 0. We deal with the plane incident wave
u;(x) = exp(ikzy). In [Vainbergl975] the following theorem is proven.

Theorem 4.3.1 Let supp(l — n(x)) C Q, where Q be a domain outside
a neighbourhood of the caustic. Assume also that the non trapping condition
(4.1.1) is satisfied. Then for the solution u(x) of the Helmholtz equation
(2.1) with the radiating condition (2.2) yields

1
u(x) = ———= exp(ikd(x)) + v(x), (4.16)
VI (%)
where v tends to zero uniformly in x € Q as k — oo. Here J(x) is the
geometrical divergence and ¢(x) is the eikonal.

Remark 4.3.2 By writing ¢(x) we mean following: Take a wave front
zy = —R with R > R and fix it. Consider the ray v,(s) starting on the wave
front and ending at the point x: v,(s,) = x and calculate the value of the
eikonal over this ray starting on the given wave front by the formula (3.11):

000 = [ Valuls)ds.

0

The proof of this theorem is rather complicated and the result does not
give an estimate of the error function v(x) in terms of 1/k. With the help
of the 1/k-estimate (4.15) we can estimate of the function v(x) in terms of
the small parameter 1/k in a domain containing no caustics. Moreover we
do not need the non trapping condition here.

Theorem 4.3.3 In every band B = [—-R, R] x [0,00), R > 0 containing
no caustic, the function v(x) allows the following estimation:

C
[loe ()L - r.my < kQ—CQIIAA(X)IIE(B), (4.17)

-1
with the amplitude of the eikonal approzimation A(x) = ( J(X)> , and

positive constants (' and C.
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Proof Putting the function v(x) in the Helmholtz equation and using the

eikonal equation (3.2)
IVox)* = n(x) =0

and the transport equation (3.3)
2VoVA+ AAp =0
we see that v(x) solves the equation
Av(x) + F*n(x)v(x) = —AA(x) exp(ikx).

Moreover for the refractive index n(x) under consideration it solves the initial
value problem for this equation with zero initial values. Thus, we can apply
the 1/k-estimate (4.15) for the solution of the initial value problem we get
the desired estimate. [
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Chapter 5

Perturbed refractive index

In many applications the real model can be understood as a ”small”
perturbation of some other model with known parameters (rays, eikonal etc.)
The natural treatment of such models is by using the perturbation methods.
We concern the eikonal perturbation due to the refractive index perturbation.

Perturbation methods are widely used in seismology (see, for example,
[Snieder1992, Farral989a, Farral989b, Cerveny1982]), where the computa-
tion of rays, eikonal and other physical attributes for the real structures is
complicated and time consuming.

5.1 Hamiltonian treatment

Following [Farral987, Farral999] we present an often used treatment.

We assume that the reference model is characterized by the refractive
index ng(x) and consider perturbation of the model such that the refractive
index is changed to n(x). Then the Hamiltonian is changed from

1

Hy = §(P2 - no)

to

1 n—"ng
H=-(p*—n)=Hy—
2(13 n) 0 5

Following the perturbation theory procedure we identify a small parameter
g, such that for ¢ = 0 we deal with the reference problem. Thus, we assume
that the perturbed refractive index is n(x) = ng(x) + eny (x).

One of the standard results is as follows: For the perturbed eikonal to
the first order in ¢ yields:

b1, %0) ~ / " noo(s))ds + £ / " (o(s))ds, (5.1)

xo 2 xo

63
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where the integrals are taken along the non perturbed ray .
We give a heuristic derivation of (5.1) along the lines of [Farral999].

We write the perturbed Hamiltonian H in the perturbation series in pow-
ers of e:

H=Hy+eH, +*Hy + ...,
where obviously Hy = —n;(x)/2 and H; = 0 for all j > 2.

