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Abstract

In this paper, we solve a forward scattering problem for three-dimensional full-
space elastic wave modelling. A system of integral equations in terms of the stress
tensor and the particle velocities, instead of the displacements, is formulated. By
using this new system of integral equations, we have no differentiations inside the
integrals, which reduces the complexity of the numerical implementation. A CG-
FFT technique is applied to solve the discretized linear system. Moreover, several
pre-conditioners and approximations have been implemented, which are shown to
increase the computational efficiency in the numerical tests.
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1 Introduction

The study of elastic wave propagation plays an important role in geophysical
prospecting, non-destructive testing and biomedical applications. One of the
most essential problems in this field is 3-D full-space scattering from inho-
mogenous elastic inclusions excited by a given time-harmonic source. Since
this problem is considered as the basis to the inverse problem, it has to be
solved effectively and efficiently. A lot of investigations have been taken to solve
this problem, such as Guzina and co-authors [17,18], Liu and Rizzo [19,20],
Habashy and co-authors [9,10,8]. These authors solve for the displacements
directly in their work.
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In this paper, we choose to first solve a formulation of elastodynamic governing
equations regarding the stress tensor and the particle velocities [1], then obtain
the displacements from the particle velocities. In this way, the system of partial
differential equations is of first-order, therefore, has less differential operators
than the one having the displacements as the unknown variables, which is of
second-order.

Unlike in [17-20], we handle the problem by employing a volume integral equa-
tion approach, where the computational domain could be restricted, hence,
the number of unknowns will be reduced. Note that the choice of the com-
putational domain depends only on the distribution of the inhomogeneities,
regardless of the locations of the sources and receivers.

Furthermore, this new system of integral equations has no differential op-
erators inside the integrals. In other words, no differentiations are working
directly on the fields. Therefore, only the derivatives of the Green’s functions
need to be taken care of, which can be handled by finite difference schemes.

Due to the singularity of the Green’s functions, we take a weakening procedure
before we compute the integrals numerically, where the spherical means of the
vector potentials are used instead of their point values. This allows us to
obtain the vector potentials efficiently and accurately. Taking advantage of
the translational invariance of the Helmholtz Green’s functions, we are able
to calculate the convolutions efficiently by using FFT routines [6]. Taking
into account of the huge amount of the unknowns and highly full size of the
matrix, the conjugate gradient methods such as CGNR [3] and BiCGStab [15]
are employed to solve the discretized linear system.

In addition to attacking the system of integral equations by means of the linear
equations solvers, we approximate it by applying the so-called EBA (Extended
Born Approximation) technique [7]. This technique is also applied to a varia-
tion of the interested system of integral equations. It is shown that these ap-
proximations work better than the conventional Born approximation [21,11],
and their performances are improving when we decrease the frequency of op-
eration.

Moreover, to accelerate the convergence rate of the iterative linear equation
solvers, two sorts of pre-conditioners are investigated. One is simply a diagonal
matrix, which is extracted from the matrix of the linear system. Another is
the EBA of the integral equations [4]. Both of them have helped to improve
the condition of the matrix, when the latter appears to be better.
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Fig. 1. The scattering experiment configuration.

2 Scattering problem and governing equations

In an isotropic, linear and instantaneously reacting solid, we consider a scat-
tering problem of an inhomogeneous object occupying the domain D in a
homogeneous background. The scatterer B is elastodynamically irradiated by
given sources located in the embedding, see Figure 1. The problem is to de-
termine the total elastic wavefield in the given configuration.

Following the elastic wave theory and the notations in [1], the elastic wave
motion in the frequency domain with time factor exp(st) is written as

_Ak,m,p,qamTp,q + spvp = fk 5 (1)

Ai7j7m7T8mUT - SSZ,j,p,qu,q = hl,] ? (2)

where 0y, is the partial differential operator, 7, , is the stress tensor, vy is the
particle velocity, p is the mass density and S, , is the compliance tensor
written as

Siipa = 3AA§,jﬁp7q +2M A jpas (3)

in which A2 and A, ;, , are unit tensors of rank four and defined as

1

A?,j,]u,q = géi,jép,q ) (4)
1

Az}j,p,q = 5(52'435]}(1 + 5i7q5j7p) . (5)

On the right hand side of the above governing equations, fj is the force source



and h; ; is the deformation rate source. All the subscripts could be taken on
value of 1, 2 or 3, and they follow the so-called “summation convention” rule.

Note that those unit tensors have the following properties:

4 4 __ A0
Ai,j,p,qA:n,q,k,l - Ai,j,k,l ’ (6)
Ai7j7p7qu7q7k7l = Ai7j7k7l Y (7)
4 __ A0
Ai,j,p,qAP#Lk,l - Ai,j,k,l : (8)

These unit tensors are linear independent, while for contracted subscripts we
note that A?,j,p,p = A;jpp = 0ij, where ¢; ; is Kronecker’s unit tensor of rank
two. The parameters A and M are related to the Lamé coefficients A and p as

follows:

—A 1
A= oMBAT 2 T I ©)
—\ 1
Ae— 2 p=— 10
2u(3N+2p) 44 (10)

Moreover, in this study, we choose to work with the particle velocity vector v,
instead of the displacement vector U,. The relation between these two vectors
are given by,

v, = sU,. (11)

In the scattering problem, the elastodynamic properties of the embedding are
characterized by the material quantities p, A and M, and the elastodynamic
properties of the scatterer are characterized by the material quantities p*°*(x),
At (x) and M>¢*(x), where x is the three-dimensional (3D) spatial position
vector. Therefore, mathematically speaking, we are interested in solving Eq.(1)
and Eq.(2) for wavefield {7, 4, v, } when the sources fj, and h; ; and the material
properties p, A, M, p**(x), A>*(x) and M>*(x) are given.

3 Formulation of field integral equations

3.1  FEzpressions of the incident wavefields

The standard procedure is to calculate first the so-called incident elastic wave-

field, {m¢, vi"}, i.e. the wavefield that would be present in the configuration



if the object shows no contrast with respect to its embedding. Theoretically,
the incident wavefield can be obtained through [1]:

_Tillifl;( ) /[G;Zw(w w>h’ ( ) quk(w_w/)fk(w/>]dw/7 (12>

v(x) = /[Gﬁfzhj(w @ )hij(') + Gl (@ —a') fu(@)]da' (13)

h
where G, is the stress/deformation rate source Green’s function, Gp 0k

the stress/force source Green’s function, GVI". is the particle velocity /deformation

is

7,%,]
rate source Green’s function and G%/ is the particle velocity/force source
Green’s function. More precisely,

. 1 1
Gp Zz j( ) - _gcp,q,i,jé(w) - ;Cp,q,n,er,m,i,janamGT’,k(wa S) ) (14)
1
Gyl (@) = ;Cp,q,n,rﬁnGr,k(w) , (15)
) 1
Grity(@ @) =~ ChinisOnCri(@). (16)
v S
Gyl(a) = ;Gr,k(«%’) : (17)
and
1 1
Gr,k(w) - gér,kGS(w) + ?arak(Gp_Gs)(w) ) (18)
in which
S
exp(——|a) exp(—[a)
Gp(x) = T|£| and Gg(x) = Tk;’ (19)

are the Helmholtz green’s functions. Here ¢, = ,/’\Jr% and ¢y = \/g are the

compressional wave speed and the shear wave speed of the embedding respec-
tively. Further, C; ;, 4 is the stiffness tensor. In terms of the Lamé coefficients
we have

Clqu 3>\A5 +2/~LAijq Aéljdpq +/L(52p5jq +52 q(sjp) . (20)

,3,0:q



Especially, when we have a monochromatic point force source located at x*
and oriented in a-direction, i.e.,

fr(@®) =0(x — x°)0k0, and h;j(x)=0, (21)

the incident wave fields are given by

() = / Grl (m—2)5(a — 3y oda = G (@—a*) (22)
Vi () = / GUl (@ —a)o(a/ —a°)0) oda’ = GV (x—a). (23)
3.2 FEzpressions of the scattered wavefields
Next the scattered wavefield is obtained as follows:
T;C; = Tpq T;l; ;U =, — e (24)

and, through a particular reasoning, the problem of determining the scattered
wavefield is reduced to calculating its equivalent contrast source distribution,
whose common support will be the domain D occupied by the scatterer.

Since the contrasts in the medium properties vanish outside the scattering
object, the scattered field can be written as follows:

_T;?qt( ) /[G;ZU(w w)hSCt( ) quk(w_w/>f1§0t(w,>]dw,7 (25>

D

74,5

v(@) = 162 (@—a i @) + Gl (—a!) fi (') ]da (26)
D

The contrast sources hi(x) and fi*(x) may be expressed in terms of the
total wavefields through

hicgt( x)= [Sf(;tp q( x) — Si,j,p,q]Tp,q(w)
=sAX ()0 k() + sMXM (2)[73 () + 754()] (27)
7 (x) = —spx”(z)ui(z) (28)



where the three contrast quantities x”, x* and x™ are given by

sct (

_ Asct(a;,) w)

e R L R

M p

—1. (29)

We finally note that, once the contrast sources f;*(x) and A () are known,
the scattered field may be calculated using the source type of integral repre-
sentations of Eqgs. (25) - (26).

3.3 FEquations inside the computational domain

The total wavefield inside the object is determined from the Egs. (25) - (26),
by letting the point of observation to be inside the test domain D. We then
obtain the system of integral equations

(@) =Tal@) + 5 [ [Grh (@ = @) A (@) (@)

D
G (@ = @2 @) (@) — Gt — @) (@) ()] da
(30)
or(@) =v(@) — s [ [Grli@ — ) @) ()
D
+ Gl (@ — @20 (@)7(@) — Gl (@ — @) px (@ o (@)] da
(31)

for € D. This is a system of integral equations for the six unknown com-
ponents of the symmetric stress tensor 7, , and the three components of the
particle velocity vector v,.

