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Abstract

The aim of far field splitting for time-harmonic acoustic or electromagnetic waves is to
decompose the far field of a wave radiated by an ensemble of several compactly supported
sources into the individual far field components radiated by each of these sources separately.
Without further assumptions this is an ill-posed inverse problem. Observing that far fields
radiated by compactly supported sources have nearly sparse representations with respect to
certain suitably transformed Fourier bases that depend on the approximate source locations, we
develop an ¢! characterization of these far fields and use it to reformulate the far field splitting
problem as a weighted ¢! minimization problem in the spirit of basis pursuit. To this end we
assume that some a priori information on the locations of the individual source components is
available. We prove that the unique solution to the weighted ¢! minimization problem coincides
with the solution to the far field splitting problem, and we discuss its numerical approximation.
Furthermore, we propose an iterative strategy to successively improve the required a priori
information by solving a sequence of these weighted ¢! minimization problems, where estimates
of the approximate locations of the individual source components that are used as a priori
information for the next iteration are computed from the value of the current solution. This
also gradually decreases the ill-posedness of the splitting problem, and it significantly improves
the quality of the reconstructions. We present a series of numerical examples to demonstrate
the performance of this algorithm.
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1 Introduction

The inverse source problem for time-harmonic acoustic or electromagnetic waves radiated by com-
pactly supported sources attempts to recover information about an unknown source from observa-
tions of the radiated wave made at a distance, i.e., from the far field. What makes this problem
particularly interesting, apart from its notorious instability, is the non-uniqueness of its solutions
without additional assumptions on the unknown source. This necessitates generalized notions of
solutions, and over the last several years there has been an increasing interest in alternatives to
traditional least squares (see, e.g., [9] for a recent account on the latter). One such alternative is the
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convex scattering support introduced in [20, 21| (see also [22, 24, 25]), which aims to retrieve geo-
metrical properties of the support of the unknown source from its radiated far field. More precisely,
the convex scattering support describes the smallest convex set such that any neighborhood of this
set supports a source radiating the given far field. This set can not only be computed numerically
from far field data, but it also constitutes a rigorously justified lower bound for the convex hull of
the support of all solutions to the inverse source problem. On the other hand, the convex scattering
support is, by definition, a single convex set, and therefore contains limited topological informa-
tion. In particular, if a source consists of several well-separated components, the convex scattering
support contains no information about the geometric properties of the supports of the individual
source components. Utilizing the linearity of the inverse source problem, a possible remedy pro-
posed in [12] is to first decompose the far field radiated by an ensemble of well separated compactly
supported sources into the far fields radiated by each of these source components separately, and
then to evaluate the convex scattering support of each of these far field components. We call the
first step in this procedure the far field splitting problem, and the main topic of this work is the
development of an efficient numerical algorithm to compute such far field splits. Although inverse
source problems and convex scattering supports are our main motivation for considering far field
splitting, this inverse problem is clearly of independent interest.

Assuming that the approximate locations of the individual source components are known a priori,
we recently discussed in [12] a Galerkin method for the far field splitting problem. More precisely,
this algorithm requires the centers and the radii of well separated balls in space containing the
supports of the individual source components. Several methods for obtaining this kind of a priori
information from far field data are available (see, e.g., [4, 5, 13, 14, 17]). The finite dimensional
subspaces used in this Galerkin scheme are spanned by singular vectors of certain ‘“restricted” far field
operators associated with the balls containing the individual source components, and the number
of degrees of freedom is directly related to the size of these balls. The Galerkin approach has both
advantages and shortcomings: It is very fast and highly accurate as long as the balls containing the
individual source components given as a priori information are sufficiently small relative to their
distances. However, if this is not the case for whatever reasons (e.g., if the a priori information is
not sharp), then the Galerkin scheme becomes ill-conditioned and the reconstructions deteriorate.

The aim of the present work is to reduce the dependence of the reconstructed far field components
on the accuracy of the given a priori information on the approximate source locations. To this end
we replace the Galerkin approach, which was based on an ¢? characterization and may therefore
be considered as a finite dimensional least squares best approximation problem, by a weighted
¢' minimization problem in the spirit of basis pursuit (see, e.g., [6]). This strategy reflects the
same basic observation as the Galerkin scheme: that far fields radiated by ensembles of compactly
supported sources are nearly sparse in certain overcomplete dictionaries that are obtained by merging
suitably transformed Fourier bases depending on the source locations. However, instead of selecting
a finite number of degrees of freedom based on the given a priori information beforehand, as is
done in the Galerkin framework, the sparsity promoting weighted ¢! minimization scheme—at least
theoretically—recovers the right dictionary elements automatically, and thus its solution is much
less dependent on the accuracy of the a priori information.

The use of suitable weights is crucial to guarantee that the unique solution of the weighted ¢!
minimization problem does indeed yield the desired solution of the far field splitting problem. We
solve the ¢! minimization problem numerically by applying the iterated soft thresholding algorithm
(see, e.g., [8]), which, in particular, accounts for the ill-posedness of the far field splitting problem.



In the second part of this paper, we propose an iterative strategy to successively improve the quality
of the weights by solving a sequence of weighted ¢! minimization problems, where the weights used
for the next iteration are computed from the value of the current solution (see, e.g., [3] for a related
approach). This not only improves the convergence speed of the algorithm but also the quality
of the reconstructions significantly. Numerical examples confirm that this iteratively reweighted
sparsity promoting far field splitting method requires much less accurate a priori information than
the Galerkin scheme from [12].

The splitting of a far field due to an ensemble of sources into individual far field components has
already been considered in earlier work [18] (see also [23]). However, the approach proposed in these
articles is based on actually reconstructing the individual source components by solving severely
ill-posed integral equations. We avoid this additional source of instability by directly working with
the far field patterns, and more importantly, we make explicit use of the sparsity properties of
Fourier expansions of far fields in our algorithm. Recently, in [15], a method for the separation of
time-dependent wave fields due to multiple sources has been proposed, based on absorbing boundary
conditions.

The paper is organized as follows. In the next section we review some facts concerning far fields
of time-harmonic waves radiated by compactly supported sources and their Fourier analysis. In
Section 3 we characterize the smallest ball centered at the origin that supports a source radiating
a given far field in terms of a weighted ¢! (rather than ¢2) norm of its Fourier coefficients. The
far field splitting problem is formulated as a weighted ¢! minimization problem in Section 4. In
Section 5 we introduce the narrow box principle as a means to estimate the approximate location of
a single localized source from its far field pattern. We utilize this principle in Section 6 to develop
an iterative reweighting strategy, and then conclude the paper with some final remarks.

