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A GLOBALLY CONVERGENT NUMERICAL METHOD
FOR A COEFFICIENT INVERSE PROBLEM WITH
BACKSCATTERING DATA*
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Abstract. A survey of recent results of the authors is presented. This survey is short due to
space limitations. A Coefficient Inverse Problem for a hyperbolic PDE with backscattering data is
considered. A globally convergent numerical method for this problem is presented. Analytical results
are supported by computational ones.

Key words. Global convergence, backscattering, coefficient inverse problem.

AMS subject classifications. 15A15, 15A09, 15A23.

1. Introduction. We present here a short survey of our recently obtained re-
sults of [18]. So, although some analytical results are formulated here, ideas of their
proofs are only briefly outlined. In section 5 two numerical results are presented. Co-
efficient Inverse Problems (CIPs) for PDEs are both nonlinear and ill-posed. These
two factors cause substantial difficulties for their numerical treatments. Still, because
of a number of quite interesting applications, the development of numerical methods
for CIPs is an important topic of the field of Inverse Problems. In the case of such
applications as search for plastic antipersonnel land mines and detection of explosives
the backscattering time resolved data are reasonable to use. Furthermore, these data
should be collected either for a single location of the point source or a single direction
of the incident plane wave. Indeed, this case presents both the most economical and
the most practical scheme of data collection. Hence, exactly this case is considered in
the current publication.

Because of the nonlinearity and ill-posedness combined, least squares functionals
for CIPs, including Tikhonov regularization functionals, usually suffer from multiple
local minima and ravines. This is the major stumbling block on the road of the
development of reliable numerical methods. The classical regularization theory does
not provide an answer on how to overcome this obstacle. Therefore, the theory of
globally convergent numerical methods for CIPs needs to be developed. A numerical
method for a CIP is called globally convergent if: (1) A rigorous theorem is proven
which claims that this method provides a good approximation for the correct solution
regardless on the availability of a good first guess for this solution, and (2) this theorem
is confirmed in numerical experiments.

The development of globally convergent numerical methods, which are based on
the layer stripping procedure with respect to the positive parameter s > 0 of the
Laplace transform of a hyperbolic PDE, has started in [1] and was continued in
[2, 3, 4, 5, 12, 17, 18, 19]. We call s pseudo frequency. However, until the recent
works [17, 18] only the case of complete data collection was considered. Namely,
it was assumed that the data are given at the entire boundary of the domain of
interest. As a result, Dirichlet boundary value problems were solved via the FEM
for certain elliptic PDEs arising in this method. The case of the backscattering data
was considered only recently in the 1-D case in [17] and in the 2-D case in [18]. In
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the case of backscattering data both Dirichlet and Neumann boundary data are given
only at the backscattering side of the boundary. Although it is reasonable to assume
that the radiation-like boundary condition is given at the rest of the boundary, this
condition is independent on the unknown coefficient and is therefore non-informative.
So, the resulting over-determined boundary value problem is solved via the Quasi-
Reversibility Method (QRM). The QRM was first proposed in [20] and was developed
further in [7, 8, 10, 14, 15, 16]. It has proven to be effective for solving boundary
value problems with over-determined boundary conditions. The first application of
the QRM to a CIP was published in [17] in the 1-D case and it was continued in [18]
in the 2-D case.

Since CIPs are extremely challenging to handle, it is inevitable that an approxi-
mation is made in the globally convergent method of [1, 2, 3, 4, 5, 12, 17, 18]. Namely,
the high value of the pseudo frequency 5 is truncated. This truncation is similar with
the truncation of high frequencies, which is routinely done in engineering. Because of
this truncation, a new mathematical model was proposed in [2, 12] and it was actually
numerically implemented, see subsection 7.1 of [12]. Tt was shown in these references
that this model is neither better nor worse than the truncation of asymptotic series,
which is a part of the classical Real Analysis.

We point out here to the publication [12], which has special importance for the
method of [1, 2]. Indeed, in the paper [12] the globally convergent method of [1]
was independently verified on experimental data. Furthermore, even though these
were blind experimental data, a surprisingly excellent accuracy of reconstructions
of refractive indices of dielectric inclusions was consistently observed, see Tables 5
and 6 in [12]. It was shown in the follow up publication [5] that not only refractive
indices but shapes of those inclusions can also be reconstructed with an excellent
accuracy. Therefore, publications [5, 12] have provided an independent verification
on real rather than synthetic data of both the globally convergent method of [1] and
the subsequently developed two-stage numerical procedure of [2, 3, 4].

As to the two-stage numerical procedure, the main reason why it was subsequently
developed was the above truncation of 5. Indeed, one cannot take 5 exceedingly large
in real computations. Hence, although the globally convergent technique of [1, 2]
provides a guaranteed good first approximation for the correct solution of a CIP,
there is a room left for a refinement. So, the first stage is the globally convergent
method of [1, 2]. And the second one is the refinement stage. On the refinement
stage the solution obtained on the first is taken as the starting point for a locally
convergent technique. Indeed, it is well known that a good first approximation for
the solution is the true key for any locally convergent numerical method, and the
first stage provides that approximation. Furthermore, it follows from a combination
of results of [4] with results of [19] that the resulting two-stage procedure converges
globally to the correct solution of that CIP. So, when working with the backscattering
data, we use the gradient method on the second stage. It is explained in the recent
work [19] why a locally convergent numerical method, which finds a minimizer of the
Tikhonov functional, refines the first guess for the exact solution, as long as this guess
is sufficiently close to that solution.

2. Statements of forward and inverse problems. As the forward problem,
we consider the Cauchy problem for a hyperbolic PDE

(2.1) c(z)ug = Au in R? x (0, 00),
u(z,0) =0,u (2,0) =0 (x — x0) .
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Equation (2.1) governs propagation of acoustic and electromagnetic waves. In the
acoustical case 1/4/c(x) is the sound speed. In the 2-D case of EM waves propaga-
tion, the dimensionless coefficient ¢(z) = ¢,(x), where e,(x) is the relative dielectric
function of the medium, see [9], where this equation was derived from Maxwell’s
equations in the 2-D case. It should be also pointed out that although equation (2.1)
cannot be derived from the Maxwell’s system in the 3-d case for &, (z) # const., still
it was successfully applied to the imaging from experimental data, and a very good
accuracy of reconstruction was consistently observed [5, 12].

Since we work in this paper only with the backscattering data, we define the
domain of our interest {2 as a rectangular prism as follows. Let A, B = const. > 0.
Then

Q={a1,20 € (-B,B),z€(0,A)},00 =U}_T},
(2.3) ' ={x1,20 € (—B,B),z2=0} Ty ={z1,22 € (-B,B) ,z = A},
I3 = 9O\ (T UT).

Here and below we denote for convenience z := x3. We also assume that in (2.2)
(2.4) zo € {z < 0}. Hence, zo ¢ Q.
We assume that the coefficient ¢ (z) of equation (2.1) is such that

(2.5) c(z) €[1,d],d = const. > 1,c(z) = 1 for x € R*\Q,
(2.6) c(z) € C* (R?).