3.4 Normalized field integral equations

Since the ratio of the magnitude of the stress tensor and the magnitude of
the particle velocity vector is so big that it will make the linear system ill-
conditioned, we take as the normalization constant the S-wave impedance as
Zs = pcs and we propose to work with the re-normalized equations.

Define u, = Zsv,. After a few manipulations, the re-normalized equations of
wavefield {7, ,,u,} are obtained as follows:



rm@wﬂm<-+ﬂ/ez”w ) (&) 7 (2) A2

p,q
T, / / !/ S T / / !/ /
+2$M/Gp2” x—x' )M ()7 (2 )dz’ — = Gp:gk(a:—a: X’ () ug(x)de
=Tp.q(T ) + By (x) + By () + By (), (32)
peau™ (@) = u, (@) - %m/@“ ) (@) 7 (@) da

“2pessM / GVl (@ —a )M ()7 (2)da + sp / Gl (z—a )\ (@ Yur(a) A’
D

=ur(z )+B?A( )+ B () + B (), (33)

where

A 2c? As? 2c?
TN\ _ s . A A s A
B = 5 {0 @rate) + 2500 | + 220,040 @) | (3

A 2¢2 As 2¢2
B 0) = {2 @mata) + 2540 (@) + 200,40 o)
p p p
2¢; . ]
+ _gapanp’M(m)} - XM(w)TP#Z(w) - [apajAj:fzw(w) + aqajAj:;f\z/j(w)}

P

=50,0,0:0; (AP — A7) (), (35)

T, A S S S S 2# S
Byg(x) = o2 —Op g Op AL () — — [Q,,Aq’p(w) + anpw(w)} — —— 00,0 (A} — A7) () ,

pCy Cs Cs SpPCs
(36)

ASCq
Bﬁ7A(w) = _2,UC2 arApJ\(a:) ) (37)
P

B () = Ascg

T

255 9, APM () + SZCSaAsM( )+ ° ~0,0.0, (4rY — A3)) () (38)

2puc?

and

2
Bi#(@) = A (@) + 0,0, (AY” — AY) (@), (39)

S



Here, the vector potentials are given by

A1 (@)= [ G @—a ) (@) rn(a)da (40)
Arr(@) = [ Gy (@) (@ (@')da (41)

and AZQ(LE) is abbreviated by A7%(x), where v € {p,s} and 3 € {A, M}.
3.5  Normalized field integral equations of the scattered wavefields

One variation of Eq.(32) and Eq.(33) is to split the total fields on the right-
hand side into two parts: incident fields and scattered fields, i.e.,

Ty (@) = 105 () + 735 (@) + sA / Grsil@—a) X" @) |7 (@) + mig ()] da’
+25M / Gt (@w—a )M (@) [rine(@!) + 7% ()] da’
. / Gyl (@) (@) [uf(@) + uf'(2')] da', (42)
inc inc sct v h / inc sct /
() = U () + pcssA/Gmw 2 )xMa') [ () + ()] dae

70,5 i,

_ 2pchM/G” h x—x')xM(x') {7-.‘“9(:1: )+ Tf‘;t(a:’)} dx’

+ sp/GT,,’k x—x' )}’ (x) [u}fc(a:’) + u?ft(a:’)} dx'. (43)

After moving every terms that involve the incident wavefields to the left-hand-
side, we get

@ —a @) (@) da

7_new( ) sct _'_SA/GTh

—I—QSM/GTq” x—x' )M (x )75 (2)da’

Z?]



-2 [ G =)@ (@) da (44)
U (@) = (@) — pes / Grl(@—a (@)t (@) da

—2pcssM/Gr,’i,j x—a' )M (@) (') da’

D
+p [ Gl (@—a) (@) (@) da (45)
D
where

e (1) = —sA / G (= )M )7l (2! da

—9sM / Gl (w—a M (@) (2 da!

oo [ Glia-a @ i (46)
up (@) = pegsh / Grl(@—a (@) (' da

+2pcssM/G:th] w—x' )M ()72 (x)da!

ul(x')dx’ . (47)

—Sp/Gr,’k (z—z')x"(z)
D

7_sct

Therefore, after solving for 775

(x) and ui(x) in Eq.(44) and Eq.(45), we

obtain the total wavefields through the following relations:

r(@) =7 (@) + 7 (2), @€ D,
w(@) = (@) + (@), @€ D,



3.6 Scattered particle velocities at the receivers

After obtaining the stress tensor and the particle velocity vector inside test
domain D, from Eq.(31), the scattered field of the particle velocity at the
receivers (i.e., x € D) can be calculated as follows:

v ()
_ i A\ A o M ./ / /
-5 pC%lZaer(a: )N @) () da! QM /aG z— ') (@) (@) de
]' / / /
- / 0,8,0,(G,, — Gs)(@—2" )M (2 )7, () Az’ — o ] / 9,G M), () da!
/G z—z" )}’ (2" )u, (2 )dx’ — L/@ (G, — Gy)(x—z")x (") up(x)dx', (50)
pC?’ r ,OCSD T P s )

where the partial derivatives of Helmholtz Green’s function are calculated
analytically, see [1].

4 Numerical treatment
4.1 Discretization procedure

We assume that the domain D which contains the scatterers is a rectangular
domain with boundaries along the x1, x5, and x5 directions. A Cartesian co-
ordinate system is centered in D. The domain D may be chosen quite large
to ensure inclusion of the scattering objects but this incurs a computational
price.

We discretize the domain D in a rectangular mesh. The mesh is uniformly
spaced in the x1, x2, and x3 direction. The rectangular subdomains with widths
of Axy in the x; direction, Axs in the x5 direction, and Az in the z3 direction
are given by

1 1
Dm,n,l = {(:L’l, Xa, S(Zg) € Rs‘l’l;m — §ASL’1 <z < ZTrm+ §ASL’1,

1 1 1 1
Lo — §ALL’2 < X2 < Top + §ALL’2, T3, — §ALL’3 <x3 < T3+ §ASL’3} , (51)

where

11



1
T1;m = T1;1/2 + (m - §)A$1a m = ]-7 ) M> (52)

1

T2:n=T2;1/2 + (n - i)sz’ n = 17 ) N7 (53)
1

T3y=r3,1/2 + (I — §)ACE3, l=1,---,L, (54)

in which 1,15 is the lower z; bound of domain D, x5, 5 is its lower x5 bound,
and x3 /7 is its lower z3 bound.

In each subdomain D,,, ,; with center points at (21, T2, Z3,), We assume the
material contrasts xy*, Y™ and y” to be constant, with value the same as the
value at the center point

ng,,n,l = Xﬁ(l’l;m,l’g;n, x3§l)’ Where /6 € {Aa M> p} (55)

In view of the present of spatial differentiations in Eq.(61), the boundary of
the domain D is chosen to be lied completely outside the scattering objects,
and hence

Xt =0, Xipn. =0, Vn,Vi, (56)
X 1.=0, Xoni =0, Ym,Vi, (57)
an,n,lzoa an,n,L =0, Vm,Vn (58)

Now using the spatial discretization grid described above, we are able to dis-
cretize those continuous quantities. For example, 7, 4. n,; is defined as

T s, 1= Tpg(T1;ms Toims T3:1) - (59)

Therefore, Eq.(32) and Eq.(33) are discretized as

inc . T,A T, M TP
Tp7q;m7n7l_7—p,q;m,’ﬂ,l + Bp7q7 m, TL,l _'_ Bp7q;m7 TL,l + Bp,q;m,n,l ) (60>
inc - u,A u, M u,p
pcsvr;m7n,l_ur;m,n,l + Br;m,n,l + Br;m,n,l + Br;m,n,l ) (61)

foorm=1,---,M,n=1,---,N,and  =1,---, L.

12



4.2 Weakening procedure

Next, the continuous representation of the vector potentials in Eq.(40)-Eq.(41)
ought to be discretized in the similar way. However, in order to cope with the
singularity of the Green function, we take the spherical mean of the normalized
vector potential in the Cartesian space. We integrate each vector potential
over a spherical domain [22,23] in the Cartesian space with center at the point
(%1, ms T2 n, T3,1) With radius %A:c = %min(A:cl, Az, Axg). The results are
divided by the volume of the spherical domain with radius %Ax. For instance,

Ap’A(xl;mu x2;n7 x3;l)

p,A " " " /P,
A (xl;m +$1>$2;n +x2ax3;l +$3)d$1d$2 T3
| |<1/2Az

dadaldal
|"|<1/2A%
! / / Ayr o ! / / ! ! / ! /
:/ GP(T1m — T, Tayy — T, Tag — x5) X (2, Ty, )T (27, 25, 2% ) da daddaly
D
(62)

where we have interchanged the order of integrations, such that

GP(x1, g, x3)

/ . Gplxy + oY, 2o + 2, x5 + x5)dadzyday
@)+ +a)?)E <A

/ ) dafdayday
[(2))24(25)2+(z5)?] 2 < 5Ax

1
2

1+ - Az]exp(———Az) — 1
2¢y, 2¢, R=0
_s_zﬁAxi% 7 7
6c2
= (63)
sinh(—5>=Ax
exp l—i ] ( S2Cp ) - cosh(iAx)
Cp —5 Az p )
82 s R > §ALU,
———1AZ’R
3c2
in which the distance function R is given by
R(xy, T9,13) = (23 + 22 + x%)% : (64)

13



After this weakening procedure, we are now able to compute the integral over
D in Eq.(62) numerically. We approximate the integral in Eq.(62) using a
midpoint rule. We then arrive at

p,A —_ p,A _
Am,n,l =A (Z’l;m,l'g;n,l'g;l) -

M N L
A[ElAfEQAZ'g Z Z Z g&_m/’n_n/’l_l/XQ/m@y Thke;m!, n/ 1 (65)

m/'=1n'=11'=1

form=-1,--- M+2,n=—-1,---  N+2, and [l = —1,---, L + 2, where
gg@—m’,n—n’,l—l’ = gp(xl;m — Tumy Tyn — Tyns, 351 — X3, l’) . (66>

Hence, following the above discretization procedure, all the vector potentials
in Eq.(40)-Eq.(41) are discretized into totally 19 convolutions in the similar
form of Eq.(65). These convolutions can be calculated efficiently using FFT
routine, see [6].