2 Far field patterns radiated by compactly supported sources

Suppose that f € Lg(R2) represents a compactly supported acoustic or electromagnetic source in
the plane. Then the time-harmonic wave u € H (R?) radiated by f at wave number k > 0 solves
the source problem for the Helmholtz equation

—Au—K*u = f in R?, (2.1a)
and satisfies the Sommerfeld radiation condition
lim \/F(% — i/iu) =0 for|z|=r. (2.1b)
r—00 or

Recalling the fundamental solution of the Helmholtz equation in two dimensions

D, (z) = ng”(mD, zeR?, 240,
the solution to (2.1) can be written as a volume potential
u@) = [ Be-n)fe)dy,  weR? (22)
From the asymptotic behavior of Hankel functions for large argument it follows immediately that
ir/4 _ik|z|
u(x) = ¢ ¢ u™(z) + O <|ZE|_3/2) as |z| — oo, (2.3)
87k /||



where & := x/|z| and
u™(z) = / e Y f(y) dy, iest (2.4)
R2

(see, e.g., [7]). The function u* is called the far field pattern radiated by f, and accordingly the
far field operator F : L3(R?) — L2(S%Y),

Ff = f|n517 (25)

where as usual f denotes the Fourier transform of f, maps compactly supported sources to their
radiated far field patterns.

The inverse source problem aims to recover information about an unknown source f € L3(R?)
from observations of the far field pattern u®> = Ff. It is obvious from (2.5) that the far field
operator F has a non-trivial kernel N'(F). More precisely, using Rellich’s lemma and the uniqueness
of solutions to (2.1) it can be seen that

N(F) = {g=—Av—r*v|ve HE(R?}.

The elements of NV (F) are called non-radiating sources. In particular, neither the source f nor its
support is uniquely determined by the far field pattern «* radiated by f, and since non-radiating
sources can have arbitrarily large support, no upper bound for the support is possible. There are,
however, well defined notions of lower bounds: We say that a compact set Q@ C R? carries u™, if
every open neighborhood of Q supports a source f € L3(IR?) that radiates this far field pattern. The
convex scattering support € (u™) of u> has been defined in [20] (see also [21, 25]) as the intersection
of all compact convex sets that carry u™. It has been established that @ (u®) itself carries u™.
Hence %' (u) is in fact the smallest convex set with this property, and the convex hull of the
support of the “true” source f must contain %’ (u>). Furthermore, since two disjoint compact sets
with connected complements cannot carry the same far field pattern (cf. [25, Lemma 6]), it follows
that €' (u>) intersects any connected component of supp(f), if the corresponding source component
is not non-radiating.
The convex scattering support %' (u®) can be approximated numerically by means of

L
¢ (W) ~ [ Bn(Q),
=1

where {(1,...,(p} is a sufficiently large number of suitably chosen points in R?, and p;, [ = 1,..., L,
denotes the radius of the smallest ball around ¢; containing €' (u°°). To evaluate this approximation
one needs to estimate, based on the far field data, the radius of the smallest ball, centered at a given
point, that contains the convex scattering support of the far field pattern. Since reliable numerical
estimates of this radius will we be important at several places in this work, we discuss this issue in
the following in more detail.

We use polar coordinates & = (cost,sint) and y = |y|(cos ¢y, sinp,) with t,¢, € [0,27), and
recall the Jacobi-Anger expansion

eIV = N () e T, (ky]) e (2.6)
nez



(see, e.g., |7, p. 67]). The Fourier expansion of the far field pattern u* radiated by f is given by
= Zanei”t, iest,
nez
with
o = (P [ e W) v, neZ. (27)

If a source f is supported in the ball B,.(0) of radius > 0 centered at the origin, then the inequality
below for Bessel functions

1, In| < ekr/2,

Jn(kr)] < In
‘ n( )’ — (%) , |n|2€/{7‘/2,

nez, (2.8)

(cf. Theorem A.1 in [12]) implies that we can obtain a lower bound for kr by identifying the
number of Fourier coefficients that are significantly larger than zero. To make this more precise,
we introduce, for any bounded domain Q C R2, the corresponding restricted far field operator
Fa: L2(Q)) — L2(SY),

(Faf)(@) = /Q IV (y) dy. (2.9)

In the special case Q = B,(0) the singular system (—S"(W)

e.g., [9]): It is given by

Up,Vp), 1 € Z, of Fp (o) is known (cf,

s2(kr) = 27?/{2/ J2(k|z|) d (2.10a)
B:(0)
un (%) = (1/v2m) e, & = (cost,sint) € S, (2.10b)
and
27 ;
_ n iney _ .
Up () sn(m")l In(klx|)e =, x = |z|(cos v, sinp,) € B.(0). (2.10c¢)

Therefore, Picard’s theorem (see, e.g., [7, p. 92|) implies that a field pattern u*® with Fourier
coefficients (an)nez belongs to R(Fp, (g)) for some r > 0 if and only if

w2l 12
Yo A Jan|” ~ . (2.11)
= s (k)]
However, since estimating the radius
p = max{|z| | z € €(u>)} (2.12)

by verifying the convergence of (2.11) for various radii r is not efficient, we will use a much more
tractable numerical criterion based on the following lemma.

Lemma 2.1. Let r > 0, denote by a = (an)nez the Fourier coefficients of the far field pattern
u™ = Fp (0)f radiated by f € L?(B,(0)), and define*

A = ~ ( min Wﬂ) . (2.13)

K \Fppof=u> [|u®||p2(s1)

Tt is not difficult to check that Agr,uc depends only on the product xr (and on u™).



Then, for any N € N such that N + 1 > exr/2 we have the inequality

Z|n\>N |an|2

lallZ

9 27T2(m")2( err >2N+2

< A% o
- MU N 42 \2N 42

(2.14)

In particular the right hand side of (2.14) decays super-linearly as a function of N in this case.
Proof. We denote by

a I
277'/{228%(7:n")lnelnwz<]n(/{|$|)7 |IE| <7"7
Z

fH(x) =

0 |z >,

the source of minimal L? norm supported in B,.(0) that radiates u>. The estimate (2.8) implies for
all n € N that

ﬂ)M dp = 2m2 (kr)? (em‘

s2(kr) = (2m)%K? /OT J2(kp)p dp < (27)2K2 /07“( o™ = 1 %>2n, (2.15)

and applying Parseval’s theorem we obtain

N ez s,y 1 M2 s,0))

- Ellullzey  Ver o sllalle

Hence, we find for N 4+ 1 > exr/2 that

Am‘,uw

N+2 2N+2)>2N+2 2 ’an’2 1 2 2 2
§ < E = * = AL,y :
271-2(/{7‘)2 < exT et |a”| —= =~ S%(I{’r’) O 2 Hf ||L2(BT(0)) KT,u ||CLH£2 (216)
This shows (2.14). O

We assume that Ay 0 < 1/p for some g > 0, which can be considered as a regularization of
the radius estimation problem which excludes certain degenerate sources?. We can immediately use
Lemma 2.1 to evaluate lower bounds for the radius p from (2.12) by determining the largest value of
N such that the left hand side of (2.14) is smaller than some threshold. In particular, this suggests
estimating the radius p from (2.12) numerically by means of

= m_lmin{NeN‘ S laal/llall? > 1—77}, (2.17)
[n|<N

where 7 > 0 is a sufficiently small threshold parameter (see also [12], where this criterion has already
been used successfully in numerical examples).

