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SPECTRAL APPROXIMATION OF TIME-HARMONIC
MAXWELL EQUATIONS IN THREE-DIMENSIONAL EXTERIOR
DOMAINS

LINA MA, JIE SHEN, AND LI-LIAN WANG

Abstract. We develop in this paper an efficient and robust spectral-Galerkin method for solving
the three-dimensional time-harmonic Maxwell equations in exterior domains. We first reduce the
problem to a bounded domain by using the capacity operator which characterizes the transparent
boundary condition (TBC). Then, we adopt the transformed field expansion (TFE) approach to
reduce the problem to a sequence of Maxwell equations in a spherical shell. Finally, we develop
an efficient spectral algorithm by using Legendre approximation in the radial direction and vector
spherical harmonic expansion in the tangential directions.
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1. Introduction

We consider in this paper the approximation of the time-harmonic Maxwell equa-
tions in a three-dimensional exterior domain:

—iwpH +curl E=0, —iweE—curlH=0, in R*D;
E xnlpp =g; lim r(\/p/cH x e, — E) =0,
T—>00

where D is a three-dimensional, simply connected, bounded scatterer, i = v/—1
is the complex unit, g is resulted from a given incident field, p is the magnetic
permeability, € is the electric permittivity, w is the frequency of the harmonic wave,
n is the unit outward normal of D and e, = x/r with » = |x|. The boundary
condition at infinity in (1) is known as the Silver-Miiller radiation condition.

The Maxwell equations (1) play an important role in many scientific and engi-
neering applications, and are also of fundamental mathematical interest (see e.g.,
[13, 4, 11]). Despite its seemingly simplicity, the system (1) is notoriously difficult
to solve numerically. Some of the main challenges include: (i) the indefiniteness
when w is not small; (ii) highly oscillatory solutions when w is large; (iii) the incom-
pressibility (i.e., div(uH) = div(e E) = 0), which is implicitly implied by (1); and
(iv) the unboundedness of the domain. On the one hand, one needs to construct ap-
proximation spaces such that the discrete problems are well posed and lead to good
approximations for a wide range of wave number. On the other hand, a perhaps
more difficult problem is to develop efficient algorithms for solving the indefinite
linear system, particularly for large wave numbers, from the given discretization.
We refer to [11] and the references therein, for various contributions with respect to
numerical approximations of the time-harmonic Maxwell equations. Most notably,
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a very popular and effective method for dealing with the unboundedness of the
domain is to introduce a perfectly matched layer (PML), initially proposed in [3].

In this paper, we propose a spectral approximation based on the tensor-product
of vector spherical harmonics (VSH), which forms a complete orthogonal basis for
L?-vector-valued functions on the spherical surface, and Legendre polynomials in
the radial direction. It is well-known that the Maxwell equations with constant
magnetic permeability and electric permittivity are separable if D is a ball, and
its solution can be explicitly expressed in terms of the VSH and the spherical
Hankel functions [13]. While the explicit solution is very useful for some theoretical
considerations, it has much less value in practice, since most practical problems
would have one or more of the following situations: non-spherical domains, non-
constant magnetic permeability and electric permittivity, non-homogeneous source
etc., where an explicit solution would not be available.

In order to deal with more general scatterers D and non-homogeneous source
functions, we adapt the so-called transformed field expansion (TFE) [15], which
has proven to be effective for a variety of situations (cf. [14, 5, 6, 9]). The TFE
approach consists of four steps: (i) reduce the problem in an unbounded domain
to a bounded domain with transparent boundary conditions; (ii) transform the
reduced bounded domain to a separable domain, consider the reduced domain as
a perturbation of the separable domain, and expand the solution in term of the
perturbation parameter ¢; (iii) solve for each expansion coefficient in the separable
domain; and (iv) sum up the expansion terms using a robust Padé approximation.
The essential step in the above TFE approach is the step (iii), i.e., solve the Maxwell
equations in the separable domain (which is a spherical shell in this case) with non-
homogeneous source term and non-local boundary conditions at the outer spherical
surface.

In this paper, we shall develop an efficient and robust spectral solver for the
non-homogeneous Maxwell equations in a spherical shell. More precisely, we shall
use VSH to decouple the problem into a sequence of one-dimensional problems that
can be efficiently solved using a direct spectral-Galerkin method. Therefore, the
entire TFE approach does not involve any iterative solver, and it is robust for low
to moderately high wave numbers and to scatterers which have sufficiently smooth
boundaries.

The rest of the paper is organized as follows. In the next section, we introduce the
VSH and present the formulation of the capacity operator characterizing the exact
non-reflecting boundary condition. In Section 3, we present the TFE algorithm,
and and formulae in Appendix B. In Section 4, we describe the Legendre spectral-
Galerkin method for the reduced one-dimensional problems, and give the numerical
results in Section 5. In Appendix A, we provide some useful formulae for the
VSH, while in Appendix B, we derive the Maxwell equation in the transformed
coordinates, and the recursion formulae in the TFE approach.