Finally, we are able to write out the complete discretized form of Eq.(60) and
Eq.(61). Here we list one component of B;:/q\; m.n,1 @ illustration, the others
can be found in Appendix (A):

TN\ A A
Bt myn = e Xina (T1,15m,m0 + T220mm0 + T3,35mn.0)
p
A As? A 1
p,A p,A p,A p,A
(Am—l,n,l - 2Am,n,l + Am—i—l,n,l) : (67)

pea 2pc ol pc2 (Axy)?
4.8  Linear equation solvers and pre-conditioners

Since the linear equation system of Eq.(60) and Eq.(61) has 9 x M x N x L
unknowns and the matrix of operation is highly full, iterative linear equation
solvers will be more suitable than direct solvers. However, among the various
iterative linear equation solvers, those conjugate gradient techniques are more
attractive in our problem. By using these techniques, the matrix doesn’t need
to be stored, the memory cost is therefore minimized.

Since the matrix of operation here is not positive definite, we first choose to use
the so-called CGNR method, due to its well-known versatility and stability.
More precisely, the adjoint operator of the given linear operator is applied
as a pre-conditioner in the scheme of pre-conditioned Conjugate Gradient

14



method, so that the matrix of operation becomes positive definite. However,
the condition number of the actual linear operator is twice of the original one,
which make the convergence rate slower.

Besides the CGNR technique, BiCGStab is another attractive iterative linear
equation solver [15]. However it suffers a lot from irregular convergence behav-
ior when the matrix is ill-conditioned. To improve the performance of those
linear equation solvers, we propose another two types of pre-conditioners: di-
agonal matrix pre-conditioner and EBA pre-conditioner. They are shown to
be helpful in the numerical tests.

4.8.1 Adjoint operator and its explicit expression

In order to implement the so-called CGNR linear equation solver, we first
have to write out the explicit expression of its adjoint operator. The adjoint
operators K* is defined through the relation

(Tp.gr Kp.g) 0 = (K Tpg, 5p.g) D 5 (68)

where 1, , and s, , are both in the same tensor space, in domain D. Note that
S0.1-50,3 is referred to u;-us, and other s, ,’s are referred to the six components
of 7, ,. The inner product on D is therefore defined as follows:

M N L ~
(@p,g bpg) D= Z Z Z Z Up,gim,n.1Vp,gim,n.i (69)

(p,q)€® m=1n=1[=1

where @ = {(1,1), (2,2), (3,3), (1,2), (1,3), (2,3), (0,1), (0,2), (0,3)}.

These definitions allow us to get the explicit expression of K*. Here we list
only one component of K*r, , as illustration:

A
* _ A
(K /rpv‘I)l,l;m,n,l ~ o Xm,n,l (1, 15mom + T2,2mn0 + T33m,n,0)
p

— A
M M
— Xomng 71 Lmn,d — < > ) X (T 5mnt + T2,2:mm + 73.3m0m,0)
Py
M+2 N+42 L42 A
A s p7
+ Xm,n,l A:1:'1A3:'2A373 Z Z Z gsm’— m,n'—n,l'— lF’m/7 n/, U
m'=—1n'=—10=-1
M+2 N+42 L42
M ey} p,M
- vanvl Axle2Ax3 Z Z Z gpm/_ m, n'— n,l/—lF:[,l;m’,n/’l/

m/'=—1n'=—1101'=-1

15



M+2 N+2 L+42

M ars s,M
= Xmga AT AT AT 30 D D Gt g 1

m'=—1n'=—10=-1

(70)
f =1 M,n=1 N,and [ =1 L. Here, FPA  pPA d
orm=1,---,M,n=1,---,N,and [ =1,---, L. Here, F,;"", ,, F"|.,, ,; an
A . . . .
FP%oonn are related to the finite difference operators in K. We also list one
as illustration:
A As2
p.A
Fni= (M1, 15mon,t + T2,20m,m0 + T2,2m,m,0)
9 b 2 2 2
1
+ 2 (Tl,l;m—l,n,l - 2771,1;m,n,l + Tl,l;m—i—l,n,l)
(Al’l)
1
+ 2 (T272;m,n—1,l - 2T2,2;m,n,l + T2,2;m,n+l,l)
(Al’g)
1
+ 2 (T3,3; m,n,l—1 — 2T2,2;m,n,l + T2,2;m,n,l+l)
(Al’g)
1
+ ————— ("2m—1m-10 — "1, 2m—1n+10 — T1.2m+1n—10 + T'1.2:m+1.n+1,1)
4A£L’1AZL’2
1
+ ————— ("1.3:m—1mi-1 — "1 3m—1ni+1 — T13m+1ni-1 + T13:m+1n0+1)
4AZL’1AZL’3
1

+ ————— ("2.3:mm—1J-1 — T2,3:mnt+10-1 — T2.3mn—1,141 + T'2,3:m.n+1,1+1)
4AZL’2AZL’3

5pCs 1
- T"1;m—1n,0 — T1;m+1,n,l

2p
SPCq 1
- < 2p ) —(T2;m,n—1,l - r2;m,n+l,l)
M QAZL'Q
SpCs 1
- aAn mon,l—1 ;m,n ) 71
<2M>2ASL’3(T3’ =1~ T3 l+1) (71)

Please see Appendix (B) for the complete expression of the adjoint operator.

4.3.2  Diagonal pre-conditioner

Consider the linear operator I as a matrix and denote its diagonal matrix as
D, we are interested in using D! as a pre-conditioner. In other words, instead
of solving Ks,, , = si'¢, we are solving D~'Ks,, , = D~ 's'¢. While the complete
explicit expression of D can be found in Appendix (C), the first component

of D is illustrated below:
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1 . . .
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s (Axl)2 A$1A$2A$3X%’n7l(gg27070 _ 29517070 4 gg&o)

82 (Ax)?
1
Ax1 Azy Axs X 01(G2100 — 25600 + 01
(A:El) 142 3X z( 1,0,0 0,0,0 1,0,0)

1
(A:L"l) A"L"lA372A1'3Xm n1(Gb00 — 26700 + gg,o,o)]

2¢2 1 [ 1

S (Ax1)2 AZE’lAZIZ'QAZEgXWA{’nJ(gS_ZQO — 2g5_1’070 + 98,070)

2 (Axp)?
1
Az  Ara A3 X 01(G% 100 — 26500 + 91
(Aml) 1872 3X l( 1,0,0 0,0,0 1,0,0)

1
(A:cl) A371A932A1'3Xm n z(go 0,0 2gio,o + g;,o,o)] )

4.3.8 EBA pre-conditioner

One may think the inverse of a good approximation of the linear operator K
might be a better pre-conditioner. Since the Extended Born Approximation
(known as EBA) technique has shown to be excellent in some other inte-
gral equation problems [12]. Therefore, we first investigate its behavior in our

problem, and then propose to use it as a pre-conditioner.

The idea of EBA is to use the following approximation for the internal wave-

field inside the integrand of the equations:

Ti,j(:c/)wri,j(w), xTr c D,
up(z' rug(z), T €D,
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where we have approximated the internal wavefield by its first term in its
Taylor series expansion, hence, under this localization approximation, Eq.(32)
and Eq.(33) are represented by

T (@) =T (@) +wA/Gm”m 2 ) (') i)
+2ﬂW/f¥Zua:awxM@ﬂdwnxw>
Gy (@ )y () d'u ()

Cs

=Tp.q(®) + By (€)mei(@) + Ep i j(®)73(®) + Epf (@)ui(@) (75)

g,k \ L

pesv, () = up (@) — pess / Grii(@—a )M (@) de'n (@)
—2pchM/Gr7’,-7j x—x')xM (z')dx'T, ; ()
+sp / GUl(z—a')x* (@) duy ()
D

=u, (@) + BN @) (@) + B ()7 (@) + B (2)ur(z) (76)

where

A 2c? As? 2c2
7, A — s A A s A
E@) = 5 {0os [ @)+ 2y + 00000 @) |

is a 6-by-3 matrix,

. A 2?2 As 2¢2
Br@) = 5 e |20 @) 4 250,17 @) + 220070 @)

p?qili-]
2M P p p

2¢?
+C—25i7j8paqyp7M(w) } - XM(a:)(SpJ(SQJ

p
2
— [0430,0;Y M (@) + 6,,30,0,Y M ()] — ii;apaqaiaj (yPM -y (@),
(78)

is a 6-by-6 matrix,
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. A s S s .
Ep:qp,k(w) =—— — 0Ok Y PP () — — [0410,Y P () + 0, 0, Y™ ()]
pct ¢ Cs
_2_“3 0,0 (YPP — YS) (z) (79)
5pCq pr~q )

is a 6-by-3 matrix,

" Ascg
B (@) = 50y @), (50)
P

is a 3-by-3 matrix,

Asc, SpC. c
u, M . s M PCs s, M s M s, M
Er,i,j (a:) = @@JQYP (m) + 1 67»7]'02'}/ (ac) + ;&0,8] (Yp -Y ) (33) s
(81)
is a 3-by-6 matrix, and
2
E (@) = 56,6Y (@) + 0:0: (YPP = YP) () , (82)
: 2
is a 3-by-3 matrix.
Here, we define
V(@)= [ G, (a—a)\ (@), (33)
D
where v € {p,s} and g € {A, M, p}.
Explicitly, Eq.(75) and Eq.(76) can be written as follows:
[ (@), 735 (@), 75 (@), s (@), 15 (@), % (@), ul (@), w3 (@), uf* ()]
=I'(x)- [7‘1,1(1'),7‘2,2(1'),7-3,3(1'),7‘1,2(1'),7‘1,3(ac),7'2,3(ac),u1(ac),u2(ar;),u3(a:)]T,
(84)

where T is the transpose notation, and I'(x) is a 9-by-9 matrix defined as
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ET’A(ar;) 06><6 n ET’M(ar;) 06><3 n 06><6 ET”’(:B)

O3x3 0O3x6 O3x6  O3x3 O3x6 0343
O6x3  Ogxe N Oexs  Osx3 N O6x6  Osx3 (5)
E“’A(w) O3><6 E“’M(w) 03><3 O3><6 E“vp(w)

Therefore, following the same discretization procedure, we are able to imple-
ment the EBA operator I', and use its inverse operator as a pre-conditioner. In

3 3 — qinc 3 -1 — T—1ginc
other words, instead of solving Ks,, , = 5,7, we are solving ' Ks, , = ['"s)'7.