We consider the following

Inverse Problem. Suppose that the coefficient c(x) satisfies (2.4) and (2.5),
where the number d > 1 is given. Assume that the function c(x) is unknown in
the domain . Determine the function c(x) for x € Q, assuming that the following
two functions go (x,t) and g1 (x,t) are given for a single source position xo satisfying

(2.4)
(27) u (l‘,t) =90 (Zat)aauu (Zat) =0 (Zat) ,V(:L’,t) el x (Oa OO),

where v is the unit outward normal vector at I';.

As it is always the case in the theory of CIPs, these two functions model measure-
ments of both the wave field and its normal derivative at the part I'y of the boundary
00. By (2.4) T’y is the backscattering part of this boundary. In applications usually
only the function gg (z,t) is measured. However, to get the function g; (z,t), we can
approximately assume that I'y = {z = 0} . Next, we can consider equation (2.1) with
initial conditions (2.2) and the boundary condition gy as the initial boundary value
problem in the half space {z < 0}. Since by (2.5) the coefficient ¢ (x) = 1 in this half
space, then we can uniquely solve this problems. Hence, we can uniquely determine
the function g; (z,t) in (2.7). After this we again consider I'; only as a part of the
plane {z = 0} when solving the inverse problem.

A priori knowledge of upper and lower bounds of the coefficient ¢ (z) corresponds
well with the Tikhonov concept about the availability of a priori information for an ill-
posed problem [11, 22]. In applications the assumption ¢ (z) = 1 for x € R*\ 2 means
that the target coefficient ¢ (x) has a known constant value outside of the medium of
interest 2. Another argument here is that one should bound the coefficient ¢ (x) from
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the below by a positive number to ensure that the operator in (2.1) is a hyperbolic one
on all iterations of our numerical procedure. Since we do not impose a “smallness”
condition on the number d — 1, our numerical method is not a locally convergent one.

The question of uniqueness of this Inverse Problem is a well known long standing
open problem. It is addressed positively only if the function 6 (z — x¢) in (2.2) is
replaced with a function f (z) such that f(z) # 0,Vx € Q. Corresponding uniqueness
theorems were proven via the method of Carleman estimates [13, 14]. It is an opinion
of the authors that because of many important applications, it makes sense to develop
numerical methods, assuming that the question of uniqueness of the above inverse
problem is addressed positively.

3. The globally convergent method.

3.1. The Laplace transform. Consider the Laplace transform of the functions
u’

o0
(3.1) w(z,s) = /u(ac,t)e_Stdt, for s > s = const. > 0,
0

where s is a certain number. It is sufficient to choose s such that the integral (3.1)
would converge together with corresponding (z, t)-derivatives. We call the parameter
s pseudo frequency. Note that we do not use the inverse Laplace transform in our
method, since approximations for the unknown coefficient are obtained in the pseudo
frequency domain. We obtain

(3.2) Aw — s%c(z)w = —6 (z — x0),

lim w(x,s)=0.
|z|—o00

As to the condition (3.3), it was proven in [3] that it is satisfied for sufficiently large
values s as long as s > s. Furthermore, it was also proven in [3] that for these values
of s we have

(3.4) w (z,s) > 0.

It follows from the classic theory of elliptic PDEs that for every s > s there exists
unique solution w € C*™ (R¥\ {|z — 2| < ¥}),Vd > 0 of the problem (3.2), (3.3).
Here C*+7 ~ € (0,1) are Holder spaces, where & > 0 is an integer. The following
Lemma helps to understand the asymptotic behavior of the function w (z, s) at s — oo.

LEMMA 3.1 [1]. Assume that conditions (2.5) and (2.6) are satisfied. Let the
function w(z, s) € C¥F (R3N\ {|z — zo| < 9}),V9 > 0 be the solution of the problem
(3.2), (3.3). Assume that geodesic lines, generated by the eikonal equation correspond-
ing to the function c(x) are regular, i.e. any two points in R® can be connected by a
single geodesic line. Let | (x,x0) be the length of the geodesic line connecting points x
and xg. Then the following asymptotic behavior of the function w and its derivatives
takes place for |a| <5,k =0,1,z # xo

DeDFw(x, s) = D2 DF {W [1 +0 (%)] } 8 = 00,

where f(x,x0) is a certain function and f(x,x¢) # 0 for x # .
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REMARK 3.1. A separate question here is about an easily verifiable sufficient
condition of the regularity of geodesic lines. In general, such a condition is unknown,
except of the trivial case when the function ¢ (z) is close to a constant. Still, the
theory of CIPs for equation (2.1) does not work without this assumption. We verify
the asymptotic behavior of this lemma computationally, see subsection 7.2 of [1].

3.2. The nonlinear integral differential equation. It follows from (3.4) that
one can consider the function v = (Inw) /s?. Substituting w = exp (vs?) in (3.2) and
using (2.4) and (2.7), we obtain
(3.5) Av+ 2 |Vol> =c(z), zeQ,

U|F1 = %o (:c,s), vZ|F1 =¥ (I',S), Vs € [§7§]a
where functions ¢, and ¢, are obtained from Laplace transform (3.1) of functions
go and g in an obvious manner. The term § (x — xp) is not present in (3.5) because
xo ¢ Q. An obvious inconvenience of equation (3.5) is that it contains two unknown

functions v and ¢. Thus, we now eliminate the function ¢ (x) from equation (3.5) via
the differentiation with respect to s, using dsc () = 0. Introduce a new function

(3.7 O e 1G]

Assuming that the asymptotic behavior of Lemma 3.1 holds and using (3.7), we obtain

(38) D2(0) =0 (1) D) =0 (5 ) s > xilal <2

[o )

(3.9) v(z,s) = f/q(:c,T) dr.

S

We represent the integral in (3.9) as

(3.10) v (z,s) = —/q(x,T) dr +V (z,3),

where 5 > s is a large parameter which should be chosen in numerical experiments.
Actually, s is one of regularization parameters of our method. In fact, we have trun-
cated here the function V (z,3), which we call the tail function,

V(x,3) =— 7(] (z,7)dr.

By Lemma 3.1

1

The tail function is unknown. Although by (3.11) the tail function is small for large
values of 5, our numerical experience of above cited previous publications on this
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numerical method shows that one should somehow approximate the tail function in
an iterative procedure.

Thus, we obtain from (3.5), (3.7) and (3.10) the following nonlinear integral dif-
ferential equation

s s 2
Aq —25*Vq - /Vq (z,7)dr + 2s /Vq (z,7)dr
(3.12) s :

+25°VgVV — 2sVV - /Vq (z,7)dr 425 (VV)* =0,z € Q.