Sources f that are supported in B, (z) with z # 0 can be shifted into B,.(0) using the change of
variables f — f: f(- + 2). Accordingly, (2.4) implies that the far field pattern u*° radiated by f
satisfies

u®(2) = (Mu>®) (&), eS8, (2.18)

2In electro-magnetics, f represents a current distribution, and p can be interpreted as the energy the source
radiates into the far field divided by the energy that must be supplied to construct the source.



where, as before, u>® = Ff and M, : L*(S') — L%(S!) is given by
(M.¢) (&) = "®*p(z), &eSt. (2.19)

Therefore, combining (2.18)-(2.19) with (2.17) we can estimate the radius of the smallest ball around
an arbitrary point z € R? that contains the convex scattering support of a far field pattern u™.

For later reference, we note that writing z = r,(cos ¢, sin ¢,) and substituting (2.6) into (2.18)
implies that the Fourier coefficients @ = (@, )mez of

u>e(&) = ame™, 1eSt,
meZ
are given by
Ay = E M ei(n—m)e. In—m(KT2) an meZ.
nez

Accordingly, we define T}, : £2 — (2,

(Toa)m = am = Zin_mei("_m)‘szn_m(mrz) ap, - (2.20)
nez

3 Weighted ¢! estimates for the Fourier coefficients of u™

Before we consider the far field splitting problem and its formulation as a weighted ¢! minimization
problem in Section 4 below, we first discuss a third characterization of far field patterns radiated from
a ball of radius r around the origin. This characterization is an ¢! version of the Picard criterion
(2.11), which will be used to determine the correct weights for the far field splitting scheme in
Section 4.

Assuming that s > 0 and 1 < p < 0o, we define

Tpn(s) = min{l, (p’nf+2>”(272‘)|"}, nez, (3.1)

and accordingly

wo— — (an)n 72 ‘ an /P
s {CL (CL ) €z € (UPJL(S))TLGZ € }7
which shall be equipped with the norm
an
lalle: = [(5°55) e

Furthermore, we note that the representation (2.2) together with the far field expansion (2.3)—(2.4)
remains valid for compactly supported sources f € L(l] (R?), and accordingly the restricted far field
operators from (2.9) may be extended to bounded linear operators from L(§) to L?(S1).

(3.2)

w’

Theorem 3.1. Let 0 < r < p < oo, and let u™ € L*(S') with Fourier coefficients a = (ay,)nez € 2.
(a) If u™ is a far field pattern radiated by a compactly supported source’ f € L'(B,(0)), then

its Fourier coefficients satisfy
acly,. (3.3)

3Throughout, we identify f € L'(B,(0)) with its continuation to R? by zero whenever appropriate.



(b) On the other hand, if a € Kﬁp, then

2t 3 st u(wlal), o] <o,
flz) = w7, onl (3-4)
0 2| = p,
is well defined, f € L*(B,(0)), and f radiates u™

The proof of Theorem 3.1 relies on the following three lemmas:

Lemma 3.2. Let 1 < p,q < co such that + + % =1, let 0 < r < oo, and assume that u>® € L?(S')
is a far field pattern radiated by a source f € LY(B,(0)). Then the Fourier coefficients (an)nez of
u™ satisfy

1
lan| < (7r?)vopn(r)| fllLas ), nEZL. (3.5)

Proof. Recalling (2.7) and applying Holder’s inequality we find that
lan| < /B(O) [Tn(BlyDILf W) dy < [In (sl Dllee s, 0) 1 F |l La (s, 0)

Furthermore, the estimate (2.8) for Bessel functions yields

19006 Dy = 2 [ 1t}
r err\ " ”
277/ min< 1, [ — rdr
0 2|n|

r2 exr \MP 2 ) ,
< 2 = .
< 27 min <2\n\> P mr (ap,n(m’))

Combining these estimates we obtain (3.5). O

IN

Lemma 3.3. Let 1 < p,q < o0, and let 0 < r < p < co. Then the weights op n (k1) and o4,(kp),
n € Z, from (3.1) satisfy

opn(KT) < 5o
nez UQvn(Hp)

Proof. Recalling the definition of the weights o, ,(k7) an o4, (kp) in (3.1) we can estimate
opn(KT) 11 Inl (¢|n| +2)
Y, e =2 Z()i Z“()
T, =
nfrtae Oan () niztge P I+

Here and throughout, C' denotes a generic positive constant which may be different at different
occurrences. U

Lemma 3.4. Let 0 < r < oo, and denote by s,(kr), n € Z, the rescaled singular values of the
restricted far field operator Fp (o) from (2.10). Then there exists C > 0 independent of n such that

kroln(kr) < Csy(kr) foralln € Z. (3.6)



Proof. Combining (2.10) and the asymptotic behavior of the Bessel functions .J,, for large order,

| (57)| = \/ﬁ (%)nl <1+o(ﬁ)> for [n| — oo

(cf., e.g., |7, p. 65]), we find that

T ek n T [ ERT n m”2
sp(r) = (2M)2/0 (Wj)zl ﬁ(”o(ﬁ))pdp - %(mm)zl 2|(n|—)|—2<1+0<ﬁ>>

for |n| — oco. Therefore,

<%)2 _ %%(1—1_0(%)) for |n| — oo,

i.e., the left hand side of this equation is uniformly bounded with respect to n € Z. This shows (3.6).
O

Proof of Theorem 3.1. Suppose that u™ € L?(S') is radiated by a source f € L'(B,(0)). Then,
using Lemma 3.2 we see that its Fourier coefficients a = (ay,)nez satisfy

Slttl = ottty < Whoso

7, Joo,n (k) O1.n (kp) — ned,

Too,n(KT)
o1,n(kp)

Applying Lemma 3.3 we thus obtain (3.3).
Conversely, let a € Eip and define f by (3.4). Using the Cauchy-Schwarz inequality, (2.10), and
Lemma 3.4 we find that

an
£l s,0) < 2767 ) ol /(O)IJn(ffle)ld:v
p

nez sl
1/2
< 27m2z |an| (0)]1/2 </ J2(k|x) da:) /
nez ” B, (0)
= V27kp <C M < 0.
Z S < 25100

This shows that f € L'(B,(0)). From the singular value decomposition of the restricted far field
operator Fp (g) in (2.10) together with the boundedness of the continuous extension of Fp ,(0) from
LY(B,(0)) to L?(S'), it is now obvious that f from (3.4) radiates the far field pattern with the
Fourier coefficients a. O

4 Splitting far field patterns by weighted ¢! minimization
Henceforth, we assume that the far field pattern u® in (2.4) is a superposition

u™ = u 4 +upy (4.1)

m



of m far field patterns u$°, ..., uy; that are radiated by well separated compactly supported sources.
By this we mean that there exist disjoint balls B, (21),..., By, (2m) with |z; — 2| > r; + r; for
1<34,1 <m, j#1 and sources f; € L2(Brj(zj)), j=1,...,m, such that fBTj(zj)fj = ug°.