4.4 Discretized integral representation

Using the same discretization procedure, the scattered field of particle velocity
in Eq.(50) can be represented as follows:

A s
v (ol o 2l = S Ar AzyAns

" 2 pcs

M N L
R R R A
S % 3 Gy = st = Ty 28— 20X Pt

m/'=1n'=110'=1

A
——iA.CL’lAZCQAIg
24 pc2

M N L
R R R M
Z Z Z Or Gy (1) — Ty gy, Ty — Ty, T3 — I3;l’)Xm’,n’,l’ Th,ksm!,n/, 1/

m/'=1n'=11'=1

1
——Al'lASCQA.CCg
pPS

M N L
R R R M
YYD 0,0:0;Gp(a) — a5 — T, T — Ts0) Xowr e 1 Tt 1
m'=1n'=101'=1
1
—F—Al’lAZL'QAZL'g
ps

M N L
R R R M
Z Z Z 8raiast(xl — T1;m/ 5 Ty — T2ypn/, T3 — x3;l’)Xm’,n’,l’ Tigym!, /U

m/'=1n'=110'=1
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M N L
R R R M
DYDY 0iG(w) — Ty, & — oy, T — Ta) X 1 Tt 1

m/'=1n'=11'=1

2
S
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c
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(86)
R

where xf, & and 2 are the receiver spatial positions and they are located
outside the computational domain D.

5 Numerical results

Throughout our numerical tests in this section, the background mass always
has a compressional speed of 1500 m/s and a shear speed of 1000 m/s. The
density is 2000 kg/m3. The point excitation force employed is directed in
the negative vertical z-direction located at (0,0,2)m. There are 30 receivers
equally arranged along the line from (—3.0,0, 1.5)m to (3.0,0, 1.5)m. The fre-
quency of operation is 1.5 kHz.

5.1 FExample I

The first model we consider is an object with dimension 0.8m by 0.8m by 0.8m
as shown in Fig.(2). The object has a density of 3000 kg/m?, a compressional
speed of 3000m/s and a shear speed of 2000m/s. The computational domain D
is of dimension 1.0 m by 1.0 m by 1.0 m, and its center is located at (0,0,0)m

First, we do the consistency test as we refine the grids. Fig.(3) shows us the
scattered particle velocities at the receivers when the number of computational
points along each axis is 10, 20, 40 and 62, respectively. The picture shows
that the scattered particle velocities convergence as we refine the grids. The
following table shows the convergence history of the consistency test, where the
benchmark fields are calculated from the grids which have 62 computational
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points along each axis. Therefore, we would claim that this algorithm are of

Fig. 2. The configuration for example I.

order 2 in terms of convergence rate.

N | Relative Error in vj* | Order | Relative Error in v§* | Order
10 0.91169 0.91246

20 0.29922 1.60732 0.35482 1.36263
40 0.07219 2.05135 0.08121 2.12729

Next, we take the reciprocity test as we change the positions of the source
and some receivers. Here, the grids which have 40 computational points along

each axis are used. The following table shows the results.
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Fig. 3. Consistency test: example 1.

Source Receiver Scattered field
position | direction || position | direction real imaginary
(0,0,2) z (—3,0,1.5) z —2.69839F — 09 | 1.79548E — 09
(—3,0,1.5) z (0,0,2) z —2.68349F — 09 | 1.79534E — 09
(0,0,2) z (—3,0,1.5) X 1.52134E — 09 | 9.56448E — 10
(—3,0,1.5) X (0,0,2) z 1.52854E — 09 | 9.76224F — 10
(0,0,2) z (1.2,0,1.5) z —2.23784E — 10 | 4.30452E — 09
(1.2,0,1.5) z (0,0,2) z —2.99350E — 10 | 4.39384E — 09
(0,0,2) z (1.2,0,1.5) X —T7.94846FE — 10 | —2.84890E — 09
(1.2,0,1.5) X (0,0,2) z —T7.74581F — 10 | —2.86591E — 09

To show that EBA is a good approximation to the integral equation opera-
tor, we compare the results among the following three methods: normalized
integral equation of total field, extended Born approximation to the normal-
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Fig. 4. The scattered field comparison among the four methods with frequency
1.5kHz: example I.

ized integral equation of total field, and extended Born approximation to the
normalized integral equation of scattered field. Fig.(4) shows the comparison
with frequency 1.5kHz, where there are 40 computational points along each
axis. Fig.(5) shows the comparison with frequency 0.5kH, where there are
20 computational points along each axis. Fig.(6) shows the comparison with
frequency 0.1kHz, where there are 20 computational points along each axis.

As shown in the pictures, the EBA approximations are getting better when the
frequency of operation decreases. The following Fig.(7) shows the comparison
among the three linear system solvers: CG, CG with diagonal matrix pre-
conditioner, BiCGStab with EBA pre-conditioner. The diagonal matrix pre-
conditioner helps to improve the condition of the matrix, however, EBA pre-
conditioner works better.

5.2 FExample 11

The second model we are interested in has two objects, which are of the same
dimension of 0.5m by 0.5m by 0.5m, as shown in Fig.(8). The object on the
left has a density of 3000 kg/m?, a compressional speed of 3000m/s and a
shear speed of 1000m/s, while the object on the right has a density of 3000
kg/m?3, a compressional speed of 1500m/s and a shear speed of 2000m/s. The
computational domain is a cube of dimension 1.5 m by 1.5 m by 1.5 m centered
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Fig. 5. The scattered field comparison among the four methods with frequency
0.5kHz: example I.
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Fig. 6. The scattered field comparison among the four methods with frequency
0.5kHz: example I.

at (0,0,0)m.

We also do the consistency test first. Fig.(9) shows us the scattered particle
velocities at the receivers when the number of computational points along
each axis is 15, 30 and 60, respectively. The picture shows that the scattered

25



CGNR/DiagPrecond

BBBBBBBBBBBBBBBBBBB

Logithm of Error
T

3
Number of iterations

Fig. 7. The scattered field comparison among the three linear solvers with frequency
1.5kHz: example 1.

Fig. 8. The configuration for example II.

particle velocities convergence as the grids are refined. The following table
shows the convergence history of the consistency test, where the benchmark
fields are calculated from the grids which have 60 computational points along
each axis. Therefore, we would claim that this algorithm are of order 2 in
terms of convergence rate.

N | Relative Error in v§{ | Order | Relative Error in v5* | Order
15 0.44879 0.39363
30 0.14392 1.64069 0.11149 1.81990
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Fig. 9. Consistency Test: example II.

We take the reciprocity test as we change the positions of the source and some
receivers. Here, the grids which have 30 computational points along each axis

are used. The following table shows the results.

Source Receiver Scattered field
position | direction || position | direction real imaginary
(0,0,2) z (—3,0,1.5) z —1.96422F — 09 | 1.71150E — 09
(—3,0,1.5) z (0,0,2) z —2.03907E — 09 | 1.81249E —09
(0,0,2) z (—3,0,1.5) X 7.22419F — 10 | —1.38030E — 09
(—3,0,1.5) X (0,0,2) z 6.96509F — 10 | —1.36840E — 09
(0,0,2) z (1.2,0,1.5) z —5.91748E — 10 | —5.80956E — 10
(1.2,0,1.5) z (0,0,2) z —5.90618E — 10 | —6.15488E — 10
(0,0,2) z (1.2,0,1.5) x —1.46338E — 10 | 3.73119E — 09
(1.2,0,1.5) x (0,0,2) z —2.12263E — 10 | 3.70624E — 09
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Fig. 10. The scattered field comparison among the four methods with frequency
1.5kHz: example II.

We compare the results among the following four methods: normalized inte-
gral equation of total field, Born approximation for the normalized integral
equation of total field, extended Born approximation for the normalized in-
tegral equation of total field, and extended Born approximation for the nor-
malized integral equation of scattered field. Fig.(10) shows the comparison
with frequency 1.5kHz, where there are 30 computational points along each
axis. Fig.(11) shows the comparison with frequency 0.5kHz, where there are
30 computational points along each axis. Fig.(12) shows the comparison with
frequency 0.1kHz, where there are 20 computational points along each axis.

Once again, we can conclude from the above pictures that the EBA approxi-
mations are getting better when the frequency of operation decreases. Fig.(13)
shows the comparison among the three linear system solvers as before. The
diagonal matrix pre-conditioner works better while EBA pre-conditioner are
the best.

5.8  Example I11

Unlike the first two models where the objects have constant material prop-
erties, the third model we are testing has an object which is inhomogeneous
in itself. The geometry of the third model is the same as the first model, as
shown in Fig.(2), however, the material properties inside the object are given
as follows:
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Fig. 11. The scattered field comparison among the four methods with frequency
0.5kHz: example II.
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Fig. 12. The scattered field comparison among the four methods with frequency
0.5kHz: example II.
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Fig. 13. The scattered field comparison among the three linear solvers with frequency
1.5kHz: example II.
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Fig. 14. The horizontal slice images for example III.