Let ¢y (z,8) = Ospo (x,8) , 1, (8) = Osipq (2, 8) . Then (3.6) implies that
(313) qlrl :w() (3575)7(]z|1“1 :¢1 (I,S), VS S [§7§]

Using arguments of subsection 2.2 of [3] one can easily prove that for s > s, where
s is sufficiently large, the function w (z, s) tends to zero together with its appropriate
(x,s) —derivatives as |r| — co. Hence, assuming that numbers A and B in (2.3) are
sufficiently large, we assume below that we have the following analog of the radiation
condition

0
9O 4 swlp=0,i=2,3.
v '
Hence, using (3.7) we obtain for the function ¢
dq 1
3.14 — |p,= —, 1t =2,3.
( ) v i 52’ ¢ )

Since the Neumann boundary condition (3.14) is independent on the function
¢ (x), we use it only for the purpose of the stabilization of the QRM. The presence
of integrals in (3.12) implies the nonlinearity, which is one of two main difficulties
here. The second main difficulty is that the tail function V is unknown. Hence,
equation (3.12) contains two unknown functions: ¢ and V. The fact, which helps to
prove the global convergence theorem, is that for sufficiently large values of 5 the tail
function V is small. The reason why we can approximate both functions ¢ and V'
well is that we treat them differently: while we approximate the function ¢ via inner
iterations, the function V' is approximated via outer iterations. If the functions ¢ and
V' are approximated well from (3.12)-(3.14) together with their z—derivatives up to
the second order, then the target unknown coefficient ¢ (z) is also approximated well
from (3.5), where the function v is computed from (3.10). Thus, below we focus on
the following question: How to solve numerically the problem (3.12)-(3.14)%

3.3. The sequence of over-determined boundary value problems. To ad-
dress the above question, we use a layer stripping procedure with respect to s € [s, 3] .
We assume (approximately of course) that ¢ (z,s) as a piecewise constant function
with respect to the pseudo frequency s. That is, we assume that there exists a par-
tition s = sy < sy—1 < ... < 81 < S9 = § of the interval [s,5] with the sufficiently
small grid step size h = s;_1 — s; such that ¢ (z,s) = ¢, (x) for s € (s, s,—1]. We
approximate the boundary conditions (3.13), (3.14) as

(3.15) qnlr, = Eo,n(fﬂ)a 02qnlr, = El,n(z)a Ouqn o

r, = ($nsSn—1) ,1=2,3.
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where EOW Elm and (snsn_l)_1 are averages of functions v, ¥, and s~2 over the
interval (sy,sp—1). Rewrite (3.12) for s € (sn, $p,—1] using this piecewise constant
approximation. Then multiply the resulting approximate equation by the s-dependent
Carleman Weight Function (CWF) of the form

let (5) = eXp [_:u |3 - Sn—1|] S € (Sna Sn—l] s

and integrate with respect to s € (s,,S,—1]. We obtain the following approximate
equation in Q for the function ¢, (z),n=1,..,N

n—1
Ln(qn) + = Agn— A1 | B Vg = VYV, | Vg, =
j=1
2
n—1
(3.16) = Bn (Van)* — Agnh® [ Y Vg,
j=1
n—1
4245, VV, [ B Vs | = Ao (VV).
j=1

We have intentionally inserted the dependence of the tail function V,, from the itera-
tion number n here because we will approximate these functions iteratively. In (3.16)
Ar = A1 n (i, h) Az p = Aa (14, h) , By, = By, (11, h) are certain numbers depending
on n, u and h, see specific formulas in [1]. It is convenient to set in (3.11)

(3.17) q0 = 0.

It is clear that boundary value problems (3.15), (3.16) can be solved sequentially
starting from ¢;. Boundary conditions (3.15) are over-determined. Hence, it is natural
to apply a version of the QRM here, because the QRM finds “least squares” solutions
in the case of over-determined boundary conditions.

Another important point here is that

Bn(u,h)zO(l),u—M)o.
W

Hence, taking a sufficiently large value of p, we can ignore the nonlinear term
B, (Vgn)” in (3.16),

(3.18) B, (Vgn)? :=0.

We have used p = 50 in our computations and have used (3.18). Hence, (3.18) allows
us to solve a linear problem for each ¢,.

3.4. The iterative process. Our algorithm reconstructs iterative approxima-
tions ¢, i () € C7 (Q) of the function ¢ (z). Furthermore, ¢,k (z) € [1,d] for = € €.
On the other hand, we need to solve the forward problem (3.2), (3.3) on each it-
erative step in order to obtain a new approximation for the tail. So, we need to
extend the function ¢,  (x) outside of € in such a way that the resulting function
Gk (2) € C7 (R®), €y i (z) = 1 outside of Q (see (2.5)), Cok (x) € [1,d] for x € Q and
Cn.i; () = Cpi () in a such a subdomain ' CC Q which is a little bit smaller than
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Q. Let w(x, s;¢,,1) be the solution of the problem (3.2), (3.3) with ¢ := ¢, . Then
w (2, 83 k) € O (RN {|z — 20| < 9}), V0 > 0.

We now describe a rather standard procedure of a such an extension. Choose a
function x (z) € C* (R®) such that

1in Q,
X (z) =< between 0 and 1 in O\,
0 outside of Q.

The existence of such functions x (z) is well known from the Real Analysis course.
Define the target extension of the function ¢, as ¢, x(x) = (1—x(z)) +
X (%) cn i (z), Vo € R3. Tt is easy to see that this function ¢, j (z) satisfies the above
conditions. Below ) CC (,,, where the subdomain €2,, is defined in subsection 4.1.

On each iterative step n we approximate both the function ¢, and the tail func-
tion V,,. Each iterative step requires an approximate solution of the boundary value
problem (3.15), (3.16). This is done via the QRM, which is described in subsection
3.5. First, we choose an initial tail function V; ; (z) € C**7 (ﬁ) As to the choice of
Vi1, it was taken as Vi ; = 0 in [1]. In later publications [2, 3, 4, 5, 12, 17, 18] the
initial tail V; ; was taken as the one, which corresponds to the case ¢ (x) = 1, where
¢ (z) := 1 is the value of the unknown coefficient outside of the domain of interest €2,
see (2.5). An observation was that while both these choices give the same result, the
second choice leads to a faster convergence and both choices satisfy conditions of the
global convergence theorem.

For each ¢, we have inner iterations with respect to tails. Consider the k"
iteration for ¢,. We approximate the function g, ; in this case, where n, k > 1. Recall
that by (3.17) go = 0. Suppose that functions ¢; € H® (Q),i = 1,....,n — 1 and tails
Vi, Vo, Vo € C* (ﬁ) are constructed. To construct the function ¢, ., we use
the QRM to find an approximate solution of the following boundary value problem
in Q

n—1

Agn = Ain | B Ve =V | Vi =
j=0
2
(319)  —Apnh? [ D Vg | 4242, VVik- | BD Ve | = Asn (VVii)?,

(320) qn,k'l—‘l = EO,n(I)a azquh“l = El,n(x)a 8u¢]n,k|r7, — (Snsn—l)_l ai = 2) 3.

To reconstruct an approximation ¢, i (z) for the function ¢ (x), we first, use the
discrete version of (3.10),

(3.21) Uk (€, 50) = —hgnk ( thJ ) + Vi ().

