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Abstract. This work deals with the derivation of a novel transparent
boundary condition (TBC) for the coupling of the standard “parabolic”
equation (SPE) in underwater acoustics (assuming cylindrical symmetry)
with an elastic parabolic equation (EPE) for modelling the sea bottom
extending hereby the existing TBCs for a fluid model of the seabed.

Keywords: Transparent boundary condition - Elastic bottom
One-way Helmholtz equation - Standard “parabolic” equation - Seabed
interface

1 Introduction

“Parabolic” equation (PE) models appear in (underwater) acoustics as one-
way approximations to the Helmholtz equation in cylindrical coordinates with
azimuthal symmetry. These PE models have been widely used in the recent
past for wave propagation problems in various application areas, e.g. seismology,
optics and plasma physics but here we focus on their application to underwater
acoustics, where PEs have been introduced by Tappert [17]. For more details we
refer to [10].

In computational ocean acoustics one wants to determine the acoustic pres-
sure p(z,r) emerging from a time-harmonic point source situated in the water
at (zs,0). The radial range variable is denoted by r > 0 and the depth variable
is 0 < z < zp. The water surface is located at z = 0, and the (horizontal) sea
bottom at z = z,. We point out that irregular bottom surfaces and sub-bottom
layers can be included by simply extending the range of z. For an alternative
strategy based on transformation techniques, including proofs of well-posedness
in the case of upsloping and downsloping wedge-type domains in 2D and 3D
we refer to [2,6]. Further, the 3D treatment of a sloping sea bootom in a finite
element context was presented in [16].
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In the sequel we denote the local sound speed by ¢(z, ), the density by p(z, r),
and the attenuation by a(z,r) > 0. n(z,7) = ¢,/c(z,r) is the refractive index,
with a reference sound speed ¢,. The reference wave number is k, = 27f/c,,
where f denotes the (usually low) frequency of the emitted sound.

1.1 The Parabolic Approximations

The acoustic pressure p(z,r) satisfies the Helmholtz equation

10 Op 0 _1 0p 2nr2
r@r(rar>+p32 (p 8z>+k°Np_O’ r >0, (1)

with the complex refractive index (where v accounts for damping in the medium)
N(z,7) =n(z,1) + ia(z,7)/ko. (2)

In the far field approximation (k,r > 1) the (complex valued) outgoing acoustic
field

U(z,r) = VEorp(z,r) e or 3)
satisfies the one-way Helmholtz equation:
Yy = iky(V1—L —1)9, r> 0. (4)
Here, /1 — L is a pseudo-differential operator, and L the Schridinger operator
L=k 2p0.(p710.) + V(z,7) (5)
with the complex valued “potential”
V(z,r) =1—N2(z,r) = 1= [n(z,r) +ia(z,7) ko] . (6)

“Parabolic” approximations of (4) are formal approximations of the pseudo—
differential operator v/1 — L by rational functions of L. This procedure yields a
PDE that is easier to solve numerically than the pseudo-differential equation (4).
For more details we refer to [17,18]. The linear approximation of v/1 — A by 1 —%
gives the narrow angle or standard “parabolic” equation (SPE) of Tappert [17]

wrz_%w, >0, M)

This Schrodinger equation (7) is a good description of waves with a propagation
direction within about 15° of the horizontal. Rational approximations of the
form

(1= 0 = fn) = BB 0
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with real p,, p,, ¢, yield the wide angle “parabolic” equations (WAPE)

Do — D1 L 1

"/}r:@ko(lqlL

) P, r > 0. (9)
improving the description of the wave propagation up to angles of about 40°.

Here we focus on a proper boundary condition (BC) at the sea bottom for
the SPE (7) coupled to an elastic “parabolic” model for the sea bottom. At the
water surface one usually employs a Dirichlet BC ¢(z = 0,7) = 0 and at the
sea bottom one has to couple the wave propagation in the water to the wave
propagation in the bottom.

1.2 The Coupling Condition

For the bottom z > z;, one usually use a fluid model (i.e. assuming that (7) or (9)
with possibly different rational approximation (8) also hold for z > z;) with
constant parameters ¢y, pp, @ or with a linear squared refractive index [7,11].
In [4] we analyzed this coupling of WAPEs with different parameters p,, p;,
¢, and it turned out that the coupled model is well-defined (and the resulting
evolution equation is conservative in L2(R™; (0p)~1dz)) if the coupling condition

p1(2)/q:(2) =: pp = const (10)

is satisfied. Hence, it is not advisable to couple the WAPE and the SPE (where
p1 = 1/2;¢, = 0) numerically; in this case the evolution is not conservative in
the dissipation-free case (a = 0) [4]. If the parameters p,, p;, ¢, are fixed in
one medium, condition (10) still leaves two free parameters to choose a different
rational approximation model of (1—A)Z in (8) for the second medium (cf. [8]).
Hence, one can in fact obtain a better approximation in the second medium than
with the originally intended “parabolic approximation”.