Denoting by (xo(s), po(s)) the solution of the Hamiltonian system (3.9)
with the Hamiltonian function Hy and corresponding initial conditions we
present the perturbed solution (x(s),p(s)) of the Hamiltonian system with
the same initial conditions and the perturbed Hamiltonian H in a form

(x(s), p(s)) = (x0(s) + %(s), po(s) + Ip(s)),
where the perturbation (dx(s),dp(s)) can be expanded in a perturbation
series in powers of &
0x(s) = ex1(s) + wa(s) + .. .,
op(s) = epi(s) + %pals) +....
We remaind that in terms of the solution of the Hamiltonian equation (x, p)
the eikonal is obtained by

b(x1, %) = / b xds, (5.3)

o

(5.2)

where the integration is taken over the ray connecting points xg and x;.
Using the perturbation series (5.2) we can write to the first order in &

p-X:pg-X0+€(pg-5{1+p1~5(0). (54)

Now putting together (5.3) and (5.4) we get the expression for the eikonal to
the first order in €

¢(X17XO) = ¢0<X1,X0) — /aCl 5H1ds,

o
where H; is computed at (xg, po), i.e., over the non perturbed ray. That is,
to the first order the perturbed eikonal has the approximation [Farral999]:

P(x1,%0) = /m1 no(y0(s))ds + % /Zl n1(70(s))ds,

xo xo
where the integrals are taken along the non perturbed ray ~o.

The formula (5.1) is well-known and widely used is numerical computa-
tions. However the derivation involves many unproved conclusions. To our
knowledge it was never rigorously proved. We are going to give such a proof
of it in the next section.
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5.2 Perturbation of the eikonal function

Let us consider a perturbed medium characterized by the refractive index
n and let ng be the refractive index of the reference medium, n — nq its small
perturbation. The corresponding eikonal functions fulfill the equations

‘V¢0|2 = Ny,

and

[Vo|* =n.

We assume that for the eikonal functions the same initial data is given on the
wave front (same for both eikonals) I' with a smooth curve I' € C'! outside
Q). Since on the wave front the initial data is some constant we can assume
without loss of generality that ¢|r = ¢g|r = 0. Writing ¢(x) we mean the
value of the eikonal calculated by

b(x) = / Valna(®)ds,

where the ray =, of the perturbed medium starts on the wave front I' and
ends at the point x: v,(s,) = x (and analogously for ¢g(x)).

Our goal is to give a formal proof of the formula (5.1). To do it we need
the implicit function theorem.

Lemma 5.2.1 (The implicit function theorem) Let V : U; — U, be
a Fréchet differentiable map acting between two Banach spaces. Suppose that
for some fo € Uy the Fréchet differential W' is invertible. Then there are
neighbourhoods Uy of fy and Uy of go = VW fo, such that W is one-to-one map-
ping between Uy onto Uy and the inverse map UL s Fréchet differentiable
in Uy. Moreover, the differential V'(f) is invertible for all f € Uy and for
the family of inverses holds:

(TN~ =) (9, g="u(f)

Proof See [Hamilton1982].
Now we are ready to proof the following theorem.

Theorem 5.2.2 Consider @ CC R? and let the functions ng(x),n(x) €
CL(Q) satisfy

(1) no(x)>p>0 Vxe
(77) &= |n(x) —no(x)||c1g) is small.
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Then for the perturbed eikonal function we have:

1

¢(x) = ¢o(x) + 5

5 [ = no)ulss + (), (5.5)

Yo
where the integral is taken along the non perturbed ray ~vo which comes to x
and the functions ¢g, ¢ € C*(Q) are defined above.
Proof Consider the space H = {¢ € C*(Q) : ¢|r = 0} and the operator
U:H— CHQ)
U(9) = Vo[

Because of
V(¢ +h)[> = (Vo, V) +2(Ve, Vh) 4 (Vh,Vh), (5.6)

where (-, -) is the euclidian scalar product, the operator ¥ is Fréchet differ-
entiable and

V(¢p)h = 2(Ve, Vh).

To apply the implicit function theorem for ¥ at some ¢, we have to show

that W'(¢y) is invertible. We remark that for [Vao| > /p > 0
(V¢0, Vh) - |V¢0‘Vv¢0h,

where Vyg,h is the directional derivative of h in the direction Vo /|Vy.
Thus, the inverse (U/(¢y))~! is

(V(6n) o) =5 [ 9ulo)is

70

where the integral is taken along the characteristic vq corresponding to ng =
|Veo|? (see, e.g.,[Arnold1989]).