2. Vector spherical harmonics and the capacity operator

In this section, we recall some essential properties of VSH, and derive the explicit
formula for the capacity operator expressed in terms of VSH, which characterizes
the exact DtN boundary condition at the outer spherical surface.

2.1. Vector spherical harmonics. Several versions of VSH with different nota-
tion and properties have been used in practice (see e.g., [12, 10, 2, 13, 8, 7]). In
what follows, we adopt the family of VSH in [10, 13], and remark its relation with
several other families documented in the above literature (see Remark 2.1 below).
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Recall that the spherical coordinates (r, 6, ¢) are related to the Cartesian coor-
dinates © = (x1,x2, x3) by (cf. [13]):
(2) x1 =rsinfcosp, xo =rsinfsing, x3=rcosb,
with the moving (right-handed) orthonormal coordinate basis {e,, eg, e} :
(3) er=x/r, eg=(cosfcosep, cosfsing, —sinf), ey = (—sing, coso,0).
For any v = (v1, v2,v3), we denote by v,, vp and v, the projections of v onto e, ey
and ey, respectively, that is, v = v,e, + vges + v4ey with
(4) Vp=V-€, Vg=V-€y, Up=7T-€p.
Hereafter, let S be the unit spherical surface, and denote by Ag and Vg the Laplace-
Beltrami and tangent gradient operators on S. Recall that
16(,98u>+162u 0u+18u
=——|(sinf— —_— U= —eg+ ——=€y.
577 Sing oo 90) " sin? 6 092 ST 0907 T sin0 o ?
The spherical harmonics {Y;™} (as normalized in [13]) are eigenfunctions of Ag,
namely,

(6) AgY" = —I(l+1)Y/™, 1>0, |m|<l;

(5)

and form an orthonormal basis for L?(S) :
(7) / YY" dS = 611 G-
S

The family of VSH is defined by

1 oy™ s oy e
sinf 0¢ 00 7’
(9) Vii=>10+1)Y e, — VY™, for [>0,0<|m|<l,
(10) W =1lY"e,+VsY,/", for I>1,0<|m| <L

(8) T =VsY" x e, = for 1>1,0<|m| <l

Notice that V) = e,./v/4r. With the understanding of T = W§ = 0, the indexes
{l,m} run over {(I,m) : I > 0,0 < |m| < I}. We collect in Appendix A the
properties of VSH to be used throughout the paper.

Remark 2.1. The VSH in Hill [10] were denoted by {V i, Xim, Winm . In fact, we
have the relation

N S - S A |
Jirha+y Ty "M ity

Nédélec [13] employed the notation {I;™,T;™, N/}, and there hold

(12) Nlr-?-l = lma "= ;nv "y = Wlm

(].].) Vim =

—
The Spherepack [18] used the notation {Ylme,.,VsYlm,curlelm} in Morse and

Feshbach [12] (also see [13, Thm. 2.4.8]). Noting that curlgy;™ = Vg¥;™ x e, (cf.
[13, (2.4.176)]), we have
(+ )W — v

e —
! ! m m m
2L TYE gy = gy = T

a+1 0 ST 20+ 1 st !

In the numerical experiments in Section 5, we shall use the VSH in the Spherepack.
O

(13)  Y"e, =
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Define the vector L2-space and its tangential vector space:
(14) L*(S) = (L*(9))*, TL*(S)={ue L*(S):u-e, =0}

The family of VSH, {T7*, V", W}, forms a complete, orthogonal basis of L?(S),
while the family {T7]",VsY;™} forms an orthogonal basis for TL*(S) (cf. (5) and
(A.1)-(A.2)).

2.2. The capacity operator. As the problem (1) is set in an unbounded domain,
we first truncate the unbounded domain at an artificial spherical surface r = b.
Since the exact solution for the homogeneous Maxwell equations (1) exterior to the
ball » < b with x4 and € being constant can be obtained by using the separation of
variables [13], we can set up the exact DtN nonreflecting boundary condition:

(15) Hxn—-T,Es=0, at r=0,

where for simplicity, we assume hereafter p = ¢ = 1 (so the wave number k =
wy/Eft = w), and the capacity operator 7Ty, acting on the tangential component of
E (ie., Es = —E x n x n), can be determined as in [13] (see (23) below). Here,
for the readers’ reference, we sketch the derivation.

Given the tangential component of E on the artificial surface (note that Eg €
TL?*(S)), we write

e’} 1
(16) Es| _,=>_ Y [¢"T/ +d"Vsy™].