(87)

p=2000 + 1000 sin l(x i 0'4)”] sin l@ i 0'4)”] sin lw]

0.8 0.8 0.8

Fig.(14) shows some horizontal slices of image of the density of the object.
The slices for the ¢, and ¢, are similar to this.

We also do the consistency test first. Fig.(15) shows us the scattered particle
velocities at the receivers when the number of computational points along each
axis is 10, 20, 40 and 62, respectively. The picture shows that the scattered
particle velocities convergence as the grids are refined. The following table
shows the convergence history of the consistency test, where the benchmark
fields are calculated from the grids which have 62 computational points along
each axis. Therefore, we would claim that this algorithm are of order 2 in
terms of convergence rate.
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Fig. 15. Consistency test: example III.

N | Relative Error in vj* | Order | Relative Error in v§* | Order
10 0.39310 0.31772

20 0.15304 1.36097 0.10925 1.54012
40 0.03404 2.16867 0.02797 1.96522

We take the reciprocity test as we change the positions of the source and some
receivers. Here, the grids which have 40 computational points along each axis
are used. The following table shows the results.
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Source Receiver Scattered field
position | direction || position | direction real imaginary
(0,0,2) z (—3,0,1.5) z —3.57631F — 10 | —6.15354E — 10
(—3,0,1.5) z (0,0,2) z —3.54839F — 10 | —6.14178E — 10
(0,0,2) z (—3,0,1.5) X —1.07358E — 09 | —8.06678E — 11
(—3,0,1.5) X (0,0,2) z —1.06841EF — 09 | —8.60503E — 11
(0,0,2) z (1.2,0,1.5) z —1.03777E — 09 | —8.59058E — 10
(1.2,0,1.5) z (0,0,2) z —1.03271E — 09 | —8.67737E — 10
(0,0,2) z (1.2,0,1.5) x 6.86518F — 10 | —1.42621F — 09
(1.2,0,1.5) X (0,0,2) z 6.97678F — 10 | —1.42766E — 09

We compare the results among the following four methods: normalized inte-
gral equation of total field, Born approximation for the normalized integral
equation of total field, extended Born approximation for the normalized in-
tegral equation of total field, and extended Born approximation for the nor-
malized integral equation of scattered field. Fig.(16) shows the comparison
with frequency 1.5kHz, where there are 40 computational points along each
axis. Fig.(17) shows the comparison with frequency 0.5kHz, where there are
20 computational points along each axis. Fig.(18) shows the comparison with
frequency 0.1kHz, where there are 20 computational points along each axis.

Once again, we can conclude from the above pictures that the EBA approxi-
mations are getting better when the frequency of operation decreases. Fig.(19)
shows the comparison among the three linear system solvers as before. The
diagonal matrix pre-conditioner works better while EBA pre-conditioner are
the best.

6 Conclusions

In this paper, we developed an integral equation approach in terms of the
stress tensor and the particle velocity. There is no differentiation operators
working on the stress tensor/particle velocity inside the integral operators.
All convolution operators are calculated efficiently using FFT routines. We
used Conjugate Gradient (CGNR and BiCGStab) techniques to solve the lin-
ear system. We implemented both the diagonal matrix and the EBA as pre-
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Fig. 16. The scattered field comparison among the four methods with frequency
1.5kHz: example III.

scty R sct
%10—9 Re[v; " (x")] z<10—9 Im[vy o)

-3 -2 -1 0 1 2 3

Born
EBA
EBA-sct -0 1M
CGFFT 27

3 -2 -1 0 1 2 3 -3 -2 -1 0 1 2 3

Fig. 17. The scattered field comparison among the four methods with frequency
0.5kHz: example III.

conditioners to increase the convergence rate of the linear equation solvers.
With this CG-FFT method the stiffness matrix does not need to be stored,
so that the memory storage is minimized.
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Fig. 18. The scattered field comparison among the four methods with frequency
0.5kHz: example III.
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Fig. 19. The scattered field comparison among the three linear solvers with frequency
1.5kHz: example III.

A Discretized Field Integral Equation

Following the discretization procedure, the complete discretized linear equa-
tion derived from Eq.(32)-Eq.(33) can be obtained. The discretized B;:;\; -
are given by

A )\ A
B nt = 5 Xt (TLmnd + T2.20mom0 + T3 3:m,0.0) (A1)
P

34



A o A

- A ARR - 2ARN A A2

pcg QMCI% m,n,l pcg (ALL’l) ( m—1,n,l l+ m+1nl) ( )
A )‘ A

By ng = e Xina (T1,1momyt + T2, 20mn0 + T3.3mm,0) (A.3)

D
pc2 2pc? ol pc (Axy)?

(Amn 1,0 2Agznl + Am n+1, l) (A4)

. A\
B3é}mnl pchmnl(1,1,mnl+7-22mnl+7_33mnl) (A5)

A As? A 1
PR
,0012J Q;LCI% ol pcg (Axs)? ( i1

- 2Alrjn,nl + Amnl+1) (A6)

A 1
A A p.A
12:m,m,1 = o2 2 1Az Ay (A — APt i1l — Aoy T Am+1 1)
(A7)
A 1
A
1,3;m,n,l — pCEM(Am 1,n,l—1 Am 1,n,l+1 Am+1nl 1+Am+1nl+1>
(A.8)
and
A 1
A p,A
2,3;m,n,l pCEM(Amn 1,1—-1 Amn-i—ll 1 Amn 1l+1+Amn+ll+l>
(A.9)
The discretized B, é‘/j m,n,1 are given by
) A
Bl:i‘;/[m,n,l = _ij\r/L{n,lTl,l;m,n,l - ?er\){n,l (Tl,l;m,n,l + T2,2;m,n,l + 7_3,3;m,n,l) (A]-O)
p
A A o A1
-~ —— APM 24PM 1 A
pcg QMCIQ) m,n,l pcg (A$1)2( m—1n,l m,mn,l m+1nl)
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2 s,M
Al,l;m—l,n,l Al,l,m n,l + Al 1ym+1,n l)

B (A$1)2 (

1 M M
—— (A7, — AN — A7 + AP )
2AZE1AZL’2 1,2;m—1,n—1,1 1,2;m—1,n+1,1 1,2;m~+1,n—1,1 1,2;m~+1,n+1,1

1
s,M
© 2Az Ay (AT S tniet — ATt — AVttt T AT s tmie1)
_ A p,M
2 “m,n,l
PCh
2¢2 1
S p7 P, p7
82 (Axy)? [(C Mt = Ol 0) =20, = Cr) + (CR Cm+1nl)] ;
(A.11)
BTM M )\ M
2,2;m,n,l — “Xmn,172,2mmnl — 2 Xm,n,l (Tl,l;m,n,l + T2,2:m,n,l + 7—3,3;m,n,l)
P
2
- )\2 )\82 = )\2 ! (Amn 11 2Ale+Amn+1l>
pey 2pc; P (Ax )2
41 s,M s,M
N 2Ax1 Axs (A1,2;m—17n—1,l Al 2m—1,n+1,1 — Ay 2m+1n-11 1 A1,2,m+1 n+1, l)
2 s,M
B (Ax2)2 (A2,2;m,n—17l A272ym n,l + A2 ,2;m,n+1, l)
1
s,M s,M
" 2AzyAxg (A2 Bt~ Azt~ Az Bomnt 11 T A t1041)
_ A p,M
2 ~'m,n,l
PCh
2¢2 1
S P, P, p7
B 52 (A$2)2 [(Cm" Ll Cm" 1l) (CWL Cmnl) (Cm ;n+1,0 Cm n+1l)} )
(A.12)
BTM M )\ M
3,3;m,n,l — “Xm,n,173,3mnl — 2 Xm,n,l (Tl,l;m,ml + T2,2:m,n,l + 7—3,3;m,n,l)
P
A g L AL o)
pey 2pc; pc (Ax )2
1 s,M
2A$1Al’3 (Al,?’;m—lml— A13m 1,n,l+1 A13m+1nl 1t A13m+1nl+1)
1 s,M s.M s.M
B 2AxAxs (A 3mn—1,1—1 A2,3;m7n—1,l+1 Az Bmat1i-1 T A273;m,n+17l+1)

2
s,M
A3,3;m,n,l—1 A33mnl + A33mnl+l)

B (A$3)2 (
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A p,M

pc2
2
~ 2 o (OB = Gl = 20082 = Ol + (O = i)
(A13)
Ié‘/[m nl = Xn]\fb[,n,ﬁlz;m,nJ
%¥(Am Ln—1,1 — ADY 141, Am+1n 1l+Am+1n+1l)
pct 4AxAxy
1

(A:L’l) (Al,z,m Inl — Al,z,mnl+A12m+1nl)

1
s,M
YN N (AT L 110 — Al,l,m 1,n+1,l A1 Lmtln—10 T A1,1,m+1 nt1,0)

1 s,M s,M s,M
- 4ALE1ALE2 (A27,2;m—1,n—1,l - A27,2;m—1,n+1,l - A2:2;m+1,n—ll + A2,2,m+1 n+1, l)

1 M
- (Aflf2)2 (Ai’,2;m,n_17l A172,m n,l + Al ,2;m,n—+1, l)

1 s,M

N 4Nz Az (A2,3;m—1,n,l— Az Bm—1,n,l+1 A2 3mtlni-1 T A2 3mA+1,n l+1)
1 s,M s.M s M
 4Az, Ay (A simn-1-1 ~ Alzmn-1001 ~ A g1 A1 Bmnt1i1)
2c2 1
S
o 52 4AI’1AZL’2 [(Cm 1,n—1,1 Om 1,n— 1l) (Cm 1,n+1,1 Om 1n+1l)

— (O 1y = Ot pma) + (O — Ot n—l—ll)} ;
(A.14)

T, M M
1,3;m,n,l — Xm7n,l7—1,3;m,n,l

A 1
_E4AI1AI3 (Am 1,n,l—1 Am 1,n,l4+1 Am—i—lnl—l_'_Am—i-lnl—l-l)
p

- @ (Ai’,g/;[m—l,n,z 2475, Bmnl T A, Bmtin)