Hence, ¥'(¢g) is invertible and by the implicit function theorem, ¥ is
invertible in a neighourhood of

‘I’(Gbo) =N

and the inverse ® = W~ is Fréchet differentiable. The operator ® : C'1(2) —
‘H is the solution operator of

IVo|* =n, ¢lr=0, (5.7)

i.e., ¢ = P(n).
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Remark 5.2.3 The problem (5.7) is uniquely solvable up to the sign of
the solution (see Section 3.4). Let us take a solution ¢ corresponding to ng
and fix it. By the implicit function theorem there are neighbourhoods of ng
and ¢o such that the operator W is one-to-one mapping and our following
results are true. The same considerations hold for the other solution of the
problem (5.7) corresponding to ng.

Since the operator ® is Fréchet differentiable, then for a small enough
e = |In — no|| 1) we have for the solution ¢ of [V¢[* = n, ¢|r = 0
®(n) = ®(ng) + @' (ng)(n — ng) + o(e). (5.8)

To get the better error estimate in the (5.8) we note that by (5.6) the
operator ¥ is even twice Fréchet differentiable. It means that for the small
enough €1 = |[¢ — ¢1]|c2q) holds:

V(@) = T(pr) + V' (¢1)(6 — ¢1) + O(e1). (5.9)
Now take
¢ = D'(ng)(n — ng).
Since the differential is a bounded linear operator, ¢; = O(e). Thus, for
¢ = ¢o + ¢ the expression (5.9) is:

(o + ¢1) = ¥(go) + V' (o)1 + O(e?),

or in the other terms:
U(po+ ¢1) =no + (n —ng) — na,

where ny = O(g?) and we used the relation ¥/ (¢g) = (®'(ng)) .
Thus,
n=W(po + ¢1) + na.
For a small enough ¢, |V(¢o + ¢1)| > /p1 > 0. Therefore we conclude
from the implicit function theorem that the operator ¥ is invertible in the
neigbourhood of W(¢y + ¢1). Applying the inverse operator ® to the last
equation we get:

d(n) = ®(V(pg + ¢1) +n2) = (o + ¢1) + P (¥ (g + ¢1))(n2) + O(e?).

Again, since the Fréchet differential is a bounded linear operator, ®'(¥(¢))(ny) =
O(e?). Hence we have:

d(n) = ¢o + ¢1 + O(c?),

where
1

o1 = ()0 =) = 5 [ (= mo)ou(s))ds

and integral is taken along the characteristic 7y corresponding to ng. [
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Chapter 6

Ultrasound tomography

In ultrasound tomography the aim is to reconstruct an image, a cross
section of the object, from the data obtained when the ultrasound passes
through the object. The measured pulses will be changed due to the prop-
erties of the media such as refractive index.

In contrast to the direct scattering problem described in the section 2.2.1,
where the refractive index is known and the task is to determine the scattered
field, here we know scattered field and want to recover the refractive index.
For this reason this problem is called inverse scattering problem.

6.1 The inverse scattering problem

As we already mentioned above in the inverse scattering problem the
refractive index n(x) with supp(l —n) C Q2 = B(R) is unknown. We want
to get information about it (see Figure 6.1) by probing the object with plane
incident waves u; = exp(ik@x), @ = (cosf,sin §) and measuring over I'" the
resulting wave field gy = v for different directions 6.

69



70 CHAPTER 6. ULTRASOUND TOMOGRAPHY

X3

.

ge=U

r

Figure 6.1: Basic geometry: @ = (cosf,sinf) is the direction of the incident
plane wave.

Here the measured scattered wave field satisfies the Helmholtz equation
(2.1)
Au+ kE*nu =0

and u = u; + ugs with the scattered term u,, which satisfies the radiation
condition (2.2)

lim /7 (8“5 - H@u) — 0.
r—00 or
Assume that the scattered wave field is known at a fixed £ for all incident
directions. Our task is to reconstruct n from these data.
Uniqueness for the inverse scattering problem was stated by Nachman
[Nachman1988] in the following way.
For a bounded domain 2 C R? with the smooth boundary 92 we consider
the Dirichlet problem
Au+ k*nu=01n Q, (6.1)
uloo = g
Remark 6.1.1 In general the problem (6.1) is not uniquely solvable. For
example consider n(x) = 1 for all x € R?, Q = B(1) and g = 0.Let k be
a zero of a Bessel function J,. Then the functions u; = 0 and us(r,p) =
J,(kr) exp(iqy) are the solutions of the problem (6.1). It means that for some
cases the Dirichlet problem has eigenvalues. To avoid the nonuniqueness we
assume that in our case the problem (6.1) is uniquely solvable.
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For a function g € H'/?(99) let us consider the solution u of the Dirichlet
problem (6.1). We define the Dirichlet to Neumann map A,, by

_Gu

An(g) — % )
on

where v denotes the external normal to 0f2.
The inverse scattering problem is to determine the refractive index n
knowing A,,.