Let fox (2) = Avpg (2, 50) + 52 [Vonr (z,50)]%, 2 € Q. Using (3.5) and (2.5), we set
forn>1,2€Q

fn,k(x) 1ffnk( [ ]

(3.22) enk () = Lif fk E

dif fo

) €
) <1,
x) >d.
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Since the function ¢, € H? (), then by the embedding theorem Gn,k € C? (ﬁ) .
Next, since V;, ;, € C*™7 (©2) , then it follows from (3.21) and (3.22) that the function
ek € C7 (ﬁ) . Next, we construct the function ¢, j (z) as in the beginning of this
section. Hence, the function ¢, €C” (R3) . Next, we solve the forward problem (3.2),
(3.3) with ¢ (x) := ¢, 1 (z) for s :==3 and obtain the function w, j (z,3). Next, we set
for the new tail

1 n 7_ ey
(3.23) Vakt1 () = rm+2(503) € C* (Q).

We continue these iterations with respect to tails until convergence occurs. We cannot
prove this convergence. However, we have always observed numerically that functions
Gn.k,Cn,k and V;, . have stabilized at k£ := m,, for a certain m,. So, assuming that
they are stabilized, we set

en () == cnom,, (T),Gn (T) = Gnm, (), Vo () := Vi, () := Vo141 (z) for z € Q

and repeat the above for n :=n 4 1. We stop iterations with respect to n at n := N.

3.5. The quasi-reversibility method. Let H, ; (x) be the right hand side of
equation (3.19) for n > 1. Denote

n—1
(3.24) tn (2) = Arp | B Vg = VVi
=0

Then the boundary value problem (3.19), (3.20) can be rewritten as

(3'25) AQn,k — Qn,k - VQn,k = Hn,k;

r, = (Snsn_1) " ,i=23.

(3:26)  qnklr, = Eo,n(fﬂ)a 02Gn,k|r, = El,n(z)a v Gn. k

Since we have two boundary conditions rather then one at I'y, then the problem (3.25),
(3.26) is over-determined. Hence, we find the “least squares” solution of this problem
via the QRM. Specifically, we minimize the following Tikhonov functional

« 2
(3.27) nk(u) = |Au — an k- Vu — Hn,k||2L2(Q) +a HUHHS(Q) )

subject to boundary condition (3.26), where the small regularization parameter a €
(0,1). Let u(x) be the minimizer of this functional. Then we set ¢, x (z) := u (z).
Local minima do not occur here because (3.27) is the sum of square norms of two
expressions, both of which are linear with respect to u. The second term in the right
hand side of (3.27) is the Tikhonov regularization term.

REMARKS 3.2. 1. We need the H® () —norm in the regularization term in
(3.27) to ensure that functions g, € H® (Q) C C*(Q). Hence, by (3.22) functions
cni € CY (ﬁ) , which implies that functions ¢, € C7 (R3) . In turn, the latter and
(3.23) ensure that the tail V,, j41 € C*™ (Q). Thus, we need the H® (€2) —norm to
ensure the appropriate smoothness of functions w (x, s; ¢, ) . At the same time, unlike
the previous publications with the complete data [1, 2, 3, 4, 12], a difficulty in the
backscattering case is that we cannot estimate the difference between the approximate
and exact target coefficients in the C7 (ﬁ) — norm in the global convergence Theorem
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4.2. Instead, we estimate only the Ls (£2,.) —norm of this difference. Recall that it
was Schauder theorem which led to estimates of C7 (ﬁ) — norms of such differences
in [1, 2]. It might be possible to reduce the regularity requirement if considering a
finite difference analog of the QRM with a fixed grid step size and applying a finite
difference analog of the Carleman estimate for the convergence analysis, see [6, 16]
for such estimates. This might be a topic of future research.

2. Following the last idea in the above remark, we relax the regularity assumption
in our computations via considering the H? () —norm in the second term in the right
hand side of (3.27). This is possible because in computations we actually work with
finite dimensional spaces. Specifically, we work with finite differences and do not use
an “overly fine” mesh, which means that dimensions of our “computational spaces”
are not exceedingly large. In this case all norms are equivalent not only theoretically
but practically as well. To the contrary, if the mesh would be too fine, then the
corresponding space would be “almost” infinite dimensional. Indeed, we have observed
in our computations that taking too fine mesh leads to poor quality images.

3. One may pose a question on why we would not avoid the QRM via using just
one of two boundary conditions at I'y in (3.26), since we have the Neumann boundary
condition at OOQN\TI';. However, in this case we would be unable to prove the C3—
smoothness of the function gy, 1, because the boundary 012 is not smooth. In the case of
the Dirichlet boundary condition only ¢, x|r, we would be unable to prove smoothness
even assuming that 02 € C'*°, because of the Neumann boundary condition at the rest
of the boundary. In addition, since conditions 9, ¢y k|r, = (snsn_l)_1 are independent
on the unknown coefficient, it seems to be that two boundary conditions rather than
one at I'y should provide a better reconstruction.

4. Furthermore, even though our convergence theory in Lemmata 4.1-4.3 and
Theorems 4.1, 4.2 assures that we can ignore the boundary condition d,qn k|r, =
(snsn_l)_l at I's, we use it in numerical studies, since this results in a better stability
of the numerical solution.

4. Global convergence. In this section we briefly present results of our global
convergence analysis, referring to [18] for details. Since this analysis was done in [18]
for the 2-D case, we formulate our results for this case only for brevity. It is clear how
to reformulate above constructions for the 2-D case. Below = = (z,2) denotes both
any point of R? and its first coordinate. The context does not leave a space for an
ambiguity in this regard.

4.1. Some estimates. For brevity we scale variables in such a way that in

section 4
11 1
Q{z(z,z)l’E(Z,Z),ZG(O,§)}

In this section C' = C (£2) > 0 denotes different positive constants depending only on
the domain 2. Let A, v > 2 be two parameters. Introduce another Carleman Weight
Function K(z),

1
K (z) := K ,(z) = exp(Ap™"), where p(z) =z + 7 0.
Note that p(z) € (0,3/4) in Q and p (z) |r,= 3/4. Let the number » € (1/3,1). De-
note Q,, = {z € Q: p(2) < 35/4}. Hence, if 311 < 359, then Q,,, C Q,,,. Also, Q1 =
and /3 = J. Lemma 4.1 established the Carleman estimate for the Laplace opera-
tor. Although such estimates are well known [14, 21], this lemma is still new, because
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we use a non-standard CWF and also because only one, rather than conventional two
zero boundary condition (4.1) is given at I's. These were not done before.

LEMMA 4.1 [18]. Fiz a number v := v (Q) > 2. Consider functions u € H? ()
such that

(41) u |F1: Uz |F1: Ug |F3: 0.

Then there exists a constant C' = C (2) > 0 such that for any X\ > 2 the following
Carleman estimate is valid for all these functions

/(Au)QKdedz > %/ (u2, +u, +ul,) K?dedz + C’)\/ [(VU)Q + )\2u2} K?dxdz
Q

Q
3012 4\"°

We now establish both existence and uniqueness of the minimizer of the functional
(3.26). Lemma 4.2 is proven using the Riesz theorem.