We seek to recover the individual far field components u$°, ..., us® from (possibly noisy) obser-
vations of u®°, together with the a priori information that each of the convex scattering supports
% (u3°) lies inside the corresponding® B, (zj). We call this the far field splitting problem.

It follows immediately that the decomposition in (4.1) is uniquely determined, since for any two
bounded domains ©;, Qs C R? such that R? \ ©; and R2 \ Q9 are connected and Q1 N Qy = 0 the

intersection of the ranges of the corresponding restricted far field operators is trivial, i.e.,
R(Fa,) NR(Fa,) = {0}

(cf., e.g., |25, Lemma 6]). On the other hand, as a consequence of the one-to-one correspondance
between Herglotz wave functions and their kernels (|7, Thm. 3.15|), both Fq, and Fgq, have dense
range, which indicates that the far field splitting problem is ill-posed without further assumptions.

In [12] we developed a Galerkin scheme to recover uS°,...,uss from the given data 4> and
By, (z1),..., By, (2m). This algorithm evaluates approximations v$° € V; C L3(SY) of u®, j =
1,...,m, satisfying

(5 4+ 0, By = (W, O)aey forall gE VI G B Vi, (42)

where the finite dimensional Galerkin subspaces Vj, j = 1,...,m, are spanned by the left singular
vectors of the restricted far field operators Fp, (.,) corresponding to the 2N; + 1 largest singular
J

values (cf. (2.10)). We chose N; = [arr;] for some fixed o > 0 as cut-off parameter, which reflects
the superlinear decay of the Fourier coefficients of u$° for |n| Z rr; (cf. (2.14)). In other words,

VJ':{M;UnHHISNj}, j=1,....,m,

where M., is the multiplication operator from (2.19) and (up)nez denotes the Fourier basis of
L?(S1). In [12] we provided an error analysis for this algorithm, and we showed that it is fairly well

conditioned, as long as the relative distances between the balls By, (21),. .., By, (2m), describing the
given a priori information on the approximate location and size of the unknown convex scattering
supports € (us°), ..., € (usy), are large with respect to their radii.

A drawback of this scheme is the sensitivity of its approximations with respect to the accuracy
of the required a priori information. In numerical tests we observed that the method works very
well if the balls By, (z1),..., By, (2m) are well separated and relatively close to €' (ug®),..., € (ul),
respectively. However, if the radii rq,...,r,, are chosen too large or if the points z1,...,z, are
too far away from the barycenters of the individual convex scattering supports, then the accuracy
of the approximations deteriorates, even if the € (u$®),..., ¢ (u5) are well separated and thus
the Galerkin scheme with more accurate a priori information would be well conditioned. In the
following we discuss a more robust approach to far field splitting that in particular can handle much
less accurate a priori information.

If the balls By, (z1),..., By, (2m) are well separated, then the dimensions of the Galerkin sub-

spaces Vi,..., V,, are small relative to the number of Fourier modes needed to accurately represent

4The convex scattering support C(u3°), j=1,...,m, is a subset of any convex set and thus in particular of any
ball that carries u;°.

10



the whole far field pattern u*> (a rough estimate for the latter is given by k maxj—1__n(|2;| +7;)).
Therefore the decomposition of 4> obtained in (4.2) can be considered as a sparse approximation
of the far field pattern ©*° in the overcomplete dictionary

D = {Mu,|ne€Z}U---U{M] u,|necZ}. (4.3)

Basis pursuit (see, e.g., [6]) is a method for finding such a sparse decomposition without choosing
the relevant dictionary elements in advance. Applied to the far field splitting problem with the
dictionary from (4.3), basis pursuit means solving the constrained optimization problem

m m
minimize Z lbj]l;r  subject to ZTz*jbj = a, (4.4)

j=1 j=1
where as before a = (a,)nez denotes the Fourier coefficients of 4>, and T%,, j = 1,...,m, are the
convolution operators from (2.20). However, a generic solution b = [by,...,by] € £2 x --- x £% of

(4.4) need not represent a valid far field split, since one or more of the far fields given by the Fourier
series
vO(E) = Y Tibje™, &= (cos(t),sin(t)) € ST,
nes

may not be in the range of the corresponding restricted far field operator F B, () 1 <5 <m,
respectively. In fact, it might not even be a far field pattern radiated by any compactly supported
source. Hence we modify (4.4), and replace the £* norms by weighted ¢! norms with weight functions
chosen as in (3.2). We will show that this is sufficient to obtain a constrained optimization problem
that is genuinely equivalent to the original far field splitting problem.

Given u* and By (#1),...,B, (2m) as above, we choose p; > r;, 1 < j < m, such that

By, (2;) N By, (z1) = 0 for 1 < j,1 <m, j # [ and consider the constrained optimization problem

m m
minimize bill subject to T b; = a. 4.5
J ZWJ_ J z; 7
=) j=1

The following proposition shows that (4.5) has a unique solution, which yields a valid far field split.

Proposition 4.1. Suppose that u™ is a superposition of m far field patterns ui°, ..., u;> that are
radiated from well separated balls By, (z1),..., By, (2m), and denote by a = (ap)nez the Fourier
coefficients of u>. Then the constrained minimization problem (4.5) with p; > r;, j =1,...,m,
such that B, (z;) N By () = 0 for 1 < j,1 < 'm, j # 1 has a unique solution bl = bl,... bk €

1 1 : : :
bypy X oo Xy, . and this solution satisfies

uFP(d) = > Trbbe™, &= (cos(t),sin(t) € ST, j=1,...,m.
nez

Proof. Let 1 < j < m, and let a; be the sequence of Fourier coefficients of u3°. Since u3” is radiated
from B, (z;) it follows by translation that M, u$° is radiated from B, (0), and thus the first part
of Theorem 3.1 shows that the Fourier coefficients b; = T a; of M u3® satisfy b; € E,lfpj. Hence

there exists at least one admissible b = [by,...,by,] € f}wl X e X E,lipm that satisfies the constraint
of (4.5).