Theorem 6.1.2 (Nachman) Let n € LA(R?) (1 <p < 2,p > 1) be a
function of the form n = (Ah)/h with h € Loo(R?) and h(x) > co > 0. Then
A, = Ay, yields ny = no.

Proof The idea of the Nachman’s proof [Nachman1988] is follows. He de-
fines the family of exponentially growing solutions u(x,w) of the Helmholtz
equation and introduces the scattering transform

T(w) = /exp(—iwz)u(x, w)n(x) exp(i(wz + wz))dx,

R2

where w € C\{0} and for x = (z1, x2) 2 = x1+ixs. He shows that for n of the
form n = (Ah)/h the scattering transform 7T'(w) exists. Then he applies the
so-called 9-method, introduced by Beals and Coifman [Beals1986], to recover
n from T'(w) known for all w € C\ {0}. The more detailed discussions on
the d-method can be found in [Novikov1987].

Remark 6.1.3 In contrast to the Theorem 6.1.2 for a generaln € Ly (12)
the uniqueness in the two-dimensional case is not proven.
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6.2 Reconstruction methods for a constant
background

This section is devoted to numerical methods for the reconstruction of
the refractive index.
Let us consider the refraction index of a form

n(x) =1+ f(x), (6.2)

where we assume that
supp(f) C Q CcC R

Without loss of generality we assume that 2 = B(R) for some R.

In this case the problem is to reconstruct the potential f(x) from the
data go given on I't (see Figure 6.1). In the real applications the available
data is known only for a finite sequence of 0;,j = 1,..., N, i.e., only for the
finite number of the incident plane waves .

Over the years algorithms to solve the inverse scuttering problem were
proposed, below we briefly describe some main ideas behind these algorithms

The first group has its origin in the Born and Rytov approximations
[Devaney, Kak1988].

The Born approximation is based on the Lippmann-Schwinger equation
(2.2.3), which in this case is

u(x) = () + K / F(3)u(y)G(x, y)dy.

Assuming that the scattered field is small compared to the incident we replace
u(y) on right-hand side by u;(y). Now putting the known data gy to the left-
hand side we get the linear equation for f(x):

9o(%) = () + K / F(3)u(y)G(x, y)dy.
Q

The solution of this linear problem can be found for example by use of the
least square method (see, e.g.,[Wiibbeling1994]).

The Born approximation is based on the assumption that the scattered
field is much smaller than incident. For the case of scattering on a homoge-
neous disk this condition can be expressed in terms of the diameter of the

disk d, refractive index of the disk f and k as [Kak1988]:

dfk < . (6.3)
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In the Rytov approximation the total field is represented in a form

u(x) = exp(p(x)), (6.4)

with the complex total phase p(x) = ¢;(x)+ps(x), where u;(x) = exp(p;(x)).
The assumption in the Rytov approximation is that the scattered phase ¢,
changes slowly over one wavelength. Inserting (6.4) into the Helmholtz equa-
tion and doing some trivial algebraic computations we get the approximation
for the complex phase of the scattered field

_—— / wil(y) f(y)G(x, y)d(y).

RQ

Again we get a linear equation for f(x).

The Rytov approximation is valid under less restrictive assumptions than
the Born approximation. It is valid when the phase change over a single
wavelength is small (see, e.g., [Kak1988]):

Vs
(k)<f'

The Born and Rytov approximations produce the same result in the case
when both are valid (see [Kak1988]).

The case where £ is large is a challenge. But some methods to deal
with this case were developed. Most of them are based on the propagation-
backpropagation (PBP) algorithm proposed by Natterer and Wiibbelling
[Natterer1995] and adopted in [Natterer2004].