1.3 Transparent Boundary Conditions

In practical simulations one is only interested in the acoustic field ¥(z,r) in the
water, i.e. for 0 < z < zp. While the physical problem is posed on the unbounded
z-interval (0,00), one wishes to restrict the computational domain in the z-
direction by introducing an artificial boundary at or below the sea bottom. This
artificial BC should of course change the model as little as possible, or ideally
not at all.

In [13,15] Papadakis derived impedance BCs or transparent boundary condi-
tions (TBC) for the SPE and the WAPE, which completely solves the problem of
restricting the z—domain without changing the physical model: complementing
the WAPE (9) with a TBC at z;, allows to recover — on the finite computational
domain (0, zp) — the exact half-space solution on 0 < z < co. As the SPE is a
Schrédinger equation, similar strategies have been developed independently for
quantum mechanical applications, cf. the review article [1].
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Let us finally note, that Zhang and Tindle [20] proposed an alternative app-
roach to the impedance BCs or TBCs of Papadakis. By minimizing the reflec-
tion coefficient at the water-bottom interface they derived in their equivalent
fluid approximation an expression for a complex fluid density that can be used
for modelling an elastic sea bottom in a classical fluid model. However, this
approach yields only satisfactory results for low shear wave speeds [20].

This work is organized as follows: In Sect. 2 we review the TBC for the SPE
coupled to an elastic bottom in the frequency domain and in Sect. 3 present in
detail the analytic inverse Laplace transformation to obtain this TBC in the
time domain. Finally, we draw a conclusion and summarize the basic inversion
rules previously used.

2 The Transparent Boundary Condition for a Fluid
Bottom

The basic idea of the derivation is to explicitly solve the equation in the sea bot-
tom, which is the exterior of the computational domain (0, z;). The TBC for the
SPE (or Schrodinger equation) was derived in [3,13,15] for various application
fields:

W(zp, 1) = —(27ky) "2 €7 pb/ V(20,7 — 7)€V dr, (11)

with wy = ko(NZ —1)/2. This BC is nonlocal in the range variable r and involves
a mildly singular convolution kernel. Equivalently, it can be written as

2k, 3 oz o Pw / . Y
_ 4’L TwpT —iWwpT 3 X 12
Yy (zp, 1) = — () e P a (zp, T (r—7)"2dr. (12)

The r.h.s. of (12) can be expressed formally as a Riemann-Liouville fractional
derivative of order %, cf. [3]:

G2y, 1) = —\/2kge” T T ’/’)“’alﬂ[w(zb,r) i) (13)

3 The Transparent Boundary Condition for an Elastic
Bottom

The coupling of the SPE with an elastic parabolic equation (EPE) for the sea
bottom was described in [5,9,19]. Papadakis et al. [14,15] derived a TBC for
this coupling in the frequency regime. It reads for the Laplace transformed wave
field:

R 1 1
¢(Zba S) = _&

Pw k0N4 Jr\/]\4 S
(QM( +N2 —4+\/M \/ +N2) 'l[)z(zbvs)v (14)
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with the notation

M,(s) = 1—N§—ikzs, M(s) = 1—N32—ikzs. (15)
(0] 0

Here, N, = n, + ia,/k, and Ny = ng + ias/k, denote the complex refractive
indices for the compressional and shear waves in the bottom (cf. (2)).

4 The Transparent Boundary Condition in the Time
Domain

In a tedious calculation the transformed TBC (14) can indeed be inverse Laplace
transformed and it reads:

va
[/ U, (zp, 7 — T) ewrT g(T)dr — 21'(,0/ Yor (2,7 — T) ewrTr3 dr ,  (16)
0

with

and the kernel g(7) given by

g(r) = =3(1 — )7 2+zk—(3N2 NZ —2N2¢#m)r=2
2
+%O(N§*N§Nf+%Nf+N§ *Nz)Tfé :O(Tfﬁ), for 7 — oco.

While this inverse transformation was carried out numerically in [14,15], our
novel analytical TBC in the time regime may simplify both the analysis and
the numerical solution of this coupled model. Let us remark that an asymptotic
analysis of the elastic seabed was made by Makrakis [12].