I=1 |m|=0

Then the exterior problem:

curl E° = ikH®, curl H®= —ikE°, r > b;
E°xe,.=Eg, at r=10; lim T(HexeTfEe) =0

r—00

(17)

can be solved analytically by using separation of variables. The solution { H®, E“}
can be expressed in VSH series in terms of {¢]",d}"} (see [13, Thm. 5.3.2]). Then,
the capacity operator T, which associates Es to H® X e, on the artificial spherical
surface, is given by (see [13, (5.3.87)—(5.3.88)] with kb in place of k):

ikb d™
(18) TwEs=H° Xer ZZ [ Oy (kb)T @(l)vsl 7
=1 |m|=0
where
d M,
(19) O, (kb) = z1(kb) + 1 with z(r) :T%(),
hy (1)

and hl(l)(r) is the spherical Hankel function of the first kind (cf. [1]). By imposing
H x e, = H x e, at r = b, we obtain the exact boundary condition at 7 = b with
ToEs given by (18)-(19), but it is expressed by the expansion coefficients {c¢]*, d" }
of Eg. Thus, it is necessary to represent it in terms of the expansion coefficients of
the field E with » < b. For this purpose, we write

20) BG0.0)=3 Y [0 (V0. 9) + 1 (VT (0, 6) + wi (W6, 6)|,

=0 |m|=0
where we recall that T) = W = 0. Using (20) and the identities:
(21) Vi"xe, = -T)", T;"xe, = -Vs¥", W/"xe, =T]", VgY"xe, =T}",
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we find

00 l

(22) Bs|_, = —(Exe,)xel] _,=> 3 [t;ﬂ(b) 7 (g fv;n)(b)vsylm]
=1 |m|=0

Comparing the coefficients in (18) and (22) leads to

l

03 TEe -3 % [t}?k(:) O (kb) TP + ikb (wgl (;;;m(b)vslflm]
=1 |m|=0

where ©; is defined by (19).

3. Transformed field expansion and dimension reduction

Eliminating H and using the capacity operator, we reduce the problem (1) (with
p=e=1)to
curlcurl E — k*E =0, in Q,\D;
E xnlpp =g; curlE xe, —ikT,Es =0, at r=2b,

where () is the ball of radius b, and 7; is defined in (23).
We now apply the TFE approach to (24).

(24)

3.1. Change of variables. Assume that the scatterer is given by
D={r<a+h(0,¢):0€0,m), ¢€[0,2m)},

for some a > 0. Let us choose b such that b > maxy s{a + h(0,¢)}, and then map
the domain: Q,\D = {a+h(0,¢) < r < b)} to the spherical shell: Q = {a <’ < b}
with the change of variables:

,_ dr—bh(0,¢)

(25) T h0.0) "

=0, ¢ =29,

where d = b — a.

Let E = (E,,Eg), where E, and Eg are the axial component and tangential
component of E, respectively. We first notice that we can rewrite the Maxwell
equation

curlcurl E — k’E = 0,

after multiplying both sides by 72, as

(26) —Vs-(VsE,) +Vs-(0.(rEg)) —r*k*E, =0,

(27) Vs(Vs-(E x e)) x e, +70,(VsE,) —r0*(rEg) — r’k*Eg = 0.
Let us denote the transformed field by

(8)  F0'0.0) = B(r0.0) = B(r + 20 g o) (5 F)

with A(r',0",¢") = h(6',¢")(b—1").
After some tedious manipulations (see Appendix B), we find that the system
(26)-(27) is transformed into:
— Vs (VsF)+ Vs (0p(rF'Fs)) =1k Fo = fu,
Vs(Vs-(F xe)) x e +70.(VsF.) —10%(r'Fg) — r"*k*Fg = Fip

@) L B

Vsh=gg, at 7" =a,
a

(curlF) x e, —ikTyFs=J, at r' =b,
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where f.r, fi,, s and J are given in (B.5)-(B.8) in Appendix B.

2. Recursion by boundary perturbation. Now we assume h = ¢, and ex-
pand

(30) F(r',0,¢'5e)=> F"('.0',¢')e

Writing F" = (F}, F's), plugging the above expansion into (29), and collecting the
terms in powers of €, we arrive at the following recursion for n > 0:

— Vs (VsER) + Vg (8 (" F2)) —r?k2E" = f7,
Vs(Vs- (F" x e,)) x e, +1'0.(VsF5) — 0% (r' F%) — r?k*F% = Fips
F" xe.=g% at ' =a,

curl F") x e, —ikTpFo=J", at ' =b
( S ) 9

(31)

where f3, fi,, g and J" are given in (B.14)-(B.17) in Appendix B. We note in
particular that f, f?p and J" only depend on the previous four expansion terms,
namely {F,,_;, i = 1,2,3,4}.

We can rewrite the above system in the more compact form:

1
(32) curlcurl F" — K*F" = =z f", in Q,
(33) F" x eplr—q =g5; curlF" x e, —ikT,Fg=J", at r=b,
where f" = (fZ, f?p). Hence, using the TFE approach, it boils down to solving a
sequence of non-homogeneous Maxwell equations in the spherical shell 2. We are

therefore concerned with developing an efficient, robust solver for this prototype
system.

3.3. Dimension reduction. We now consider the following problem:
(34) curlcurlE —k’E =F, in Q,

(35) E xep|lr—a=9; curlE xe,. —ikToEs=h, at r=2b,
which has to be solved for each expansion order n with given F', g and h.