The PBP method is iterative in the nature. It defines f from the knowl-
edge of v = (9o —ul) /ul, which is the scattered field u, scaled by the incident
j

u;

We describe the PBP algorithm after [Natterer1995]. Consider a square
(; represented together with its boundaries I';,I';” and F;’ on the Figure 6.2.
Let R; be a so-called propagation operator, defined by

R;: L*(Q;) — L*(T])

£ v, |Fj (6.5)
Avg, 4 2ikOV vy, + k? fvg, = —k*f
vg, =gs, on I'yUTT (6.6)

21} = — on [
ov i 81/ng 3
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I

]

Figure 6.2: the basic geometry of the PBP method.

where v is the interior normal to 9Q;. Thus, with g; = gy, [+ we have
J

This nonlinear system is solved by iterations. Taking the initial guess f° the
approximation fP*! is given by fP*! = fP — wdP, where w is a relaxation
factor and dP is an approximation to the minimal norm solution of

Rj(dp_i_fp):gj’ j:medN

The approximation d” is obtained from the linearization of (6.7).The resulting
iteration step is follows

frt = fP = wRi(f7) (9; — B;(f*)), j =p mod N.
Here the back-propagator R}(f)* is defined by

Ri(f)*: LA(I]) — L*(Q;)

gj — kz(l + E(;j)z (6'8)
Az +2ik0,Vz+k:fz=0 in Q;
z=0 on I';UT; (6.9)
0z _
e gj on I;.

The PBP method was adopted in [Caponnetto1998] for the geometrical-
optics approximation. Author proposed an PBP algorithm analogous to
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presented above to reconstruct the potential f from the knowledge of the
eikonal ¢; over a line perpendicular to the direction of the incident plane
wave propagation.

In the next section we propose a new reconstruction algorithm for the case
when £k is large of a different nature. It is based directly on the geometrical-

optics approximation.
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6.3 Reconstruction of the perturbation of re-
fractive index

This section is devoted to a new reconstruction algorithm based on the
geometrical-optics approximation.

We mention first that in the medical applications a typical biological
material is inhomogeneous, but, by excluding fat, the variations of of sound
velocity are so small (e.g., 0.11%, see [Angelsen2000]) that they can safely
be ignored. However, in the presence of inclusions (for example, tumors) the
biological material is inhomogeneous enough to scatter ultrasound.

Thus, it is natural to consider the inverse scattering problem where the
medium examination is a small perturbation of a known background.

Let the refractive index ng(x) be a known function. The task is to recon-
struct the perturbed refractive index n = ng + n; from the knowledge of the
wave fields uy and u, corresponding to these refractive indexes.

On the more formal level formulation of the problem is follows. Consider
the Helmholtz equation

Aug(x) + k*ng(x)up(x) = 0 (6.10)
together with the perturbed one
Au(x) + k*n(x)u(x) = 0, (6.11)

where the scattered parts of the solutions u and wug satisfy the radiating
condition (2.2) with the incident field u;(x) = exp(ik0x) in both cases. Let
n(x) = ng(x) = const for x € R?\ Q, where Q CC R% Assume that we have
measured fields v and ug for the sufficiently many incident waves u; and the
refractive index ng is known. The task is to reconstruct n from these data.

A natural reconstruction idea based on the eikonal approximation was
proposed by Palamodov [Palamodov1996].

Theorem 6.3.1 Let the non-trapping condition (4.1.1) be satisfied. De-
note ng(x) — n(x) = h(x)/k. Let Q C D, where the domain D contains no
caustic. Then the solution of the perturbed Helmholtz equation (6.11) admits
the following expansion in D

S0

exp(ilk(z) - / Wo(s)ds]) +v(x, k), (6.12)

0

1
J(x)
where g is the ray corresponding to ng, which comes to x: y(so) = x and

v(x, k) = O(k™")(Inol " + [Ino — nl["*)

for an arbitrary € > 0.

u(x) =
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This theorem gives a reconstruction algorithm supposing that there is no
caustic in the domain of interest. From the measured data gy we can recover
the factor exp(—i [;° h(70(s))ds), where the integral is taken over a ray cor-
responding to the non perturbed refractive index. Assuming that the noise
is low we get the approximation of the values of the integral [;° h(7o(s))ds
up to 2mm, where m is a integer. Thus, the inverse scattering problem is
reduced to the problem of reconstruction the function f from integrals over
rays.

The theorem is not proven by now. We have proven some estimates on
the error function v (see Sections 4.2 and 5.2), which are listed below.