11



On the other hand, the second part of Theorem 3.1 implies that for any admissible b =
bi,...,bm] € €L X - x Eépm satisfying the constraint of (4.5) the sequences 17 b1,...,T7 by

KpP1 Zm
are the Fourier coefficients of a solution to the far field splitting problem with B, (z1),..., By, (2m)

replaced by B, (#1),...,Bp,,(#m). Since these are unique, we find that (4.5) has a unique solu-
tion. O

Alternatively, if only perturbed observations u®® of the true far field data u™ are available,
and these observations satisfy

[u® —u 21y <6 and  [[u™p2(51) > 6 (4.6)
for some & > 0, then the Fourier coefficients a’ = (ag)jez of u®9 satisfy ||a — a®|2 < §/v/2m and
a®l|;e > 8/v/27m. Accordingly, we modify (4.5) and consider the constrained optimization problem
la®le % gly y
m m
L. . 5 %
minimize Z ”ijgipj subject to Ha - ZTZjijz? < §/V2r. (4.7)
j=1 j=1

It is well known that (4.7) is equivalent to minimizing the Tikhonov functional®

m 2 m
U, ,(b) = “a5—ZT;bj LEad i, s b=l baleBxx B (48)
j=1 j=1

for a suitably chosen regularization parameter a > 0 (see, e.g., [11, Prop. 2.2]).
Before we discuss the existence and uniqueness of minimizers of ¥, ,, we introduce as a short
hand notation the operator K : £2 x --- x £? — (2,

Kb =) Trb;, (4.9)
j=1

and note that its adjoint K* : £2 — £? x --- x (2 is given by
K*c = [T,c,..., T, ¢].

Since the convolution operators T;j, j=1,...,m, from (2.20) are £? isometries, the operator norm
of K is bounded by® ||K|| < v/m, and therefore || K*K||s2y...x;2 < m. Choosing 0 < w < 1/m such

*

that || wK*K|| < 1, it follows immediately from [8, Prop. 2.1] that any minimizer b* = [b],...,b}]
of the Tikhonov functional ¥, , from (4.8) satisfies the fixed point equation

b* = Suapd" +wK*(a— Kb")), (4.10)
where the non-linear thresholding function S, p is defined componentwise by

Swapb = [Swapibls- - Swapmbm) s b=1[b1,....,bp] €2 x - x (2,

°In (4.8) the index p stands for [p1,. .., pm].

1
SWe consider the norm ||(a1, . .., am)||e2x...x2 = (Z;":l llaj[[72)2 on €% x - x £°.
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with

wa -
| — — 2 elarg(bjyn) if 10, > wa ’
(Swa,pj bj)n = <| J,n| 20_1,n(’{pj)> | j’n| = 201n(kps) n e Z,
0 if [bj.n] < #‘&pﬂ ,
for j =1,...,m. (cf. [8, Remark 2.5]). In particular, minimizers of ¥, , have only finitely many

nonzero coefficients, and therefore two minimizers of ¥, , have to coincide except for possibly
finitely many coefficients.

Although the operator K of (4.9) is clearly not injective, we show in the next lemma that its
restriction to any finite dimensional subspace has trivial null space. This property is often called
finite basis injectivity (see, e.g., [2]), and together with what we have seen so far, it guarantees
uniqueness for the minimizer of ¥, .

Lemma 4.1. Let z1,..., 2, be distinct points in R2. Then the restriction of the operator K from
(4.9) to any finite dimensional subspace of £* x --- x £? is injective.

Proof. Let by, ..., by, € £? such that each bj, j = 1,...,m, has only finitely many non-zero coeffi-
cients and suppose that
Tiby+--+ T by = 0. (4.11)

Then, with s2(kr), n € Z, denoting the rescaled singular values of the restricted far field operator
Fp,(0) from (2.10), the sources

bjn

27K Z AN e rs T (el — z4]), o — 2] <7
2 n ] 9 ] ) .
fi(z) = ezsn('{r) i=1....m,
0, |z — 2| >r,

are well defined and have disjoint supports for some sufficiently small value of » > 0. Moreover, it
follows immediately from (2.10) that f;, j =1,--- ,m, radiates the far field pattern

v;°(2) = Z(Tz*jbj)meimt, & = (cost,sint) € S*,
mez

respectively. Since (4.11) implies that v{°+---+0v2° = 0, the fact that two disjoint bounded domains

with connected complement cannot carry the same far field implies that b; = --- = b,,, = 0. O
Corollary 4.2. Suppose that u> is a superposition of m far field patterns u$°,...,usy that are
radiated from well separated balls By, (z1),..., By, (2m), and denote by a = (an)nez the Fourier

coefficients of u>. Then for any o > 0 the unconstrained minimization problem

m 2 m
minimize Wq p(b) = Ha5 — Z:Tz*jijg2 + az ”ijgipj over b e’ x - x(?, (4.12)
P =1

with p; > rj, j = 1,...,m, such that B, (z;) N\ By(21) = 0 for 1 < j,1 <m, j # 1, has a unique

solution b, , € ), X --- x L} satisfying (4.10) for any 0 <w < 1/m.

13



o7 RON T T T T T P RN
30f ] 30f
20 @ | 1 200/ ® |
I, Lemmm- o --7 /‘l e ==~
10g 10¢
----- - K \ Seo o7 K ""\\\ \
0 i 5 1 0 , S i 1
\ & \ \ 1
PR ‘\ @ II ,,-—-’::: \\ ‘~-@ /I
_10, "» > \\ ,z 4 _10, /,:, . \\ \\ // |
! s Y M n
2000 : -20 RSN ¥
A J \ \\~ Il
\ 1 \ R v
-30 R J -30 s K
-30 -20 -10 0 10 20 30 -30 -20 -10 0 10 20 30

Figure 4.1: Left: Geometry of the scatterers (solid lines), convex scattering supports of u$°, u°, and u$°
(dashed lines), and a priori guess for the source locations (dashed circles). Right: Same as left but with
convex scattering supports of v$°, v5°, and v5° from Example 4.3 (dashed lines)