Q

LEMMA 4.2 [18]. Suppose that in (3.26) Hyp, € Lo (2) and that there exists

a function ® € H® () satisfying boundary conditions (4.1). Assume that in (3.23)

components aif)k,j = 1,2, 3 of the vector function ay, i, are such that aif)k eC (ﬁ) and
() H

‘a"’k c(@)

(3.26). Furthermore,

< 1. Then there exists unique minimizer u, € H®° (Q) of the functional

C
s @y < < (1Einbll gy + 12l

In the course of the proof of Theorem 4.2 we need

LEMMA 4.3 [18]. Consider an arbitrary function g € H® (). Let the function
u € H® () satisfies boundary conditions (4.1) as well as the variational equality

(42) (Gn,k‘u7 Gn,k‘v) + « [’LL, U] = (Hn,ka Gn,kv) + « [g) U] )
for all functions v € H? () satisfying (4.1). Then

lul Hinslaaey o
Hi Q) S T e H5(Q) -

N

Proof. Set in (4.2) v := u and use the Cauchy-Schwarz inequality. O
THEOREM 4.1 [18]. Consider an arbitrary function g € H° (). Let u € H® ()
be the function satisfying (4.1) and (4.2). Let ‘ ag)k ’C(ﬁ) < 1, where a9 j=1,2,3

n,k?
are two components of the vector function ay,j in (3.23). Choose an arbitrary number
3 such that 3 € (5,1). Consider the numbers by, b,

1 1 1
by = <—,b2:——bl>07
2(1+ (-5 3m)) 2 2
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where vy is the parameter of Lemma 4.1. Then there exists a sufficiently small
number ag = ag (vo, ,7) € (0,1) such that for all a € (0, ap) the following estimate
holds

HHn,kHlLQ(Q) i

il 720, < C—5 22 + % gl e

Proof. Setting (4.2) v := u and using the Cauchy-Schwarz inequality, we obtain
2 2
(4.3) HGn,kU”iQ(Q) <F? = HHn,kHL2(Q) ta HgHH5(§2) :
Note that K2 (0) = maxg K? (2) = exp (2A - 47°) . Hence, K2 (0) || K - GnykuHiz(Q) <
F2. Clearly (G pu)® K2 > (Au)® K2/2 — C (Vu)? K2. Hence,

(4.4) / (Au)® K2dzdz < C / (Vu)? K2dzdz + K2 (0) F2.
Q Q

Using Lemma 4.1, we can estimate the left hand side of (4.4) from the below for
sufficiently large A > 1. Then the with (V) in (4.4) will be absorbed. We obtain

4\"°
AKZ(0) F2 4 C\* Hunzg(m exp [2>\ <§> }

> C/ (uiz +u?, 4+ u, + |Vul® + u2) K?dxdz
Q

>C (u?w +u?, +u, + |Vul® + u2> K?2dxdz
Qe

4 \"° 2
> C'exp [2)\ (3—%) } HUHH?(Q%) :

Comparing the first line with the last in this sequence of inequalities, dividing by the
exponential term in the last line, taking A > Ao (C, 5¢,7¢) > 1 sufficiently large and
noting that for such A

4\ 4\"°
Mexp |[—2) [ — <exp |2\ | — ,

3 3

we obtain a stronger estimate,
2 2 4\
45) il < CR2 O F* + Cllullayen -2 (55 ) -2
Applying Lemma 5.3 to the second term in the right hand side of (5.15), we obtain
v — 4 "o —v

(4.6) ||u||§{2(9%) < CF? {exp (21 -47°) + o texp {2)\ (3—?) (1-73 0)} } .

Since a € (0, ) and ay is sufficiently small, we can choose sufficiently large A = A («)
such that

(4.7) exp (2X\ - 47°) = a L exp {2>\ <%)W (1— 70)} :

We obtain from (4.7) that 2X - 4¥0 = Ina~2%1. Hence, using (4.3) and (4.5)-(4.7) we
obtain the desired result. O
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4.2. Global convergence theorem. We follow the concept of Tikhonov for ill-
posed problems [22]. By this concept, one should assume that there exists an “ideal”
exact solution of an ill-posed problem with the “ideal” exact data. Next, one should
prove that the regularized solution is close to the exact one.

4.2.1. Exact solution. First, we need to introduce the definition of the exact
solution. We assume that there exists a coefficient ¢* (x) satisfying conditions (2.5),
(2.6), and this function is the unique exact solution of our Inverse Problem with the
exact data ¢ (2, s) , ¢ (z,s) in (3.6). Let w* (x, s) be the Laplace transform (3.1) of
the solution u* (z,t) of the problem (2.1), (2.2) with ¢(x) := ¢* (z) . Let

v* (z,8) = s 2In[w* (z,s)], ¢ (x,8) = 00" (x,8), V*(x) =v" (z,5).

Hence, ¢* (z,s) € C57 (Q) x C! [s,3]. The function ¢* satisfies equation (3.12) where
V is replaced with V*. Boundary conditions for ¢* are the same as ones in (3.13),
where functions ¢, (x, s),1; (x,s) are replaced with the exact boundary conditions

Yo (,8), 97 (z,8) for s € [s,3],
(48) q*|F1 = ws (x75)7q:|F1 = Tﬁ (Ia S) ’ 61/(]* |l—‘i: 572) 1= 273

We call the function ¢* (x,s) the exact solution of the problem (3.12), (3.13) with

the exact boundary conditions (4.8). For n > 1 let ¢, Egn and Ein be averages of
functions ¢*, ¢ and ] over the interval (s,,s,—1). Hence, it is natural to assume
that

. r = * 5 < (C* * = .

(4.9) q5 =0, 1gla§XN lan |l s o) < CF,C const. > 1,
4.10 H_*n—_n +H_*n—_n <" (0 +h),
@10)  [Forw=Tou] g, #[Fon =Ty, SO+ D
(4.11) max g5 — ¢l sy < C°

Se[sn7sn—1]

5,5]

Here the constant C* = C* (Hq*HCf’(ﬁ)xCl[ ) depends only on the C® (Q) x C! [s, 3]

norm of the function ¢* (z,s) and o > 0 is a small parameter characterizing the level
of the error in the data 1, (v, ), (z,s). We use the H° () norm because of the
quasi-reversibility, see (3.26). The step size h = s,_1 — S, can also be considered as
a part of the error in the data. In addition, by (4.8)

(4'12) q:z|F1 = E;,n(x)a 6zq:l|rl = EI,n(I)a &/q:;qu, = (Snsn—l)_l 1=2,3.