Consider the refractive index of a form n(x) = 1+ f(x), where we assume
that f € C1|f(x)] < 1,|Vf] < M < oo, supp(f) C Q CC R? and Q C D,
where the domain D contains no caustic. Denote € = || f||q-

For the solution of the Helmholtz equation (2.1) with the radiating con-
dition (2.2) we have

1
u(x) = exp(ikg(x)) + v(x),
J(x)
where v allows the estimate for BN D with B = [-R, R] x [0,00), R > 0
(4.15)
C -1
ok (O < el (VIO)) Iy (6.13)

with positive constants ¢’ and C.
Moreover we have proven (5.5) that

60 = 60(x) ~ 5 [ Fu(s)ds +O(), (6.14)

where ¢q is the non perturbed eikonal and integral is taken over the non
perturbed ray 7 coming to x.

In the case of the constant background ¢y = x0 where 0 is the direction
of the incident plane wave. The rays are straight lines, thus, the integral of
f is taken over the straight line parallel to 8 and passing through x.

Since the rays of the non-perturbed medium are straight lines we get the
expansion for the Radon transform of the perturbation f:

‘ 1 9o
fds ~ —log — — x6. (6.15)
/oo ik ’99’
That is, one can recover the perturbation f from the measurement of the
wave field u, since the Radon transform is invertible. In the next section we
give some reconstruction examples.
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6.4 Numerical examples

To test the algorithm presented in the previous section we use examples,
which allow the analytical solution of the direct scattering problem. That
is we consider the scattering on a homogeneous disk and on two concentric
disks.

First we attempt the scattering on the homogeneous disk of radius R = 1
(which corresponds to R = 64 measured in the lattice points), with the
refractive index n(x) = 1.01 inside, in a homogeneous medium with n(x) = 1
outside the disk. We compare the results with different values of the wave
number k: k = 25 (Figures 6.3, 6.4, 6.5), k = 100 (Figures 6.6, 6.7, 6.8) and
k = 200 (Figures 6.9, 6.10, 6.11). The imaginary part of the approximation
(6.15) is very small (nearly zero). For this reason we do not show it every
time. We see that with increasing of k the reconstruction becomes better.
We remind that the case of big values of k can not be treated by the Born
approximation, because the condition (6.3) is not satisfied.

Further we fix £ = 200 and change the refractive index of the disk: n(x) =
1.05 (Figures 6.12, 6.13, 6.14) and n(x) = 1.1 (Figures 6.15, 6.16, 6.17). The
refractive index n = 1.01 is presented already (see Figures 6.9, 6.10, 6.11).
The disk radius remains R = 1 (R = 64 in the terms of lattice points). Again
we show the imaginary part only for the approximation (6.15). In this case
the increasing of the refractive index makes the reconstruction worse.

The last example is the scattering on two concentric disks. We consider
disks of radii Ry = 1 and Ry = 0.5 (which corresponds in terms of lattice
points to 64 and 32 respectively). The value of the refractive index n(x)
is 1.1 inside the inner disk, 1.01 inside the ring between two circles and 1
outside the outer disk. We compare two different wave numbers k& = 150 and
k = 100. Again we see that the reconstruction for k& = 150 (Figures 6.21,
6.22, 6.23) is better than it is for k£ = 100 (Figures 6.18, 6.19, 6.20).

We use in each case 180 projections, i.e., 180 incident waves with equal
spacing between direction angles.

The increasing of the reconstruction quality with the increasing of k£ and
its decreasing when the refractive index grows are reasoned by the estimates
(6.13, 6.14).

Note, that all pictures on the same page have identical colourbars, the
latter however can change from page to page.
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Figure 6.3: k = 25, f(x) = 0.01. Left: the real (black) and imaginary (blue)
part of the approximation (6.15), right: the real part of (6.15) (black) and
the exact radon transform (blue).
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Figure 6.4: k = 25, f(x) = 0.01. Left: the reconstruction of the function
f(x) (real part), right: the exact function
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Figure 6.5: k = 25, f(x) = 0.01. Left: the cross-section of the reconstruction
6.4 (green) and the cross-section of the exact function for the horizontal 128
(the center of the disk), right: the cross-section of the reconstruction (green)
and the cross-section of the exact function for the horizontal 170.
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Figure 6.6: k = 100, f(x) = 0.01. Left: the real (black) and imaginary (blue)
part of the approximation (6.15), right: the real part of (6.15) (black) and