4.1 Derivation of (16)

With the abbreviation 9)(s) := (2, s) and the notation
ko . ko
my(s) = FMy(s) = =i [s =i (N2 = 1) (17)
kq . ko 2
ma(s) = 5 My(s) = =i [s — i (N? - 1)], (18)
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the transformed TBC (14) reads
W(s)

o 1 [k (Ema(s) + N2)? 2
= pwkNl (s vim ms +N)

_ 82 l(ms<s>+’1°N3) _4ﬁ<ms o)

pu k3P NA {/myp(s) 2

where we denote the content of the square brackets by f(s — o) with

b2 (s)

V=(s), (19)

k
a:zg(Ng—U. (20)
We observe that we can write
k
my(s) = —i[s — o], ms(s) = —i [570+i50(N§—N82) .

The next step is a shift in the argument of v, (s) in (19) by o:

m_8V2
puw k32 N4

Taking the branch with positive real part {/—i = e~ %’ we get the kernel f(s)
[—is + 5 (N2 — N2) + N2’
e” i {/s
,%i + -kO N2 N2 -\ + -ko N2 N2 -kONQ
—€ 5+Z?( p s)(_l) S+7’5( p s) S+Z? p |

'([}(S + U) = f(S) ’([}Z(Zba s+ U)a (21)

f(s) =

where

[r - —[sﬂ%Ng—i%Nfr

- [s + z’%(]\fﬁ - Nf)} [s +i %Nﬂ + ]fizv;*,

i.e. we have

.l 1
={ o+ it N@—%—H(NS—N?)J
ke o1 k2,1
7]\7} 2o N4
[SH2 D TR
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with &
v = —ig (Ny = N)).

Hence, inserting in (21) we obtain

doro=c i [ - vea] + Bni i o)
+C[Vf— VEHVJ {sv-(s+ )}, (22)
where o a s ”

e
Puw k32N

Next, an inverse Laplace transformation of (22) yields the convolution integral
e~ = /’l/) T‘*T —o(r— T)gl(T)dT

+ C’/ ¢z r—7T) 7"(“7)] g2(7) dr, (24)

nr) = [ [ - v ] v B

NE R TORRVE
k k2 1
- z‘iNﬁﬁ*l (Va7 - vay+ o - e { -
T ks 2 1a72V2, —1
4f p(]-*e ) +4\/7T_(N 7§Ns) T 2, (25)
ga(r) = LT~ ik b= (1 - e d 4
\[ AVLS T
1 _3 1 Yoo 1
= —_— _— ’YT
N A LR B L (26)
——
=g3(7) =ga(7)

0
b= [ =g [ptr=ne m(rar
= [ =m0 gy vt = e g

=0 (with v¢.(0)=0)
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b)e =0 [Catr =) e () + gy dr

+ C’/OT — % [wz(r —7) eff’(T*T)] ga(T)dT

=0 [Cntr =) foa () + gi(r)] dr

+ C’/T [¢ZT(7" —7) e=o(r=7) _ oo (r—1) 670(777)] ga(T) dT,
0

i.e.

[/wzr—w a(r dT+/¢zr —r)er 94(>d],

9(1) := [g1(7) + g5(7) — oga(7)].

where

We calculate

1
g5(1) = 72\/% {2(1 - e”)T’% —yel” T - ;7’2]
= = [ ond e,
and
ary _1 1 kz _1
0g4(T) = 2\/%T 2 4\f 5 (N 1)(N — N3z,

i.e. (30) gives finally

g9(r) =

1

Aym
2

ko (N2~ N2) (3 + @) rE = B (v ) (N - N

1 k3 4 2 A12 4 2 2y 1
R [Q(Np — NGNS G NI N N 7

k
+15°(3N§ — N2 -2N2e) 13 —3(1 - e”)r?]
ZO(Tfé), T — 00.

Finally, we define ¢, w, by setting v =: iy, 0 =: iw and

o) = 4VFI(). €=

This completes the calculation of (16).

[z‘koNgu — )73 4 R2(N2— AN E —3(1— ) 7

N

(28)

5
2

|

(34)
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5 Conclusion and Outlook

First, we will make first numerical investigations for these new TBCs and investi-
gate their superiority compared to using their formulation in transformed space.
Next, instead of using an ad-hoc discretization of the analytic transparent BC
we will construct discrete TBCs of the fully discretized half-space problem in
the spirit of [4].
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and the doctoral school “Dissipation and dispersion in non-linear partial differential
equations”).

Appendix: Laplace—Transformations

L7{/s=—~- \[}— 1—(3”t)t_%7 (L.1)

{ t)ye 7'} if(0) = 0. (L.4)
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