The function ¢ satisfies the following analogue of equation (3.12)

n—1 n—1 2
Agh —Ar g, <h Z Vq} (z) — VV*> -Vq,, = *AQ,nhQ <Z Vg (m)
i=1 =1

(4.13) )
ne
+ 240, VV" - (h >V <x>> — Ag (VV* + F,y (2, hp).
i=1
Here F,, (z,h,u) is the error function characterizing the error in the approximate

equation (4.13). Since by (3.18) we have dropped the nonlinear term B, (an)Q7 we
incorporate this term in the function F, (x, h, ). So, it is reasonable to assume that

(4.14) | B b ) [y < O (1Y) spah > 1.
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4.2.2. Global convergence theorem. Assume that
(4.15) > 1, ph> 1.
Then [1] max {|A1 0| + |A2.n|} < 832, We assume for brevity that

(416) Eg,n = Eo,nﬂgin = El,n'

The proof of Theorem 4.2 for the more general case (4.10) can easily be extended
along the same lines. Still, we keep the parameter o of (4.10) as a part of the error
in the data and incorporate it in the function F,,. Thus, we obtain instead of (4.14)

(4.17) | Fn (2, ) || y) S C* (h+p~ ' +0) s uh > 1
We also recall that by the embedding theorem H® (Q2) C C* () and
(118) 1Fllos(ay < €W fllms(ey 97 € H ().

The following global convergence theorem was proven in [18]

THEOREM 4.2 [18]. Let the exact solution c¢* (x) satisfy conditions (2.5), (2.6).
Suppose that conditions (4.8)-(4.13) and (4.15)- (4.17) are satisfied. Assume that for
each n € [1, N] there exists a function ®, € H® () satisfying boundary conditions
(8.26). For any function ¢ € C7 (R?) such that ¢(x) € [1,d], c(z) = 1 in R2\Q
consider the solution w, (z,5) € C?*™ (R*\ {|lz — zo| < 9}),V9 > 0 of the problem
(8.2), (3.3). Let

Inw, (,3
V. (z) = %g“) € O (R {Ja — o] < 9}),9 > 0

be the corresponding tail function and Vi 1 (z,5) € C*T7 (ﬁ) is the initial tail function.
Suppose that the cut-off pseudo frequency s is so large that the following estimates
hold

(419) 1V lorm) < 5 IWillormy < 50 Vellorm) < 5

for any such function c(x). Here & € (0,1) is a sufficiently small number. Introduce
the parameter B := 5 — s, which is the total length of the s-interval covered in our
iterative process. Consider a number »x € (1/3,1) and the corresponding subdomain
Q,. C Q. Let ag be so small that it satisfies the corresponding condition of Theorem
4.1. Let a € (0, g) be the reqularization parameter of the QRM. Assume that numbers
h,o,&, B, are so small that

htp ' +o+E<p,
(4.20) g < %,
1363 (C*)” C4
where the constant Cy € (1,C*) depends only on the domain Q. Let by be the number

introduced in Theorem 4.1. Then the following estimates hold for all o € (0, ) and
all n € [1,N]

llgnl s @) < 3C7,
lan = @l 2o,y < 2C% ",

len =l < 20,
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The proof of this theorem consists in sequential estimates of norms.

llgn — quHHz(QK) s len — C*HLQ(Q,{) using Theorem 4.1 and Lemmata 4.1-4.3. To
estimate the norm [|gn, — g5 || 2(q,.) , We subtract equation (4.13) from equation (3.19)
and consider the equation for the difference ¢, — ¢;;. Next, the estimate of the norm
len = ¢*[l1,(q..) is obtained via subtracting from (3.21) its analog for the function v*
and using the estimate for [lgn — ¢5 |/ y2(q,,) as well (4.18).

REMARKS 4.1. 1. Because of the term 372 in inequalities (4.20), there is a

discrepancy between these inequalities and (3.11). This discrepancy was discussed
in detail in subsection 3.3 of [12] and in subsection 6.3 of [2]. A new mathemati-
cal model proposed in these references allows the parameter ¢ in (4.19) to become
infinitely small independently on the truncation pseudo frequency s, also see dis-
cussion in the Introduction section above. We point out that this mathematical
model was verified on experimental data. Indeed, actually the derivatives 05V, i
instead of functions V;, ; were used in the numerical implementation of [12], see
subsections 7.1 and 7.2 of [12]. It follows from (3.11) that one should expect that
H@gVn,kHCﬂv(ﬁ) << ||Vn7k||02+7(5) = 0(1/3),5 — oco. Finally, we believe that, as in
any applied problem, the independent verification on blind experimental data in [12]
represents a valuable justification of this new mathematical model.

2. In our definition “global convergence” means that, given the above new math-
ematical model, there is a rigorous guarantee that a good approximation for the exact
solution can be obtained, regardless on the availability of a good first guess about
this solution. Furthermore, such a global convergence analysis should be confirmed
by numerical experiments. So, Theorem 4.2, complemented by our numerical results
below, satisfies these requirements.

3. The assumption of the smallness of the parameter 5 =3 — s is a natural one
because equations (3.19) are actually generated by equation (3.12), which contains
the nonlinearity in Volterra-like integrals. It is well known from the standard Ordi-
nary Differential Equations course that solutions of nonlinear integral Volterra-like
equations might have singularities on large intervals.

5. Numerical studies. In these studies we have tested a simplified mathemati-
cal model of imaging of plastic land mines. The first main simplification of our model
is that we consider the 2-D instead of the 3-D case. Second, we ignore the air/ground
interface, assuming that the governing PDE is valid on the entire 2-D plane. The
third simplification is that we consider a plane wave instead of the point source in
(2.1). This is because we have discovered that our algorithm works better with the
case of the incident plane wave rather than with the case of a point source. The point
source was considered above only for the convenience of analytical derivations due to
Lemma 2.1.

5.1. Modeling imaging of plastic land mines. Let the ground be
{z = (21,2): 2 >0} C R2 Suppose that a polarized electric field is generated by
a plane wave, which is initialized at the point (0,2"),2" < 0 at the moment of time
t = 0. The following hyperbolic equation can be derived from the Maxwell equa-
tions [9]

(5.1) er(2)up = Au, (z,t) € R? x (0,00),
(5.2) u(x,0) =0, u (2,0) =46 (Z - ZO) )

where the function u(z,t) is a component of the electric field. Recall that e, (x) is the
spatially distributed dielectric constant, see the beginning of section 2. We assume
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that the function ¢, (z) satisfies the same conditions (2.3), (2.4) as the function ¢ (x) .
The Laplace transform (2.5) leads to the following analog of the problem (2.6), (2.7)

(5.3) Aw — s%e,(z)w = —§ (z - zO) ,Vs > s,
(5.4) | llim (w—wo) (x,s) =0,Vs > s,

X|—>00
where

exp (—s|z — 20])

wo (sz) = %

is such solution of equation (5.3) for the case e,(x) = 1 that lim,| wo (z,s) = 0.
Actually the function wy (z, s) corresponds to the case of the plane wave propagating
in the free space.

It is well known that the maximal depth of an antipersonnel land mine does not
exceed about 10 cm=0.1 m. So, we model these mines as small squares with the 0.1
m length of sides, and their centers should be at the maximal depth of 0.1 m. We
set Q = {z=(z,2) € (—0.3m,0.3m) x (0m,0.6m)}. Consider dimensionless variables
¥ = 2/0.1,2” = 2°/0.1. For brevity we keep the same notations for both these
variables and the new domain (2,

(5.5) 0 =(-3,3)x (0,6).