It follows from [13, Thm. 5.3.2] that the problem admits a unique solution,
provided that F € L*(Q) with V- F = 0 and g, h € TL*(S). We refer the
interested readers to [4, 13] for delicate regularity analysis of the above problem.

We first expand, in terms of VSH, the unknown function E as in (20), and the

source function F' as:
(36)

Fr,0,0) =3 3 [fa)VI0,6) + fu(r)T70,0) + 5 (W (0, 0)].

1=0 |m|=0

Then, we expand the given data g and h in terms of VSH basis of TL? (S):

00 l
9(0.9) =Y Y [a'T1'(0.6) + 5" VsV (6,9)] .

T
3
Il

o

(37) R
h(0,6) =" > [WT70.0) + B VY (0.9)].
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For simplicity of presentation, we define the handy differentiation operators:

d 1 d 1
=24t =20
(38) et
Inserting the expansion (20) and (36)-(37) into (34), we find from the property (A.9)
that (34) reduces to a sequence of one-dimensional problems in {v}", ¢*, w;"}. More
precisely, we have v = 0, and for [ > 1 and |m| <1,

l

(39) g [l - df o] = Kot = [, 7€ (a,b),
[+1 _
(40) a1 111 [d;’fmvlm — dlflwlm] — kJQwZ” = flt,m, r € (a,b),
1 d th;n l(l+1)m 2,m w
(41) — ﬁa(’f’ W) -+ 7"2 tl —k tl = flm’“ re (a,b).

Similarly, inserting the expansion (20) and (37) into (35), and using (21), (23) and
(A.9), the boundary conditions (35) become

(42) w*(a) —v"(a) = 9", " (a) =—g",
(43) [ = dfgop) 0) + IO,
(44) Ot (b) — b Lz (kb)Y (b) = hJ™.

Note that the modes t]* (coefficients of T;") are completely decoupled from the
modes v;" and w;".

In summary, we only have to solve the following sequence (I > 1 and |m| <)
of one-dimensional problems with unknowns: v = v", w = w", v = t;*, and with

givendata fy:fﬁma fw:fﬁ)mag:glynah:h;nanggima h:him

(45) Bid; [dlilw — d;fwv} — kv =f", r€(a,b),
(46) (1- ﬁl)dﬁl [dltﬂ - dl__lw] —K*w=f", r¢€(a,b),

— )b .
(47) w(a) —v(a) =g, [d;_lw — d;fﬂv] (b) + k%% = h;
and

d d (1

(48) —%a(r2d—ﬁ)+ (gl)u—k%:ﬂ, r e (a,b),
(49) w(@) =g, W'(B)— bz (b)u() = h,

where §; = 1/(21 4+ 1) and z; is defined in (19).

Remark 3.1. We derive immediately from the solvability of the 3D problem (34)
(35) that there exists a unique triple {v,w,u} for each (I,m) that solves (45)
(49). O

Remark 3.2. Observe that the problem (48)-(49) is exactly the equation reduced
from the time-harmonic Helmholtz equation with exact DtN boundary condition
in a spherical shell (cf. [17, (3.6)]). Since efficient algorithms and wave number-
explicit a priori estimates for this problem have already presented in [17], we shall
concentrate below on (45)-(47). O
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4. Spectral-Galerkin method for the one-dimensional systems

We now construct the spectral-Galerkin method for the coupled system (45)-
(47). First, we make a simple variable transform, e.g., w — § — w, to homogenize
the Dirichlet boundary condition in (45)-(47) at » = a. Hence, it suffices to consider

(50) Bidy [di_yw — dfy o] = K*v = f1, 7€ (a,b),
(51) (1- ﬂl)dl'z_l[dl'z_Qv —d,_w] — E*w = fo, 1€ (a,b)
(52)  w@) - o(@) =0, [dw— di,0)0) + k%% — hy.

Define the complex vector-valued functions v = (v, w), f = (f1, f2)!, & = (¢1, P2)?,
and the differential operators:

(53) 65 = (d;fm, —d,_ ), 65 v = d;fmv —d,_w.

4.1. Weak formulation and well-posedness. Let I = (a,b), and Py be the
set of all real algebraic polynomials of degree at most V. Define the approximation
space

(54) Xy ={¢=(¢1,62)" € (Px +iPy)* : ¢1(a) = p2(a) = 0},
2

and the weighted inner product by (u,v), = [; u(r)vo(r)w(r)dr with w(r) = r?,
where v is the complex conjugate of v. Then, the spectral-Galerkin approximation
of (50)-(52) is to find vy = (vn, wn )" € Xy such that

(55)
k20°

B(vn, ¢) == (Vi-on, Vi @) — kK2 (Lon, d)u + W(UN —wn)(b)(¢1 — ¢2)(b)