B m (A?,Zl\{m—l,n,l— Al,l,m 1,n,l+1 Al 1;m+1,n,l—1 + Al,l,m-ﬁ-l n H—l)
B m (A;,Z?\»{m—l,n—l,l - A;,]?\»{M—l,n-i-l,l — A g/lmﬂ n—11 1 A;’,g/;[mﬂ,nﬂ,l)
_ m (AT zmn-1i-1 = ATzma- 1001 = Alzmarrict + A zmns1ie1)
B m (A3 30— tmi-1 — A3 3m— st = Amr it T A33metnge)
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1 s,M
o (Azs)? (A1,3;m,n,l—1 Al Bimond T Al 3m,n l+1)

22 1 o
82 4Az Ay [(Cm tdet — Cotiic) = (C02 = Ot i)
p,M
= m+1ln,l-1 Cm+1nl— )+ (Cm+1nl+1 Cm—i—lnl—i-l)] )
(A.15)
and
M M
2,3;m,n,l — Xm,n,l7_273;m,n,l
A 1
p,M
- p62 4AI2AZL’3 ( mn—1,1—1 Am n—1,1+1 Am n+1,0—1 + Am n+1, l+1)
p
1
s,M s,M s.M s,M
NN (AT 3m—1m-10 — A3m—1n110 — Asmstn-10 + Alsms1n41,0)
1
s,M s.M
_ —4AIIAI3 ( 1,2;m—1,n,l—1 Al 2:m—1,m,l+1 Al 2em41,m,0—1 —+ A1,2,m+1 n H—l)
1 s,M

- (Ax2)2 (A2,3;m,n—1,l A23mnl + A23mn+1 z)

1
s,M s,M qu
N — ) R - _ _ 4 k) 3 _ _ +
4Ax2Ax3( 2,2mn-11-1 2,25mn—1,1+1 2,2;m,n+1,l-1 *12,2,mn+1l+1)

1
s,M s,M s.M
B m (A3’3;m’n_1’l_1 o A373§m7n_17l+1 - A3 3m,n+1,1—1 + A3 3;m,n+1, l+1)

1 s,M
T (Azs)? (A3 i1 — A23mnl + A23mnl+1)

2c? 1
- -l O — O
52 4AI2AZE3 ( m,n—1,1—1 mm—l,l—l) ( m,n—1,1+1 m,n—l,l-{-l)

) 7M 71\4
(0717)1 n+1,0—-1 Cfn,n-i—l,l—l) (Cm n+1,0+1 Cfn,n-}—l,l-}—l)} .

(A.16)

. . - .
The discretized B, ,, ,,., are given by

R
1,1;m,n,l — pclg) Cs m,n,l
— % 1 ( 5,0 _ S,p )
Cq 2A:1:1 1;m+1,n,l 1;m—1,n,l
2u 1 .
SpC (ALEl) {(Dm 1,n,l Dm lnl)_2(Dmnl m,n,l) (Dm—l—lnl Dm-}-lnl)} )
S

(A.17)
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A S o

T?p R—
2,2;m,n,l — T Hmmnl
pey Cs
25 1 s,p 8,0
_ C— QAZL'Q ( 2:m,n+1,0 2;m,n—1,l)
S
— 2u 1 (Dp7p _ Ds7p ) _ 2<Dp7p _ S, ) + (DPJ) _ S,0 )
spe (AI2)2 m,n—1,0 m,n—1,0 m,n,l m,n,l m,n+1,0 m,n+1,0 )
S
(A.18)
BTvp I — )\ i b,p .
3,3;m,n,l m,n,
pey Cs
25 1 8,0 8,0
_ C— 2AZI§'3 ( 3ym,n,l+1 3;m,n,l—1)
S
_ 2_u ; (DI%P _ D> ) _ 2(Dp,p PSP ) + (Dp,p _DSP )
spc (AI3)2 m,n,l—1 m,n,l—1 m,n,l m,n,l m,n,l+1 mn,l+1 s
S
(A.19)
.0 __ 8 1 (43P LY. )
1,2;m,n,l Cs 2AZL’1 2;m—+1,n,l 2;m—1,n,l
— i 1 (As7p _ S,P )
c 2AZL’2 1;mn+1,1 1;mn—1,1
S
_ 2 1 { PP ,— DsF ) — (DP¥ ,— D&* )
SpPCs 4AZI§'1AZI§'2 m—1,n—1, m—1,n—1, m—1,n+1, m—1,n+1,
p.p s,p P, S,p
- (Dm-i-l,n—l,l - m—i—l,n—l,l) + (Dm—i-l,n-‘rl,l - m—i—l,n—i—l,l)} )
(A.20)
P _ s 1 (A3° _ASP )
1,3;m,n,l Ce 2ALE‘1 3m+1,n,l 3ym—1,n,l
_ 5 1 (As,f’ L ASP )
c 2AZE3 1;mn,l+1 Iymmn,l—1
S
2u 1

_ Din — stﬁ_ _ _ Dp7p_ _ DSJ)_
SpCs 4AZIZ’1AZI§'3 {( m—1,n,l—1 m—1,n,l 1) ( m—1,n,l+1 m 1,n,l+1)

p;p 5,0 p,p 5,0
- (Dm-i-l,n,l—l - Dm—i—l,n,l—l) + (Dm—i-l,n,l-‘rl - Dm—i—l,n,l—i—l)] )

(A.21)

and

it =~ 5 (A — Axfcr)
»9; M, 1L, Cs 2AI2 ym,n+1, ym,n—1,
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s 1

- C_s 2Al’3 (A;’;[r)n,n,l-‘rl - ;’;Fr)n,n,l—l)
2u 1 S s,
- spes ANy AT {(ng’,pn—l,l—l =Dy ) = (D = DYl i)
- (Dgi,pn-i-l,l—l - ;fn-‘rl,l—l) + (Dsi,pn+1,l+1 - D;fm-l,lﬂ)} :
(A.22)
The discretized BT m.n,1 are given by
Ascs 1
BwA = 7 APA AP A23
1;m,n,l 2M012)2A331( m+1,n,l m— lnl) ( )
Ascs 1 A
BuA = 7 AP — APA A.24
2;m,n,l 2IUCI2)2A:E2( m,n+1,1 m,n— 1[) ( )
and
Ascs 1
u,A S A
; = — AP — APA A .25
3;m,n,l 2M032A333( m,n,l+1 m,n,l— 1) ( )
The discretized BT m.n,1 are given by
Ascs 1
u, M S p,M
Bl m,n,l 2/110%) 2ALE‘1 (Am—i-l,nl Am 1,n l) (A26)
spes 1 s M
+ 1 le (Al,l;m-l-l,nl Al,l,m 1,n l)
spes 1 s M
+ " A2y (AT 2mni1 — Al2mn 1)
s 1o
+ " m (AT 3mni41 A13mnl 1)
Cs
+ — S 2A.§L’ [(Cm-l-lnl Cm—l—lnl) ( m lnl Cm lnl)} ) (A27>
Ascs 1
u, M S p,M
B2 m,n, 1= 2/1105 QALL’Q (Am,n+1l Amn 1 l) (A28)
spes 1 s M
+ L 2AZL’1 (A1,2;m+1,nl A12m lnl)
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spes 1 s M
( 2,2:m,n—+1,1 A2 2;m,n—1 l)

1% 2AZL’2
spes 1 5, M
+ — (455 — AV
L 2AZL’3 ( 2,3;m,n,l+1 2,3;m,n,l )
1
+_ (Cmn—i-ll Cmn—l—ll) ( mn 1,0 Cmn 1l) ) (A29>
s 2Axq
and
M )\SCS 1 M
By > —ApM A.30
3;m,n,l — 2#0%2Al’3( m,n,l+1 m,mn,l ) ( )
spes 1 s M
— (A7s. —AYM
,u 2ALE‘1 ( 1,3;m+1,n,l 1,3;m— lnl)
1
+ o spcs, M A
,UQAZL' ( 2,3;m,n+1,1 2,3;m,n— ll)
spes 1 5, M
+ — (435 — A
L 2AZL’3 ( 3,3;m,n,l+1 3,3;m,n,l )
Cq 1 M
p7 p7
+ g 2Al’3 [(Cm,n,l—}—l Om n l+1) (Cm n,l—1 Om n,l—1 )} : (A31)
The discretized B, , ; are given by
82
u,p 5,0
1,m,n,l — 5 mn,l (A32)
s
1 s
P S,p p,p p,p
+ (Allfl)z [(Al m—1nl 1;m—1,n,l) - 2(A1 myn,l l;m,n,l) + (Al;m—l—l,n,l - Al;m—}—l,n,l)}
1
pp 8,p p.p 8,p
+ (A2;m—l,n—1,l - 2;m—1,n—1,l) - (A2;m—1,n+l,l - 2;m—1,n+1,l)
4AZL’1AZL’2
P 8,p p.p 8,p
- (A2;m+1,n—1,l - 2;m+1,n—1,l) + (A2;m+1,n+1,l - 2;m+1,n+1,l)}
1 s
P p,p S,P
+ 74Ax1Ax3 [(A3m 1nl-1 " 3;m—1,n,l—1) - (A3;m—1,n,l+1 - 3;m—1,n,l+1)
8,p p.p 8,p
(A3 im~+1,n,01—1 3;m+1,n,l—1) + (A3;m+1,n,l+1 - 3;m+1,n,l+1)} ) (A33>
82
u,p — 5,0
2:m,n,l _2A2;m,n,l (A34>
s
1
P 5,p p.p 8,0
+ 4ALE1AQU2 [(Al;m—l,n—l,l - l;m—l,n—l,l) - (Al;m—l,n—l—l,l - 1;m—1,n+1,l)
p;p S,P b,p S,p
- (Al;m—i-l,n—l,l - Al;m—i—l,n—l,l) + (Al;m—l-l,n—l-l,l - l;m—i—l,n—l—l,l)}
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1
+ (A$2)2 [(Aggzl,n—l,l - ;’;Fr)n,n—l,l) - 2(A2 im,n,l A2 m,n l) (Aggzz,n-‘rl,l - Ag;ﬁl,n-l—l,l)}