Although b}, , does of course not solve (4.5) exactly, the corresponding Fourier series

vPR(E) = Y Trbje™, &= (cos(t),sin(t)) € ST, j=1,...,m,
nez

are at least in the range of Fp,_ (), respectively. Moreover, it can be shown that (4.12) together
J

with an appropriate parameter choice rule o = (4, u°°’5) constitutes a convergent regularization
method (see, e.g., [8, 10, 11]), i.e.,

lim( sup 15 6,u.5),p — bTHfZ) =0

00 ||uo°_“°o'6||[,2(51) <é

In our numerical computations we solve (4.12) for fixed a > 0, by applying the iterative soft
thresholding algorithm from [8]. Choosing 0 < w < 1/m and an initial guess b(® € 2 x ... x ¢2
(e.g., b®) =(0,...,0)), the corresponding sequence of iterates is given by

b = 8, (%) + wi*(a® — KbR)) kE=0,1,.... (4.13)

If follows from [8, Thm. 3.1] that (b*)),cn converges strongly to the unique minimizer by, p of Yo p,
regardless of the choice of b(%),

Example 4.3. To illustrate this weighted ¢' far field splitting algorithm, we consider a scattering
problem with three obstacles (an ellipse, a nut, and a kite) as shown in Figure 4.1 The three
obstacles are illuminated by an incoming plane wave u’(z) = e 2 e R?, with incident direction
d = (1,0) and wave number x = 5. Assuming that the ellipse is sound soft whereas the kite and the
nut are sound hard, the scattered field u® satisfies the homogeneous Helmholtz equation outside the
obstacles together with the Sommerfeld radiation condition at infinity and Neumann (for the ellipse)
or Dirichlet boundary conditions (for the kite and the nut) on the boundaries of the obstacles. We
note that the same example has been used in [12, Sect. 7] to test the Galerkin scheme for the far
field splitting problem and hence, the results can easily be compared.

14
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Figure 4.2: Scatter plots of the absolute values of the Fourier coefficients of v5® vs. ug® for j = 1,2,3
(w=1/4, « = 1072, 10* iterations).

It is well known that the far field pattern ©u® of u® can be written as a superposition of three far
field patterns u9°, u3°, us® radiated by three individual smooth sources supported in arbitrarily small
neighborhoods of the three scatterers, respectively (cf., e.g., [21, Lemma 3.6]). In our computations
the exact far field pattern u® has been simulated on an equidistant grid with 512 points on the
unit circle using the Nystrom method as described in [7, 19]. As a byproduct this implementation
also provides access to the exact far field components u‘j?o, 7 =1,2,3. Using lighter dashed lines we
include in Figure 4.1 (left) the boundaries of the convex scattering supports (f(u;x’), j=1,23, of
these exact far field components, which have been evaluated numerically using the implementation
of the convex scattering support described in [12, Sect. 7].

We apply the iterative soft thresholding procedure (4.13) to compute approximations fu;?" of

u3®, j =1,2,3. To this end we use b© = (0,...,0) as initial guess, and we choose w = 1/4 and
a = 1072 for the regularization parameter. We use the dashed circles shown in Figure 4.1 as a
priori information on the approximate source locations B, (z;), j = 1,2, 3, and we choose p; = 5,
j =1,2,3, in the Tikhonov functional ¥, , from (4.8). More precisely, z; = (20,0), 22 = (=25, 20),
z3 = (—10,—22), and r, = ro = r3 = 15. This a priori information is considerably less accurate than
the a priori guess used in [12, Sect. 7]. Our stability analysis from [12] indicates that the Galerkin
scheme from [12] is severely ill-conditioned for these less accurate a priori data, and numerical tests
confirm that the Galerkin algorithm does not give useful reconstructions. In fact, the condition
number of the corresponding linear system is 6.1 x 10%°.

The absolute values of the approximations of the Fourier coefficients of i obtained by the
iterative soft thresholding algorithm after 10* iterations are plotted against the absolute values of
the Fourier coefficients of the exact far field components ug® for j = 1,2,3 in Figure 4.2. While
the reconstructions of the largest Fourier coefficients of the individual far field components is rel-
atively decent, the smaller Fourier coefficients are still not recovered well. Accordingly the convex
scattering supports (g(v;?o), J = 1,2,3, of these approximate far field components shown in Fig-
ure 4.1 (right) do not yield satisfactory reconstructions of the locations and shapes of the unknown
scatterers. However, the results are much better than the corresponding results obtained with the
Galerkin scheme from [12], where almost all reconstructed Fourier coefficients of the corresponding
approximation v7° in the index range —exr; /2 < n < ekrr;j/2 are of order one. This is the expected
behavior for an % based reconstruction scheme, and it illustrates the advantage of the sparsity
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promoting weighted ¢! approach.
Finally, we note that, due to the notoriously slow convergence of the iterative soft thresholding
algorithm, further iterations do not change the results significantly. %

We observed in Example 4.3 that the numerical results obtained by solving the minimization
problem (4.12) given inaccurate a priori information on the approximate source locations are better
than the corresponding results for the Galerkin scheme from [12] with the same a priori information,
but still may not be satisfactory. Therefore, in the following sections we combine the minimization
problem (4.12) with an iterative reweighting strategy that aims to gradually improve the quality of
the available a priori information by solving a sequence of weighted ¢! minimization problems, and
incorporating information on the source locations obtained from the value of the current solution
in the next iteration. To this end we need an algorithm to estimate the centers and the radii of
balls B, (z;) containing the convex scattering supports ‘5(2};’0) of the current approximations v3*,
j=1,...,m. This is the subject of the next section.

5 The narrow box principle

In Section 2 we observed that the Fourier coefficients a = (a,,)nez of the far field pattern u* radiated
by a not too exotic source f € L3(B,(z)) are essentially supported in the index range |n| < k(r+|z|).
Clearly, moving the origin closer to the source by shifting z into the origin as in (2.18)-(2.20), makes
this index range smaller. Accordingly, the magnitudes of the Fourier coefficients a, = (T.a),
|n| < kr, should on average exceed the magnitudes of the Fourier coefficients ay,, [n| < k(r + |2]),
since the corresponding transformation 7}, from (2.20) is ¢ unitary.

In the following we formalize this narrow box principle and discuss some simple consequences.

Theorem 5.1. Let u®™ be the far field pattern radiated by a compactly supported source f €
L?(B,(2)) with z € R? and r > 0, denote by a = (a,)nez the Fourier coefficients of u™, and
let Ay yoo be as defined in (2.13). Then the following hold:

(a) Suppose 1 < q < 2. The inequality

IT.all s 11 1,0, 1rerr\N
1< 2=le o 41y (14 26(2 <—>A N 5.1
S [Talle = GV HD (RO Are 61
is valid for all N € N satisfying N > exr/2.
(b) Suppose 2 < q < o0o. The inequality
IT.al| e 1.1 9 \1/err\N -1
1 < 18lle oy 1yEe (1 (2 <—)A N 5.2
= | T.allee — @N+1)2 e (2n7nr)2 2N K (5.2)

is valid for all N € N satisfying N > exr/2.