We now use the values of the dielectric constant given at http://www.clippercon
trols.com. Hence, ¢, = 5 in the dry sand and ¢, = 22 in the trinitrotoluene (TNT).
We also take €, = 2.5 in a piece of wood submersed in the ground. Since the dry
sand should be considered as a background outside of our domain of interest €2, we
introduce parameters ¢/, = ¢, /5,5 = s - 0.1 - /5, and again do not change notations.
Hence, we now can assume that the following values of this scaled dielectric constant

(5.6) er (dry sand) = 1,¢, (TNT) € [4,6].

In addition, centers of small squares modeling our targets should be in the following
rectangle

(5.7) {z = (z,2) € [-2.5,2.5] x [0.5,1.0]} .

The side of each of our small square should be 1, i.e. 10 cm. The interval z € 0.5, 1.0]
in (5.7) corresponds to depths of centers between 5 cm and 10 ¢cm and the interval
[—2.5,2.5] means that any such square is fully inside of 2.

The data for the inverse problem were generated by solving numerically equation
(5.3) in the rectangle R = [—4,4] x [-2,8] with zp = —1. By (5.5) Q@ C R. To avoid
the singularity in § (z — ZO), we actually solve in R the equation for the function

(5.8) W =w — wy

with the zero Dirichlet boundary condition for this function, see (5.4). We solve the
resulting Dirichlet boundary value problem via the FDM with the uniform mesh size
h¢ =0.0675.

It is quite often the case in numerical studies that one should slightly modify
the numerical scheme given by the theory, and so we did the same. Indeed, it is
well known in computations that numerical results are usually more optimistic than
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analytical ones. We have modified our above algorithm via considering the function
v =52 In(w/wp) . In other words, we have divided our solution w of the problem
(5.3), (5.4) by the initializing plane wave wg. This has resulted in an insignificant
modification of equations (3.19). We have observed in our computations that the
function w/wp at the measurement part I'y C 9 is poorly sensitive to the presence
of abnormalities, as long as s > 1.2. Hence, one should expect that the modified
tail function for the function v should be small for s > 1.2, which is exactly what is
required by the above theory. For this reason, we have chosen the truncation pseudo
frequency 5 = 1.2 and the initial tail function V7 ; = 0.

5.2. Some details of the numerical implementation of the globally con-
vergent method. We have generated the data for s € [0.5,1.2] with the grid step
size h = 0.1 in the s direction. Since the grid step size in the s-direction is A = 0.1
for s € [0.5,1.2], then 8 = 0.7 and N = 7. Also, we took the number of iterations
with respect to the tail m; = mg = ... = my := m = 10, since we have numerically
observed the stabilization of functions qnyk,ssa"’k), Vi at k = 10. In our computa-
tions we have relaxed the smoothness assumption in the QRM via taking in (3.26)
the H?—norm instead of the H®—norm, see the first Remark 3.2. We have taken the

following analog of the H?—norm
1/2

/ (u2 + (VU)Q + uilml + ugz) dxdz ,
Q

i.e. we have not included the mixed second derivative 0,0, u.

Based on the experience of some earlier works on the QRM [10, 15, 16] for linear
ill-posed Cauchy problems, we have implemented the QRM via the FDM. Indeed,
the FDM has allowed in [15] to image sharp peaks. On the other hand, the FEM of
[10] did not let to image such peaks. So, we have written both terms under signs of
norms of (3.26) in the FDM form. Next, to minimize the functional (3.26), we have
used the conjugate gradient method. It is important that the derivatives with respect
to the values of the unknown function at grid points should be calculated explicitly.
This was done using the Kronecker symbol, see details in [15]. As soon as discrete
values Ei"’k) were computed, we have averaged each such value at the point (z;, z;)
over nine (9) neighboring grid points, including the point (z;,2;) : to decrease the
reconstruction error. The resulting discrete function was taken as gﬁ"”“).

We have used the 49 x 49 mesh in 2. However, an attempt to use a finer 98 x 98
mesh led to a poor quality results. Most likely this is because the dimension of our
above mentioned finite dimensional space was becoming too large, thus making it
“almost” infinitely dimensional, which would require to use in (3.26) the H®—norm
instead of the H2—norm, see the first Remark 3.2. The regularization parameter in
(3.26) was taken o = 0.04.

We have made several sweeps over the interval s € [0.5,1.2] as follows. Suppose
that on the first s-sweep we have computed the discrete function e () := {10 (x),
which corresponds to the last s-subinterval [sy,sy—1] = [0.5,0.6]. Hence, we have
also computed the corresponding tail function V() (). Next, we return to the first
s—interval [s1,3] = [1.1,1.2], set V1(721) (z) := V) (x) and repeat the above algorithm.
We kept repeating these s—sweeps p times until either the stabilization has was ob-
served, i.e.

el — P~V <107
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or an “explosion” of the gradient of the functional J;f , on the sweep number p took
place. “Explosion” means that

VIS (@)l > 10°,

for any appropriate values of indices n,k. Here and below ||| is the discrete
Ly (Q) —norm.

After the stopping criterion is achieved, we apply a post processing truncation
procedure. We look for values of ¢, > 1. Hence, in this procedure we first truncate to

unity all values of 59 ) (z) which are less than 1. Next, we truncate to unity 85% of

the max 55.” ) (x), i.e. we truncate the threshold. If we have several local maxima of

55-” ) (), then we apply the truncation procedure as follows. Let {z;}._; C Q be points
where those local maxima are achieved, and values of those maxima are respectively
{ai};_, . Consider certain circles {B (z;)};_; C © with the centers at points {x;};_,
and such that B (z;) N B (z;) = @ for i # j. In each circle B (x;) set

'é«?(ﬂp) () = E$~p> (x) if 55.”) (a:) > 0.85q;
1, otherwise.

Next, for all points x € O\ Ul_; B (z;), we set E,(f’) (z) := 1. As a result, we have
obtained the truncated function %) () . Finally we set €90 (z) := ") (2) . We con-
sider the function £9°® () as the result obtained on the first stage of our two-stage
numerical procedure. Next, we go to Stage 2. Figure 1 represents the typical example

of the image obtained on the first stage of our two-stage numerical procedure.

Fia. 1. A typical example of the image resulting from the globally convergent stage. The
rectangle is the domain Q. This is the image of Test 1 (subsection 5.4). a) The correct coefficient.
Inclusions are two squares with the same size d = 1 of their sides, which corresponds to 10 cm in
real dimensions. In the left square €, = 6, in the right one €, = 4 and £, = 1 everywhere else, see
(5.6) and (5.7). However, we do not assume knowledge of er(z) in Q. Centers of these squares
are at (z7, 27) = (=1.5,0.6) and (x5, 23) = (1.5,1.0). b) The computed coefficient before truncation.
Locations of targets are judged by two local mazima. So, locations are imaged accurately. However,
the error of the computed values of the coefficient e, in them is about 40%. c) The image of b) after
the truncation procedure, see the text.