= (INLS,P)w + VPhy ($1 — ¢2)(b), Vo € Xn,
where L is a 2-by-2 diagonal matrix:
L = diag((20+1)/1, 2L+ 1)/(1 + 1)),

and Iy is the Legendre-Gauss-Lobatto interpolation operator. In the derivation
of (55), we used the identities obtained from integration by parts and the built-in
boundary condition in X :

b b
/dﬂ@;mwﬂmﬂm@ﬁm:f/kqgqumﬂmu;ﬁgﬁm
b

Y
a

+ (dl_—le - dl—z_Q’UN)gf_)lTQ

b b
/}mﬂmywf@;wm@ﬁm:f/kﬁﬂwAdﬁwmu;@gﬁm

b

+ (d?:F2UN — dl_ile)(/j)QTQ
a

Proposition 4.1. For any a > 0 and fized I, k,b, N, the problem (55) admits a
unique solution vy € Xn.

Proof. Recall that (cf. [11, Lemma 9.20]):
(56) a1l <10y(kb)| < eol, VI>1,
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where c¢1, ¢co are positive constants depending on kb. Thus, taking ¢ = vy in (55),
and taking the real part of the resulted equation, leads to

~ k2b?
(57)  Re(B(vn,vn)) > [|[Vi-on|2 — K*(Lon, vn)w — ﬁ|(UN —wn) ()],
1

where |[ul|?2 = (u,u),. In view of (vxy —wy)(a) = 0, we derive from an inverse
inequality (cf. [16, Thm. 3.33]) that

b
(o —wn) )] = | / Or(on — wx)dr| < VE=alldr(ux — wy)
(58) < eN?[low — wn])

where c is a positive constant independent of N. Notice that

l+2 [—1 H2

UN — — —WN

190 wwl2 = | -

Or(vy —wn) +

2 [+2

> @[O0, (vn = wr)|I* = —=(llow [I* + [l [1*);

20+1
l
We deduce from the above and (57)-(58) that for a > 0,

(59) Re(B(vy,vw)) > a®||0r(vw — wy)|* = C(llow || + wn]?),

(Lon,vn)w < (low 1 + llon 1)

where C' is positive constant depending on [, b, k, N.

Since Xy is finite dimensional and (vy — wn)(a) = 0, it is easy to check that
llonll] :== |0r(vy —wn )|l is @ norm on X . Indeed, all norms on X are equivalent.
Hence, for fixed N, (59) is indeed a Garding type inequality which implies the unique
solvability of the problem (55) (see, e.g., [13, P. 218]). O

We remark that since Re(1/0;(kb)) < 0 (which can be derived from [13, (2.6.23)]),
the corresponding term can not contribute to the energy norm. Consequently, we
have to use the trace inequality (58) to derive the Garding type inequality (59).

Note also that the above proof does not provide a wave-number explicit a priori
estimate on the energy norm. Hence, it is not possible to derive, from the above
result, a wave-number explicit error estimate for (55), as was done for the decoupled
equation (48)-(49) in [17]. In a forthcoming paper, we shall consider a different ap-
proach, which is more suitable for analysis but less convenient for implementation,
and derive wave-number explicit error estimates.

4.2. Implementation. We now describe an efficient implementation of the scheme
(55). The efficiency of the algorithm essentially relies on the choice of basis func-
tions for X defined in (54).

Let L,(r) be the (real-valued) Legendre polynomials of degree n, transformed

from [—1,1] to [a,b] via a linear mapping, which satisfies L, (a) = (—1)" and
L, (b) = 1. Define

1+i . . 141
b0 = (@+1); ¢; = A+i)(Lj—1—Ljt), 1<j<N-1 oy =— (z—1).

2
Set

(60) ¢j<%j), ¢N+j<(§j), 0<j<N-1, ¢2N<£x)'
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Nonzero elements distribution, N=40

FIGURE 1. Nonzero entries of the system matrix in (63).

One verifies readily that ¢, € Xy for all 0 < j < 2N and that they are linearly
independent. Since dim(Xy) = 2N + 1, we have

(61) Xn = span{h, ¥y, Poy |-

Hence, the approximate solution v can be written as
(62) vy = Z%"/’ _ < Z;j 01 aj@j + aaNPN ) _ (UN) )
>l anjb; + aandn N
Setting
;= (P15,025)" 0<j<2N; a=(ag, o1, ,00n)"

b
Sij = / (df ot = di o ) (dfy o1 — d o )rPdr, 0 <i,j <2N;
a

20+ 1 — 2141
Qij = _kQ/a ( wl,]wlz I+ 1 ¢27J'¢2 L)’I" d’l" 0 < 7 j < 2N

k2b3
bij = (
0,(kb)

fi:/ (2l;_1(INfl)wlz 2lj1(INf2)w2t) r2dr — b2gy (1,0 — a,:)(b),

F=fofr,  fan)s S=(s15), A= (aij), B= (byy),
we find that the linear system (55) reduces to the matrix form:
(63) (S+A+B)a=f.