Proof. As before, we denote by a := (a,,)nez = T-.a the Fourier coefficients of the shifted far field
pattern M,u°.
We first consider the case 1 < ¢ < 2, and note that

il < (30 @ult) "+ (X k) 65:3)

In|<N In|>N
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Holder’s inequality implies that the first term on the right hand side of (5.3) can be estimated by
3 f@al” < 2N +1) —%< 3 fan) ) (2N + 1) 5 |[@]%, . (5.4)
In|<N In|<N

Combining Holder’s inequality with (2.16) and (2.15) gives an estimate for the second term on the
right hand side of (5.3), i.e

o) N2k+1 o) N2k+1 q
OIS S SENCATES SELES T SRS |
|n|>N k=0 |n|=N2k+1 k=0 |n|=N2F+1

o

N2 AL st ()l

Kru® 2 N2k 41 02
k=0

2 2(N2F+1)y ¢
< aNY-EAT g (2 _enr _yuotaing
= ( ) m’u HaHﬁ Z N2k +9 2(N2k + 1)
Assuming that N > exr/2, we can further estimate

2 [’

[n|>N

< (emi

=

212 (kr)?\ 3 em“ 13 k(1— (24 N2k)g) (€T V@ =1)+1)a
B (FR) (557 k) 32 "(5%)

, k=0 (5.5)

e 2} (S0) ||a||z2> Z

k=

Q|

IN

(@)

errTr

1 11 ~ )\
< (2N + 1 H A 202} () Ha||z2> -

Combining (5.3)—(5.5) yields the upper bound in (5.1). To obtain the lower bound, we note that
Parseval’s theorem, Hélder’s inequality, and the Hausdorff-Young inequality imply that

_ 1 _1 ~
lalle = (2m) "2 [Mu™[ 21y < (2m) 2| Mou™ [ ogsny < lallea - (5.6)

In order to prove the second statement we proceed similarly. Assuming 2 < ¢ < oo, we note

that
e < (X k)’ + (3 @)’ (5.7)

[n|<N [n|>N

Jun

and use Holder’s inequality to estimate the first term on the right hand side of (5.7), obtaining

1_,
>l < @N+ 1) a )z (5.8)
In|<N

The second term on the right hand side of (5.7) can be estimated with the aid of (2.16) and (2.15),

~ ~ 22 (kr)? /1 err \2N+2 -
> lanl < A el < T (gag) Al
[n|>N
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For N > erxr/2, this implies that

> fanl? < () (50) " Ay ) (5.9)

[n|>N

Combining (5.7)—(5.9) yields the upper bound in (5.2). The lower bound then follows by applying
the Hausdorfl-Young inequality, Holder’s inequality, and Parseval’s theorem,

_1
(2m) P | Mau™|| pp(s1y <

1 Tzallea <

_1 o
(2m) "2 [ Mu™ | p2(s1) < [ Tzalle2 - (5.10)
This ends the proof of the theorem. O

To illustrate the estimates (5.1) and (5.2) from Theorem 5.1, we consider the special case of a
far field pattern radiated by a single point source. Although point sources are not square integrable,
similar estimates can be obtained by slightly modifying the arguments of the proof of Theorem 5.1.

Example 5.2. The far field pattern u* radiated by a point source f = ¢, at z = r,(cos ¢,,sin ¢,) €
R? is given by
u®(3) = e FEF = Z ape & = (cost,sint) € St
nez
with Fourier coefficients
an = an(z) = (—i)"e "= J, (kr,)

(cf. (2.6)). Accordingly, the sequence a(z) = (an(z))nez satisfies

la(2)or = 4 2omezlInlar)l?, 1< g <0,
suppez | Jn(kr2)], g =o00.

The estimates (5.4) and (5.8) for the lower order Fourier coefficients a,, |n| < N, as well as the
lower bounds (5.6) and (5.10), carry over to the setting considered in this example without changes.
On the other hand, assuming N > [exr, — 1], the estimate (2.8) implies that

9—a(N+1)

D lanlt = >0 Phleralt < 30 2 =29, 15452,

[n|>N [n|>N [n|>N

Recalling that ||all,2 = ||(Jn(7))nezllez = 1 (see, e.g., [1, 9.1.76]) and choosing N = [exr — 1], we
obtain that

2% 92— [err]

_1
2

Q=

1 < Jla(2)]lea < (2err,] —1) + T 1<¢<2, (5.11)
(1-2-0)F
< 1 < (fenn] —1)F 2ao7levl 1 2<q< (5.12)
S v S ERTz | — 7+ , <qg< . .
TGl : 1221 @l

These estimates should be compared to (5.1) and (5.2).

In Figure 5.1 we plot [la(2)|lo = [|(Jn(kr2))nenllon (left) and 1/]a(z)llps = 1/[|(Jn(k72))nenlles
(right) as a function of , € [0,10] for k = 5 (solid line). Note that these functions have a two-scale
behavior: They are monotonically increasing on a macroscopic scale, but also contain high frequency
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Figure 5.1: Left: ||(Jn(k72))nen|ler (solid) and the bounds of (5.11) (dashed) versus r, for x = 5. Right:
1/[[(Jn(K72))nenllea (solid) and the bounds of (5.12) (dashed) versus r, for k = 5.

oscillations with small amplitude on the micro scale. The dashed lines in these plots correspond to
the lower and upper bounds from (5.11) (left) and (5.12) (right). The first term on the right hand
side of these estimates is included as lighter solid curve in Figure 5.1. Although the bounds are
clearly not sharp, they give at least the right qualitative behavior. The second term in the upper
bounds in (5.11) and (5.12) diminishes quickly away from the origin. O

The estimates (5.1) and (5.2) immediately suggest a numerical procedure for approximating the
center z and the radius r, of the smallest ball B, (z) containing the convex scattering support € (u>)
of the far field pattern u® radiated by a single localized source f: First use (2.17) to determine an
approximation pg of the radius of the smallest circle around the origin enclosing % (u°°). This gives
a preliminary rough estimate of a region of interest containing % (u*°). Then, again denoting the
Fourier coefficients of u* by a = (ap)nez, evaluate

Z = argmingep_ (o) | Tyallea for some 1 < g < 2 (5.13a)

or

Z = argmaxycp, (o) | Tyallea for some 2 < ¢ < 00. (5.13b)

According to (5.1) and (5.2), this point z should be close to € (u*). Finally, apply (2.17) to Ta
to determine an approximation pz of the radius of the smallest ball around z that contains € (u>).
The ball B;_(%) constitutes a new approximation of B, (z).