1

Dp 8,p p.p 8,p
+ 4AI2AZE3 [(A?);m,n—l,l—l - 3;m,n—1,l—l) - (A?);m,n—l,l-‘rl - 3;m,n—1,l+1)
p,p 5,0 b,p 5,0
- (A?);m,n-i-l,l—l - AS;m,n-{—l,l—l) + (A3;m,n+1,l+1 - AS;m,n-{—l,l—i—l)} ) (A35)
and
82
u,p 5,0
3;m,n,l T §A3;m,n,l (A36)
s
+ # (AD? LY. ) — (AD? LY. )
4ALE1ALE3 1ym—1,n,l—1 1y;m—1,n,l—1 1;m—1,n,l4+1 1ym—1,n,l14+1
s,p p,p 5,0
(Al im+1,n,l—1 1;m+1,n,l—1) + (Al;m—i-l,n,l—i-l - 1;m+1,n,l+1)}
1 s
P p,p S,p
+ 4ALE2AQU3 [(A2 mun—1,1—1 2;m,n—1,l—1) - (A2;m,n—1,l+1 - 2;m,n—1,l+1)
5,0 b;p S,p
(A2 im,n+1,1—1 2;m,n+1,l—1) + (A2;m,n+1,l+1 - 2;m,n+1,l+1)}
1 s
P p,p
+ (A$3)2 [(A?)mnl— - 3;m,n,l—l) - 2(A3mnl A3mnl) (A3mnl+l AS;m,n,l-‘,—l)} :

(A.37)

In addition, let v € {p,s} and 5 € {A, M}, those A”mnl and Ay, are
defined by

A i,7;m,n,l A%'ﬁ(xl'maxZnal’S'l) -
AxlegAxg Z Z ng m’, n—n',l— l’Xm ROnG Tigsm/ n/ I (A38>
m/'=1n/=110'=1
and
Armnl - Aﬂyp(xl m>$2 nax3 l)
AxlegAxg Z Z ng m’,n—n',l— l’Xm !, U Urym! 0, I (A39>

m'=1n/=11'=1

form=—-1,--- M +2,n = —1’...’N—|—2, and [ = —1,---, L + 2, where
Al 18 abbrewated by A)0 .

Those C”yﬁ g and D) 1 are defined by
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cnl

B
ma = (010,47 )mm,l (A.40)
1
(Al'l) (Al,l,m 1,n,l 2A11mnl+A11m+1nl)

1
(AZIZ’Q) (A gm,n—ll 2A22mnl+A22mn+ll)

1
+(AZI§'3) (A33mnl 1 2A33mnl+A33mnl+l)

1
7,8 7.8 7.5
2AI’1AI’2 (A 1,2;m—1n—1,0 Al,2;m—1,n+l,l - Al,2;m+1,n—l l + Al 2sm+1,n+1, l)
1
7,8 7.8 7.8
2AI’1AI’3 (A 1,3;m—1,n,l-1 Al,3;m—1,n,l+l - Al,3;m+1,n,l—l + Al ,3m+1,n l+1)
1
7,8 7,5 7,5 7,5
+ 2AI2AI3 (A2,3;m,n—1,l—1 - A2,3;m,n—l,l+l - A2,3;m,n+l,l—l + A2,3;m,n+l,l+l)7
(A1)
VP
Dm n,l — (8kAk )m,n,l (A42>
1 1
J— VP P YsP YsP
- 2Al’1 (Al;m—i-l,n,l - Al;m—l,n,l) + QAZIZ'Q (A2;m,n+l,l - A2;m,n—1,l)
1
VP VP
+ 2Al’3 (A?);m,n,l-‘rl - AS;m,n,l—l) )
(A.43)

form=0,--- M+1,n=0,---,N+1,and [ =0,---, L+ 1.

B Complete explicit expression of the adjoint operator

The adjoint operator K* is recognized as

A
* _ A
(K /rpv‘I)l,l;m,n,l ~ o Xm,n,l (1, 15mom + T2,2mn0 + T33m,n,0)

—_— A

M M

— Xomng 71 Lmn,d — <—p 2 ) Xt (PLtmat + P22, + T3,3m.0)
P

M+2 N+2 L+42

_I_X?[}l,n,l A:L’lAZL'QAl'g Z Z Z ﬁm’—m,n’—n,l’ lFm n, v

m'=—1n'=—10=-1
M+2 N+2 L+2

o — M
Xt AT AT ATy 3 D Y Gt Y

m/'=—1n'=—1101'=-1
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M+2 N+2 L+42

—_— __ M

~ Xt A0 AT ATy Y >0 > Gt Y 1
m'=—1n'=—10=-1

(B.1)

* _ A
(K /rpv‘Z)2,2;m,n,l ~ o Xm,n,l (1, 15mom + T2,2mn0 + T33m,0,0)
p

—_— A
M M
= Xonaa 220t = | 25 | X ("1, 15,0 T2,2mon0 + 73 35m0,0)
P

M+2 N+2 L+2 A
A s p7
Xt A0 AT ALy Y >0 Y G F
m/'=—1n'=—101'=-1
M+2 N+2 L+2
M Ve p,M
~ Xt A0 AT ATy Y >0 > Gt tF i v
m/'=—1n'=—101'=-1
M+2 N+2 L+2
M s s,M
~ Xt A0 AT ATy Y >0 Y Gt i 1

m'=—1n'=—10=-1
(B.2)

A
* _ A
(K Tp,q)gg;m,n,l = oc2 Xm,n,l ("1, 1mnd + T2.2monl + T3,3mmn.1)
P

)

2
Py
M+2 N+2 L+2

— — A
+ Xmna D01 82283 D > Y G-t

m/'=—1n'=—10'=-1
M+2 N+2 L+2

— — M
~Xmag A1 AT ATy 3 D Y Gt F i,

m/'=—1n'=—101'=-1
M+2 N+2 L+42

— — M

= Xa AT ATAT 30 D D Gt F i
m/'=—1n'=—10'=-1

(B.3)

M M
~ Xomnt T3,3imum,l — Xt (T15mnt + T22mni + 73 3:mn.1)

* _ oM
(K Tp74)1,2;m,n,l = " Xm,n,1 "1,25m,n,l
M+2 N+2 L+42

o — M
~ Xt A1 AT ATy 3 D Y Gt Y

m/'=—1n'=—1101'=-1
M+2 N+2 L+2

M s s,M
~ Xt AT AT AT > Y Y G, v Pt 1

m/'=—1n'=—1101'=-1
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* _ M
(K TPvQ)1,3;m,n,l = " Xmn,t T1,3;m,n,l
M+2 N+2 L+2

M E p,M
_ Xm,n,l AxleQAxg Z Z gpm/_ m,n'— nvl/_lF1,3;m’,n’,l’
m'=—1n'=—10'=-1

M+2 N+2 L+2

M s s,M
~ Xmnl Al’lASL’gASL’g Z Z Z GO m,n'—n, l’—lF173;m’7n’7l’ >

m/=—1n'=—11'=—1

(B.5)

* _ M
(K Tp,q)zg,;m,n,l = " Xm,n,1 T2,3;mn,l
- M+2 N+2 L+42 u
M Cp P,
— Xm,n,l Al’lASL’gASL’g Z Z Z gpm’— m,n'—n,l'— lF2,3;m’,n’, G

m/=—1n'=—11'=—1

M+2 N+2 L+2

M s s,M
— Xm,n,l Al’lASL’gASL’g Z Z Z gsm’— m,n/—n, l/—lFQ,B;m’,n’,l’ s

m/=—1n'=—11'=—1

(B.6)

M+2 N+2 L+2

* P p— Vi) p?p
(IC /rp7q)071;m7n7l - _vanvl A$1A$2A$3 Z Z Z gpm/_ m,n'—mn, l/_lFO,hm,,n/,l’
m/'=—1n'=—11'=-1

M+2 N+2 L+2

L Cs 5,p
~ Xl Az AryAws Z Z Z G m,n'—mn, l'—lFO,l;m’,n’,l’ )

m/'=—1n'=—101'=-1

(B.7)

M+2 N+2 L+2
* - p Cp P,
(K700 25m,n,1 = ~Ximns AT1AT2AL5 > 2 > P =t S v

m'=—1n'=—11=-1
M+2 N+2 L+2

P Cs 5,p
N An AT S S S G i it

m/=—1n'=—11'=—1

(B.8)

and

M+2 N+2 L+2

(K*Tp7q)0731m7nyl = _an?nvl A$1A$2A$3 Z Z Z gpm/_ m, n/— n, l/_lFéjyéfm,7nlyl,

m'=—1n'=—11'=-1
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M+2 N+2 L+42

o =5 5,
X D21AT2AT3 Y Y Y G, v 1 S
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1
+ ———— (T03mn—10-1 — T0,3mmn—1,1+1 — T03mm+1,1-1 + T0,3:mn+1,1+1)
4A£L’2AZL'3