We note that the coefficient matrices S, A and B are sparse, see Figure 1, and

15— Y2,5)(b) (1,0 — ¥2,4)(b), 0<4,5 <2N;

Hermitian, i.e., S = gt, and likewise for A and B. To compute their non-zero entries,
we only need to compute

/ab ¢}(T)Wr2dr, /ab <Z>}(r)q§i—(r)r2dr, /ab @(r)qbi—(r)err,

which can be evaluated exactly by using the properties of Legendre polynomials.
It is worthwhile to point out that the basis functions in (60) are constructed
to minimize the coupling of vy and wy. Indeed, they are coupled through the
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single basis function 1,. Hence, the system (63) can be solved efficiently by using
a block Gaussian elimination process to solve for agy first, followed by solving two
decoupled systems of size N each for («pg, - - - ,an_1)t and (an, -+ ,aoN 1)t

5. Numerical results

In this section, we provide some numerical results to show the accuracy and
efficiency of the proposed method. We use the exact multiple solutions of (34)-(35)
(cf. [13]) as the reference solution.

In the first example, we take the exact solution of (34)-(35) to be

(69  E= ZZ{ )Ty (6,6) + Curls (1D (61)T7(0,0)) },

=1 m<l

which is a linear combination of the transverse electric and magnetic multipole
solutions. By using (13), we find

! d !
Curls (b (k1) T7(6,0)) = — 57— (k=h{V (k) = ~h{V(r) ) V"
(65 141 1
(g (1) m
+%+1@dh (kr) + ——h{V (k) ) Wi,
Hence, the exact solution {v,w,u} of (45)-(49) is
L d ) Loy
vVI=U = —%—H(kah (k’ ) _hl (kr)),
(66) _om_ A1 d 1
w =: W] 2Z+1(kdzhl (kr) + ——=h{" (kr )),

ui=t" = hl(l)(k:r).

We look for the approximate field:

(67)

ENo(r0,6) =Y Y [in()VI'(0.0) + iy (DT (0, 0) + wily (W' (6,0)].
=1 |m|=0

where {v]"y,w;"y} are computed from (55), i.e., spectral-Galerkin approximation

of {v/",w"}, and {#]"y} are the spectral—Galerkm approximation of {¢]"}. Using
the orthogonality (A.l), we have the expression:

IW—E%EQ
Z Z (Htm ||L2(1) + o™ _U?N”%?(I) " [[wi™ _wleH%?(I))
e l+1 (I+1)(20+1) 1(21+1) '

In the computation, we take a = 2,0 = 4 and My = 10. In Figure 2, we plot the
relative discrete L2-error:

HE - E%OHP(Q)/HEHP(Q)’

against various N for k = 40,60, 100 from left to right. We observe that the error
decays exponentially, as soon as N enters the asymptotic range, which is for this
case roughly N > k.

In the second example, we consider an exact solution generated by the boundary
data g at the scatterer’s surface. More precisely, the exact electric field F is given
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N 0 O 0 k=100
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- °

2

discrete relative L, error

FIGURE 2. Relative discrete I?-errors against N for k = 40, 60, 100.

by
M1 ! N
m 7 (1 m m 1 m
E=Y > {grn" (kr)T7(6,6) + g5 Curls (7 (k) T7(6, 6)) }
=1 |m|=0
where
T
g’ﬂl — (g . VSYTYL) dO_’
M+ )RV (ka) Js :
a —
93y = o /(g - CurlsY)™) do.
{1+ 1)h; 7 (ka)(z(ka) + 1) /s

For given g, we can compute g7"; and g3” using Spherepack [18].

Consider the incident wave: —e*® so that g = ¢*®. We take a = 2,b = 4
and M; = 20, and plot in Figure 3, the discrete relative LZ-errors against NN
for k = 10,20,30 We observe that the error behaves very similarly as in the first
example.

discrete relative L, error

N

FIGURE 3. Relative discrete [2-errors against N for k = 10, 20, 30.

6. Concluding remarks

We developed in this paper an efficient and robust spectral-Galerkin method
to solve the three-dimensional time-harmonic Maxwell equations in exterior do-
mains. The method is based on the transformed field expansion (TFE) approach
which reduces the original problem in a general exterior domain to a sequence of
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Maxwell equations in a separable spherical shell. By using a proper set of vector
spherical harmonic functions, we are able to reduce the Maxwell equations in a
separable spherical shell to a sequence of one-dimensional problems in the axial
direction. Then, we proposed an efficient Legendre-Galerkin algorithm to solve the
one-dimensional problems.

This method does not involve any iterative algorithm for solving linear systems.
Hence, it is robust to wave numbers as long as the solution is well resolved by
the spectral discretization. Also, the method enjoys spectral accuracy, i.e., the
convergence rate increases as the smoothness of data increases.