5.3. The second stage of our two-stage numerical procedure: a modi-
fied gradient method. Recall that this method is used on the second stage of our
two-stage numerical procedure. A complete, although space consuming derivation
of this method, including the rigorous derivation of Frechét derivatives, can be done
using the framework developed in [3, 4]. To save space, we derive it only briefly here.
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We call our technique the “modified gradient method” because rather than follow-
ing usual steps of the gradient method, we find zero of the derivative Frechét of the
Tikhonov functional via solving an equation with a contractual mapping operator.
Consider a wider rectangle ' D Q, where ' = (—4,4) x (0,6). We assume that
both Dirichlet ¢, and Neumann ¢, boundary conditions in (2.7) are given on a wider

interval I'} = {z = 0} N, Ty cc I'i. Let the function w be the one defined in (5.8).
Hence, the following two functions go (z, s), g1 (¢, s) are known

(5.9) w (,s) |, = go (,s),
(5.10) w, (7,5) [, = g1 (v, s) + e~ slzol

Using (5.4), we obtain the following approximate boundary condition for the function
w

(5.11) 0, |pg 1y = 0.
In addition, by (5.3)
(5.12) AW — s%e,(x)w — s%(e,(x) — Vwo(z,5) =0, in Q.

So, we now consider the solution of the boundary value problem (5.10)-(5.12). We
want to find such a coefficient ¢, (z), which would minimize the following Tikhonov
functional

b
1 - — 0 2
(5.13)  T(er) = 3 //(w(m,O,s) — o (,5))*dxds + 3 HE,- — Eﬁl"bHLz(Q)

aI"1

b
+Q/Q/)\[Aﬂj — 5257'(-%)'&1{ — SQ(ET(I) — 1)11}0(2, s)]dxds,

where 6 > 0 is the regularization parameter and A (z, s) is the solution of the so-called
“adjoint problem”,

(5.14) AN — 5%, (x)A =0, in

(515) )‘z |F’1: @(x7 0; S) - gO(Ia S)a 61/)\|6Q’\F’1 =0.

Because of (5.12), the second line in (5.13) equals zero. Although boundary value
problems (5.10)-(5.12) and (5.14), (5.15) are considered in the domain ' with a
non-smooth boundary, we have always observed in our computations existence of
numerical solutions with no singularities. Although, by the Tikhonov theory, one
should consider a stronger H*—norm of ¢, — &9/°® in (5.13) [22], we have found in
our computations that the simpler Lo—norm is sufficient. This is likely because we
have worked computationally worked with not too many grid points. The same was
observed in [2, 3, 4, 5]. We obtain the following expression for the Fréchet derivative
T’ (er) of the functional T

b
T' () (z) = 0 (e, — 9% (2) — /52 M@ + wp)] (x, s) ds, z € Q.
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Hence, to find a minimizer, one should solve the equation 7" (e,) = 0. We solve it
iteratively as follows

b

1
= /52 M@ + wo)] (5,67 V)ds, z € Q,

(5.16) er(w) =&l (@) + 5

a

where functions w(z, s,e7 1) and A(z, s,e"~!) are solutions of problems (5.10)-(5.12)
and (5.14), (5.15) respectively with &, (z) := e?~! (z). One can easily prove that one
can choose the number (b —a) /6 so small that the operator in (5.16) will get the
contractual mapping property. In our computations we took a = 0.01,b = 0.05,60 =
0.15. We have iterated in (5.16) until the stabilization has occurred, i.e. we have
stopped iterations as soon as ||e? — e~ 1||/|len || < 107°, where |-| is the discrete
Lo (2) —norm. Then we set that our computed solution is € (x) .

5.4. Two numerical results. We present results of two numerical tests. Test
1is in 2-D [18] and Test 2 is in 3-D. One can find one more test in 2-D in [18]. In our
numerical tests we have introduced the multiplicative random noise in the boundary
data using the following expression

We (24,0,8;) = w(x;,0,8)) [l +wo], i=0,....,M; ,j=1,..,N,

where w (z;, 0, s;) is the value of the computationally simulated function w at the grid
point (x;,0) € I'} and at the value s := s; of the pseudo frequency, w is a random
number in the interval [—1, 1] with the uniform distribution, and o = 0.05 is the noise
level. Hence, the random error is presented only in the Dirichlet data (5.9) but not
in the Neumann data (5.10).

Test 1 (the 2-D case) [18]. We test our numerical method for the case of two
squares with the same length [ = 1 of their sides. In the left square ¢, = 6, in the
right one &, = 4 and €, = 1 everywhere else, see (5.7). Centers of these squares are
at (z7,27) = (—1.5,0.6) and (23, z3) = (1.5,1.0). This models two plastic land mines
whose centers are at 6 cm and 10 cm depths and the size of each mine is 10em x 10em.
However, we do not assume a priori in our algorithm neither the presence of these
squares nor a knowledge of ¢, (x) at any point of the rectangle Q. Figure 1 displays
the result obtained on the globally convergent stage and Figure 2-b) displays the
result obtained by the gradient method, which has used the image of Figure 1-c)
as the starting point of iterations. Locations of both inclusions are imaged well.
The computed function e, (x) = 1 outside of these inclusion. The maximal value of
the computed coefficient &, (z) in the left inclusion is 6 and in the right inclusion
is 4, which is exactly the same as they should be. Both these values are achieved
at correct centers of these inclusions, (z7,2]) = (—1.5,0.6) and (23, z5) = (1.5, 1.0).
Hence, Figure 2-b) displays quite an accurate image of the unknown coefficient.

Test 2 (the 3-D case). Our studies in 3-D are not complete yet at the time of the
submission of this paper. So, we provide only a preliminary result here. An additional
effort is required to finalize the 3-D case. We have imaged a 3-D analog of the left
inclusion of Figure 2-a). Namely, instead of the square whose sides are of the length 1,
we have imaged the rectangular prism (z,y, z) € (—2,2) x (=3,3) x (0,3). The center
of the small cube to be imaged is at the point (0, —1.5,0.6). The length of the side
of this cube is 1. Next, ¢, = 6 inside of this cube and ¢, = 1 outside of it. A certain
post processing procedure was applied. Figure 3 displays the final result. The center
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o) &

F1G. 2. Test 1. The image obtained on the globally convergent stage is displayed on Fig. 1-c).
a) The correct image. Centers of small squares are at (x3,2]) = (—1.5,0.6) and (3, z5) = (1.5,1.0)
and values of the target coefficient are e, = 6 in the left square, €, = 4 in the right square and e, = 1
everywhere else. b) The imaged coefficient er(x) resulting of our two-stage numerical procedure.
Both locations of centers of targets and values of er(x) at those centers are imaged accurately.

of the inclusion is imaged with a good accuracy. The maximal value of the computed
function ¢, (z) is &, = 6 and it is achieved at this center. Also, €, = 1 outside of the
imaged inclusion.

Jos

d15 N
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Fi1G. 3. The final result for the 3-D case (Test 2). The center of the inclusion is imaged with
a good accuracy. The mazimal value of the computed function e, (z) is er = 6 and it is achieved at
this center. Also, e = 1 outside of the imaged inclusion.
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