(B.27)
2s 1
FS7P — (—) (7’ . — T'q a. )
0,3;m,n,l 3,3;m,n,l—1 3,3;m,n,l+1
Cs 2ALE3
H(2)gn )
- Tl,3;m—1,n,l - Tl,3;m+1,n,l
cs/) 2Ax,
H(2)ga )
- 72,3;mn—1,0 — 7'2,3;m,n+1,l
Cq QAZIZ'Q
21 1
I A (tm,n,l—l - tm,n,l—l—l)
spcs ) 2Axs3
82
— | 2 ] T0,3m,n,l
Cs
1
+ AAT A:):_ (TO,l;m—lvn,l—l — T0,1;m—1,n,0+1 — T0,1;m+1,n,0—1 T 7’0,1;m+1,n,l+1)
1 3
1
+ AAT A:):_ (7’0,2;m7n—1,l—1 — T0,2;mn—1,0+1 — T0,2;mn+1,1—1 + TO,Z;m,n-‘,—l,l-i—l)
2 3
1
+ (AZL’ )2 (r073;m,n,l—1 - 2T0,3;m,n,l + T0,3;m,n,l+l) s
3
(B.28)
where
1
tm,n,l = A o (Tl,l;m—l,n,l - 27ﬂ1,1;m,n,l + Tl,l;m-{—l,n,l)
(Azy)?
1
1
+ (ALE )2 (r272;m,n—1,l - 2T2,2;m,n,l + T272;m,n+1,l)
2
1
+ (ALE )2 (r3,3;m,n,l—1 - 2T3,3;m,n,l + T3,3;m,n,l+1)
3
1
+4ASL’ AZL’ (T172;m—1,n—1,l - r1,2;m—1,n+1,l - T1,2;m+17n—1,l + Tl,2;m+1,n+l,l)
1 2
1
+4A:c Az (T13m—1m0—1 = T13m—1mi+1 = TL3im+Lni—1 T T13m+1n,l+1)
1 3
1
+4A:c Ax (r28imn—1,-1 = T28mn—1041 — T23mn+11-1 T T28mn+104+1)
2 3
(B.29)

95



1
dm,n,l - 2AZI§'1 (TO,l;m—l,n,l - TO,l;m-{—l,n,l)

1

+m (T0.2:mn—10 — T0.2:mn+1.1)
1
+2AZI§'3 (T0,3;m,n,l—l - T0,3;m,n,l+l) ) (B?’O)

form=-2,--- M+3,n=-2,--- N+3,and = —-2,---, L+ 3, and

Ppgmng =0, m = —3, =2, —1,0, M + 1, M +2, M + 3, M + 4, ¥n, VI,
TP,QQm,TL7l:07 n= _37 _27 _1707N+ 17N+ 27N+ 37N+47 Vm,Vla
T'p,qym,n,l 207 [ = _37 _27 _17 07 L + 17 L + 27 L + 37 L + 47 Vm,Vn (B31)

C Complete explicit expression of diagonal pre-conditioner

The diagonal matrix D is recognized as

Dijgmpng =1+ %X?ﬂ,n,l +— A A
pey
A 1
"o Bn)
P U PR W V=
~ Xmyn,l — EXmm,l pcg 2uc2

A 1
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# Barl | By
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—2——— Az Az A 2G° P
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1
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222 1 1
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1 S S
(Axl) A‘T1A5172A553Xm (92100 = 260,00 + Gi0,0)

1
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221 1 u
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1
A A A 2 S s
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1
AxiAxo A — 968 s
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Dsgmni =1+ —5Xn o Axy Az A
3,3;m,m.l T pcg vanvl +— p02 2[u T1RT2 zggOOOanl

LA A 1
pc3 (Axs)?
m,n,l pcg myn,l pC2 2,u p

A951A372A373Xm n1(Go0,-1 = 2G60,0 + G601

AxlAI2AI3go 0 oXm nl

57

(C.1)

(C.2)



A 1
p02 (Azs)?
A 1
p02 (Azs)?
2(A}U3) A$1Ax2Ax3anl(g00 1 2g8,0,0+g(s),0,1)
2¢2 1 l 1

(

A.f(flASL’gA.ZL’ng n l(go 0,—1 29(1))70,0 + g(I]J,()J)

Al'lA[L’QA{L’ng n l(go 0,—1 2g(1))7(],0 + g(I]J,()J)

Az Az Azsxm  1(Gho o — 2G50 1 + Ghoo)

B ? (AI3)2 Al’g)z

1
—2—— Az Az A _ 9GP P
(Azs)? 21T AT X 01(Fo0,-1 — 2G00,0 + Gbo1)

1
(Axg) Az Azs Axsxy 0G0 — 29801 +ga072)1
221 [ 1
(

T2 A2 | (A

AzlAZEzAZE?,Xm n l(go ,0,—1 298,0,0 + gé,o,l)

Az AzaAzsxom , (Goo—2 — 20501+ Gooo)

1
(A[L’g)

1
(Axg) A:L’lAZEQA:EBXm n l(go 0,0 2g(SJ,0,1 + 98’072)] ’

M
D1,2;m,n,l =1- anl

1
A A A 2 S S
~(Ax)? T1AT AT X 01(G2 10,0 = 2G5.0,0 T G 00)
1
ArrAzsA oo g
(AZIZ'Q) T1ATo x3Xm n l(go 1,0 g070’0 -+ gO,l,O)

2c2 1 1
52 4AZL’1A2 2AZL’1AZL’2

M P P P p
Az Az Az X 11(GP2 20— G200 — G620 + Gbo0)

a m AIlA%AQE?’XWA{mJ(gEZO,O - 982,2,0 - gg,o,o + gg,z,o)
N m Az AzaAxsxy (G620 = Gbo0 — Gb—20 + Goo,0)
+ m Axle?Ax?)Xn]‘{,n,z(gg,o,o — G500 — Go20 + G220)
2¢2 1 1 AmAmAng%n,l(giz_m — G000 — G520+ G00)

52 4AZL’1A2 2AZIZ’1AZI§'2

1 S S S S

- AT Ay AIlAz?Az?)X%,n,l(g—ZO,O - g—2,2,0 - go,o,o + go,z,o)

~ oA A AN AL (G 20~ Gioo ~ Fizo + Gao)
1 S S S S

+ 2Ax1Axsy AzlA‘%Ax?’Xf\v{,n,l(go,o,o = G500~ Y9020 T 9320)|

o8

(C.4)



M
D1,3;m,n,l =1- Xm,n,l

82 4Az A [2A1, A,
~ 3R An Az AzyAzsxy (G900 —
T 2An Az
" 3An A
T2 1And, 2AnAn
~ AmAm ALEle2Ax3X%,n,l(gs—2,0,0 -
" 2Aw,Ary

+ 2AI1ALE3

1
(Al’l)
1
(Al’g)
22 1 1

A$1A$2A$3Xm n, l(gs 1,0,0

A$1A$2A3€3Xm n l(go 0,—1

1

1

22 1 1

1

1

M
D2,3;m,n,l =1- Xm,n,l

" 2Aw,Ary
" 2Aw,Ary
¥ 2AzAT,
T2 IAmA, [2Az, AT,
~ AnAn AxlAHSQA!EsX%n,l(g(S),—ZO -

B QA[L’QA[L’?,

1
(AZL’Q)
1
(Al’g)
2& 1 1
52 4AZL’2A3 2AZL’2AZL’3
1

A931A372A1'3Xm n z(go -1,0

A931A372A1'3Xm n l(go 0,—1

1

22 1 1

1

29

M p
AxlegA:EsXm,n,z(go,O,—2 -

M p
AxlegAIL"sXm,n,z(go,Oﬂ o

M S
A$1A$2A$3Xm,n,l(go,o,—2 -

M S
AI1ASC2A$3Xm,n,l(g0,0,O -

M D

AmlezﬁxsXm,n,z(go,—ZO B
Az AzaAzsx , (Gho o —
T1RAT2R8T3Xm n,1\Y0,0,—2

M p
AxlAx2A'TZ’Q‘3Xm,n71(gO,O,O o

M S
AfElA372A933Xm,n,l(go,o,—z -

= 2G5.00 + 9100)

= 2G5.00 + %.0.1)

M
AI1AZB2AZE3Xm,n,z(gE2,0,—2 - 98270,0 -

p p p
G 02— 9000 T 9002)
p p p
G600 — 9502 T F200)

p p p
G500 — 9602 T G02)

M
A$1A$2A$3Xm7n7l(gs_27o,_2 - gs—2,0,0 -

s s s
g—2,0,2 - g0,0,0 + 90,0,2)

s s s
g0,0,0 - g2,0,—2 + g2,0,0)

S S S
G500~ 9002 T 9502)|

—2G500 1+ 90.10)

— 25500 + 95.0.1)

M
Az  Ara A3 X0 11(G6 —2,—2 — Gb—20 —

p p p
Gb—22 — 9000 T 9002)

p p p
G600 — Gba. 2+ Gb20)

p p p
G20 — G002 + Gb22)

M
A$1AI2AZE3Xm,n,l(g(SJ,—2,—2 - g(SJ,—2,0 -

Go,-22 = Y000 + Yo0.2)

G000 = Yo2,-2 + Go20)

1% 1%
Gbo.—2+G000)

Goo.—2 + 90.00)

1% 1%
Gbo.—2+G000)

Go0,—2 1 90.00)



1 S S S S
+ AzyATs A=T1A"L'2A933X%,n,l(go,o,o — G020~ Y9002 T Y9022)| (C.6)
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_ P s
Doy =1+ 2 Az Ay Ar3 X5, 119000

S

1
(Axl) Az AxoAxsxh, (G100 — 26800 + Gloo)
1 S S
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2
s
_ P a8
Dooomng =1+ 2 Az Aza Arzxy, 119000

S

1
(sz) Ax AxoAxsxh, (G0 10 — 29500 + Go1.0)
1 S S
(sz) ASL’IA@A?C?)Xm n l(go 1,0 2go,o,o + go,l,o) ) (C.8)

and

2
s
Dosmmi = 1+ = Ax1 Az Ax3X50 119000

S

1
+ m AxlezAxsxfn,n,l(gg,O,—l —_ 29(1)’7070 + gaO’l)

1 . S
(Axg) ASL’1A562A:L’3Xm n l(go 0,—1 29070’0 + 9070’1) , (C.9)

Therefore, the explicit express of the diagonal pre-conditioner is given by

(D_l)p,q;m,ml = (Dpﬂ;mm,l)_l- (C.lO)
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