To the best of the authors’ knowledge, this is the first full spectral method
for solving the three-dimensional time-harmonic Maxwell equations in exterior do-
mains. While we have restricted our attention to problems with constant magnetic
permeability and electric permittivity, it is clear that our method can be easily
extended to layered materials which will lead to one-dimensional problems with
piecewise-constant coefficients that can be solved efficiently with a spectral-element
method.
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Appendix A. Properties of the vector spherical harmonics

The VSH are mutually orthogonal in L?(S) = (LQ(S))3

/ST;”-V s = /Tm W"“dSz/V}”-W—}’?'dS:O,

/ V7V dS = (14 1)(20+ 1)60 G / T T3 dS = 11+ 1)01 G
/ W W' dS = 120+ 1)0u S

which, together with (13), implies

(A.2) /S T - VsY"dS =0, /S VY™ - VsV dS = 11+ 1)6 G-

Let f and v be differentiable scaler and vector functions, respectively. Recall
that in spherical coordinates (cf. [1]):
0 10 1 0
of, f .t f

(A.3) grad f =V [ = r r+ —% Tsin98_¢)e¢’

18(7"2%) 1 8(sin909) 1 Ovg

(A4) divv:V-v:r—Q or +rsin9 00 rsing d¢
¢
(A.5)
_ 1 d(sinfvy) vy 1/ 1 9v,  O(rvg)
curlo =V x v =5 (= _a_qs)e + (v 96 or Jes
1 8(7"1)9) O, vy
F( or 09 50 )ee

Let d;” and d; be the differentiation operators defined in (38) and we further
define

2 2d I(l+1)
A. =4 24 .
(A-6) P 2 +7"dr 72

In view of (11), the following properties can be derived from [10]:

e The scalar gradient:
(A7) (20 + Dgrad (fY;™") = (d; )V + (dfy, )WLy
e The vector divergence:
(A.8)
div(fV7") = 1+ 1)(d) /)™, div(fT) =0, div(fW7") =1(d_, f)Y,™.
e The vector curl:
curl(fV]") = (4L )T, curl(fW]") = —(d._, f)
(2l + 1)cur1(fT}”) =+ 1)( Hlf)Wm — l(d;f)V}”.
e The vector Laplace:
(A.10)
A(fVT") = Lin(HVI" A(fT) = L(HTT,  A(fWT") = Lima(f )W

(A.9)
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Appendix B. Formulae related to the transformed field expansion

Recall that we set F'(r',6',¢') = E(r, 0, ¢) with the transform (25), and we need
to compute curl curlE — k2F in the new coordinates.

For any scalar function F and vector function E, we have the following formulae
under the spherical coordinates:

1
VE = 0,Fe, + —0ygEey + O0¢Fey,
r

1
V-E = T—QaT(TQET) +

rsin @

1
indF, —— 04 F
TsinHae(Sm G)Jrrsint?a(ls ¢

1
VSE = agEeg -+ ma¢Ee¢,

1 . 1
VS . ES = mag(smﬁEe) + m3¢E¢,
curl £ = L(a‘g (sin 9E¢) - 0¢E9)e,« + 1(L6¢E,« - 67-(7“E¢))69
rsinf r ‘sinf

1
+ ; (GT(TEQ) — 89E,«)6¢,

where E = (E,, Eg) = (E,, Ep, Ey).
We can rewrite the last identity as

1
curlE=V.(E xe.)e,+VE, xe, ——0,.(rE x e;)
T

1 1
=V-(Exe.e.+-VsE,. xe. —-0.(rE X e;).
r r

Notice the last two terms only involve the component of 8, ¢. Consequently, we
can derive

1

curlcurl E =V - (VET X e, X e, ——=0.(rE X e, x er))er
r
+V(V-(E xe)) xe,

1
— ;&«(TVET X e, X e, — 0 (rE x e, x e;))

1 1

=V- (7 ;VSET — ;&(rE X e, X er))er

+V(V-(E xe)) Xe,

- %ar(—stT — O (rE X e, X e))

1 1
:[f V- (;VSET> V. (;Eh(rE X e, X er)ﬂer
1 1 1
+ ;VS(V (Exe)) xe + ;&(VSE,.) + ;af(rE X e, X e)
1 1

== Vs (VsE) + Vs - (0,(rEs)) e,

1 1 1
+ T—st(vs (E xe,)) x e, + ;GT(VSE,.) — ;GE(TES).
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The change of variables leads to

d— h’(oa (b)

B2) o.F ="
_ Oprh(0',0")(b—1") _ Oph(0',90")(b—1")

(B3) Op F = d OrE + O E = . h(@’,¢’) O F + OygE,
_ Oy h(0',¢")(b—1") _ Oy h(0',¢")(b—1")

(B4) 8¢/F = p orFE + 8¢E = q_ h(@l, ¢/) O F + 8¢E.