the exact radon transform (blue).
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Figure 6.7: k = 100, f(x) = 0.01. Left: the reconstruction of the function
f(x) (real part), right: the exact function
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Figure 6.8: £ = 100, f(x) = 0.01. Left: the cross-section of the reconstruc-
tion 6.7 (green) and the cross-section of the exact function for the horizontal
128 (the center of the disk), right: the cross-section of the reconstruction
(green) and the cross-section of the exact function for the horizontal 170.
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Figure 6.9: k = 200, f(x) = 0.01. Left: the real (black) and imaginary (blue)
part of the approximation (6.15), right: the real part of (6.15) (black) and
the exact radon transform (blue).
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Figure 6.10: k& = 200, f(x) = 0.01. Left: the reconstruction of the function
f(x) (real part), right: the exact function
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Figure 6.11: k = 200, f(x) = 0.01. Left: the cross-section of the reconstruc-
tion 6.10 (green) and the cross-section of the exact function for the horizon-
tal 128 (the center of the disk), right: the cross-section of the reconstruction
(green) and the cross-section of the exact function for the horizontal 170.
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Figure 6.12: k£ = 200, f(x) = 0.05. Left: the real (black) and imaginary
(blue) part of the approximation (6.15), right: the real part of (6.15) (black)

and the exact radon transform (blue).
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Figure 6.13: k& = 200, f(x) = 0.05. Left: the reconstruction of the function
f(x) (real part), right: the exact function
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Figure 6.14: k = 200, f(x) = 0.05. Left: the cross-section of the reconstruc-
tion 6.13 (green) and the cross-section of the exact function for the horizon-
tal 128 (the center of the disk), right: the cross-section of the reconstruction
(green) and the cross-section of the exact function for the horizontal 170.
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Figure 6.15: k = 200, f(x) = 0.1. Left: the real (black) and imaginary (blue)
part of the approximation (6.15), right: the real part of (6.15) (black) and

the exact radon transform (blue).
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Figure 6.16: k = 200, f(x) = 0.1. Left: the reconstruction of the function
f(x) (real part), right: the exact function
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Figure 6.17: k& = 200, f(x) = 0.1. Left: the cross-section of the reconstruc-
tion 6.16 (green) and the cross-section of the exact function for the horizon-
tal 128 (the center of the disk), right: the cross-section of the reconstruction
(green) and the cross-section of the exact function for the horizontal 170.



84 CHAPTER 6. ULTRASOUND TOMOGRAPHY

= o [ N w > [ ) ~ 3
|
- =) [ N w IS @ o ~ ©
T T T T T T T

Figure 6.18: k = 100, fi(x) = 0.01, fo(x) = 0.1. Left: the real (black) and
imaginary (blue) part of the approximation (6.15), right: the real part of
(6.15) (black) and the exact radon transform (blue).
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Figure 6.19: k£ = 100, f1(x) = 0.01, fo(x) = 0.1. Left: the reconstruction of
the function f(x) (real part), right: the exact function
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Figure 6.20: k£ = 100, fi(x) = 0.01, fo(x) = 0.1. Left: the cross-section of
the reconstruction 6.19 (green) and the cross-section of the exact function
for the horizontal 128 (the center of the disk), right: the cross-section of
the reconstruction (green) and the cross-section of the exact function for the
horizontal 140.
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Figure 6.21: k = 150, fi(x) = 0.01, fao(x) = 0.1. Left: the real (black) and
imaginary (blue) part of the approximation (6.15), right: the real part of
(6.15) (black) and the exact radon transform (blue).
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Figure 6.22: k = 150, f1(x) = 0.01, f3(x) = 0.1. Left: the reconstruction of
the function f(x) (real part), right: the exact function
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Figure 6.23: k = 150, fi(x) = 0.01, fo(x) = 0.1. Left: the cross-section of
the reconstruction 6.22 (green) and the cross-section of the exact function
for the horizontal 128 (the center of the disk), right: the cross-section of
the reconstruction (green) and the cross-section of the exact function for the
horizontal 140. Note that the maximum grid values are different for these
two graphs.
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