With the above preparation and additional calculations, we can derive the fol-
lowing formulae for f,/, f,, and J in (29):

d*frr = (2dh 4+ h*)Vs - (VsFy) = (d = h)VsA - (0,(VsFp))
—(d—h)Vs - (8 FuVsA) — 0 F(Vsh-VgA)
+VsA -0y (0 FuNgA) — (2dh + h*)Vs - (0p (' Fg))
(B.5) —h(d—h)Vs - (0w (r'Fs)) —dVsh-0./(r'Fg)
+d(d—h)VsA-0%(r'Fs) — Vsh- (0. (AF5s))
4
—(d—h)Vs - (0w(AFs)) + VsA- 0% (AFs) + Y Hi(h)k*Fy,
1=1
(B.6)
d*f, = —(2dh + h*)Vs(Vs - (F x e.)) + (d—h)0n (Vs - (F x e,))VsA
+(d—h)Vs(VsA 0 (F x e.)) +VsA- 8. (F x e,)Vsh
— 0 (VsA -0, (F x e,))VsA— (2dh + h?)r' 8, (Vs Fyr)
—h(d = h)r' 0, (VsFy) — A(d — h)0r (Vg Er) + (dr' + A)0y (0 F Vg A)
+ (2dh 4 W)’ 0% (r' Fs) + (2dh — h* + Ad)r' 9% (' F 5)
4

+(r'd+ A)0%(AFs) + Y Hi(h)k*Fs,

i=1

and

h
dJ :EVS (F x e,)
— hikTyFs,
where F = (F,., Fg), and

h 1
e, + EVSFT/ X e, -+ EE)T«(AF X 67«)

(B.7)

Hy :=2dAr’ —2dhr'®,  Hy := h*r'" — 4hAr' + A%,
2 2 1
Hs:= Zh2Ar — ZhA%, Hy:= —h%A2
R

Notice that the normal vector to the sphere

n(0,¢) = (1 n %||Vsh||2)_% (er - %Vsh)

r:a+h(9,¢)'

Defining

-

1

gn(0,0) = (1 + W'

Vshl2)”,
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we can write the boundary condition on the surface of the obstacle as
1

(B.8) E x (eT + —Vgh) =g,
a

where g = g,g. The componentwise formulation of (B.8) reads

1
B.9 — OshEg + —0ghEys = gy,
(B.9) rsing ? 9+7~9 ¢$=9
1
B.1 hE,. + Eys = gg,
(B.10) rsin 9 + 5o =go
1
(B.11) — ;89hET —Ep = gg.
Thus, we have
(B.12) ~—1é)ff—i- ! dphg
’ Ir = FOORI T Ting e"9e r=a+h(0,0)
and

1 -
(B].S) F X €, r—a + aVSh,FT/ X €, = gS'

Similarly, we can determine the following formulae for f}, f?p and J" in (31):
(B.14)

21 =2dqVs - (VsF2 ) + ¢*Vs - (VsFL %) —dVsAy - (0 (VsFL ™)
+qVsAy - (0 (VsEL?)) —dVs - (0 F 'VsA,)
+qVs - (0 F Vg Ay) — 0w Fl(Vsq - VsAg)
+VsAy -0y (0 F" 2V gA,) —2dqV s - (O (r' FE1))
—¢*Vs - (0w (FF§?) —dqVs - (0n (P FE ) 4+ ¢V - (00 (1 F§?))
—dVsq- O (FFL ) + d?VsA, - 0% (P FYY) —dgVsA, - 0% (F Fii?)
~Vsq- (0 (AFE?) = dVs - (8 (AF5)) + qVs - (0 (A F§2))

4
+VsAy 0L (AFE?) + > H(q)ik*FL
i=1

(B.15)
d*fr, = —2dqVs(Vs - (F""' x e;)) —¢*Vs(Vs - (F"? x e,))

+d0 (Vs - (F" ' x e,.))VsAy — q0 (Vs - (F" 2 x e,))Vs4,
+dVs(VsAy -0 (F" xe.)) —qVs(VsAy -0 (F" 2 x e,))
+VsAy -0 (F" % x €,)Vsq— 0,/ (VsAy -0 (F" 2 x e,))VsA,
— 2dqr' 0, (VSFﬁ_l) — %' 0 (VSFZ?_2) — dgr’ O, (VSFﬁ_l)
+ %10, (Vs FI™2) — dAy 0, (Vs FNY) + qA, 0, (Vs FN72)
+dr' 0, (0 F 'V s Ay) + Ay (0, FI 'V s Ay) + 2dgr’ 02 (r A1)
+ @ OL (' Fe?) + 2dqr' 02 (F FYY) — ¢ 0% (7 F'E2)
+ Agdr' % (r FE ) + dr' 0% (A FY 1Y) + A,0% (A FL?)

4
+Y H(q)ik*F§,
i=1
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~ E. a n—1
(B16) gS = 6”095’ — %VSQ,
and
dJ" :%VS . (F"_l X er) e, + %VsFﬁfl Xer|
(B.17) = vt

+ %&/(AQF"’I X er)

— kT F5
=b

where F"" = (F/7, F'g') for any m, and
Hy = 2dA,r" —2dgr’,  Hy:= ¢*r'" — 4qAr’ + Ai,
2 2 1

Hjz = Zq? A, — y = 54

pi in, Hy

2 42
Ay
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