Example 5.3. To illustrate this algorithm we again consider the scattering problem with three
obstacles illuminated by a single plane wave incident field from the left that has been introduced
in Example 4.3. For j = 1,2,3 we denote the Fourier coefficients of the exact far field component
u3® by al) = (ag))nez, and show in Figure 5.2 gray scale images of ||T,a'?) | (left) and || T,a)||p
(right) locally around the corresponding scatterers. More precisely, these figures contain plots of
| T,a9) || and || T,al9) || for y € B, (zj), j = 1,2, 3, where the balls B, (z;) coincide with the priori
information on the approximate source location used in Example 4.3. These visualizations confirm
that the position of the minimum of ||T,a")||s and of the maximum of || T,a)||s is quite close to
the position of jth scatterer for each j = 1,2, 3.
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Figure 5.2: Left: |T,a")|x, j = 1,2,3 (gray scale), approximation of the source location Bj.(Z) (dashed),
and geometry of the scatterers (solid). Right: ||T,a")| s, j = 1,2, 3 (gray scale), approximation of the source
location Bj_(%) (dashed), and geometry of the scatterers (solid).

As in (5.13), we denote the positions of these minima or maxima by z;, j = 1,2,3, and apply
(2.17) with threshold parameter 7 = 10™* to the transformed Fourier coefficients 1% al9) to approxi-
mate the radius of the smallest ball around Z; containing ¢’ (u3°). The corresponding circles B;_(2),
j =1,2,3, are shown in Figure 5.2 (dashed lines) together with the geometry of the true scatterers
(solid lines). It can be seen that this procedure significantly improves the quality of the a priori
information on the approximate source locations from Example 4.3. The results are slightly better
for the ¢! norm than for the ¢4 norm. We note that the picture on the right does not change much,
if we replace the ¢4 norm by the ¢ norm. O

6 Iteratively reweighted (' far field splitting

Having shown how to estimate the center and the radius of the smallest ball containing the convex
scattering support of a given far field pattern radiated by a single localized source numerically, we
now combine this procedure with the weighted ¢! minimization algorithm for the far field splitting
problem from Section 4. The aim is to successively improve the given a priori information on the
approximate source locations that determines the weights used in the minimization problem (4.12)
by solving a sequence of these weighted ¢! minimization problems, where the a priori information
used for the next iteration is computed from the value of the current solution. Improving the a
priori information on the approximate source locations also enhances the stability of the splitting
algorithm and thus, it improves the quality of the reconstructions.

In Algorithm 6.1 we describe this reweighting strategy in more detail. In our numerical compu-
tations we solve the constrained minimization problem in step 5 as before by applying the iterated
soft shrinkage procedure from (4.13) to approximate a minimizer of the corresponding Tikhonov
functional from (4.12). In step 6 of the algorithm we use the criterion (5.13) with ¢ = 1 to update
the a priori information z;, j = 1,...,m, on the approximate source locations, since this ¢! criterion
usually gave the best results in our numerical tests. When updating r;, j = 1,...,m, we prevent
increasing radii by comparing the new estimate with the radius used in the previous step of the
iteration. We note that there is no guarantee that none of these balls B, (z;) is too small, i.e.,
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Algorithm 6.1 Far field splitting by iteratively reweighted ¢! minimization

Suppose noisy observations u>° of 4™ = u$® + --- + u where uf°,...,uS are radiated from
B, (1), ..., Br,, (2m), respectively, satisfying (4.6) are given.

1: function [v§°, ..., v°] = SPLITTING (™%, 6, K, 21, -+, Zm, T1s - s T'm)

2: Compute the Fourier coefficients of u> and store the result in a®.

3 Set Z;o) = zj and r;o) =rjforj=1,...,m.
4: for (| =0,1,2,...do
5.

Compute

b = argmin(z ||b‘§-l)Hel (l)) subject to Ha‘s - ZTZ*(.L)ijgz < §/V2r.
j=1 " j=1 7

6: Update a priori information: For j = 1,...,m compute
I+1 l . l
z]( ) = z]( )+ argminyep ) (o) |\Tyb§)||g1 .
J
Choose a threshold parameter 0 < n < 1, evaluate for j = 1,...,m the expression
~ 1. l
5=k 1mm{N €N \ S R bl > 1 - n}
In|<N
from (2.17), and set
I+1 . D o~
7’§ ) = mln{r§), Pt
7 Terminate on convergence or when [ attains a specific max. number of iterates [y ax-
8: end for
9: The entries of T*‘mbgl)7 e T*(l)bsyll) are the Fourier coefficients of the far field components
N Zm/
V%, ..., v7°, respectively.

10: end function

smaller than the corresponding convex scattering support ‘K(u;") after this update, but using an
appropriate threshold parameter 7 in (2.17) we did not observe such a behavior in our numerical
tests.

Typically a small number of iterations in the overall procedure is sufficient to obtain a very good
estimates for the balls B, (z1),..., By, (zy) containing the individual source components, and thus
to enhance the reconstructions of the ¢! far field splitting procedure significantly. However, since
even with very good a priori information the iterative soft shrinkage still converges rather slowly,
we propose to apply the Galerkin scheme from [12] as a final post processing step using the accurate
a priori information obtained in the last step of the iteration in Algorithm 6.1. This then typically
yields highly accurate results.

Example 6.1. We return to the scattering problem with three obstacles from Example 4.3, and
apply Algorithm 6.1 to compute approximations v3° of the individual far field components u3”,
j = 1,2,3. We start with the same a priori information as used in Example 4.3 (cf. Figure 4.1),
and solve the constrained optimization problems in step 5 of Algorithm 6.1 using the iterated soft
thresholding procedure from (4.13) with initial guess b(®) = (0,...,0), w = 1/4, and regularization
parameter o« = 1073. We stop each iterative thresholding procedure after 10 iterations. Then
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Iteration counter Centers Radii

Z%l) Zél) Zél) Tgl) Tél) Tg(?,l)

0 | (20.0,—0.0) | (—25.0,20.0) | (—=10.0,—22.0) | 15.0 | 15.0 | 15.0

1] (22.0,-5.0) | (—23.3,22.6) | (—14.4,—20.0) | 13.6 | 10.6 | 15.0

2| (22.9,-4.9) | (—22.2,22.3) | (—14.5,—-19.9) | 54 | 6.0 | 4.6
31(24.2,-4.2) | (—21.2,23.4) | (—14.6,—20.0) | 5.0 | 5.4 | 44

4| (24.2,-4.2) | (—21.3,234) | (—14.6,—20.0) | 4.6 | 5.2 | 4.0

51 (24.2,-4.2) | (—21.2,23.4) | (—14.7,—20.0) | 4.4 | 5.2 | 3.8

10 | (24.2,—4.2) | (—21.3,23.4) | (—14.6,—20.0) | 4.0 | 5.2 | 3.8

20 | (24.2,—-4.2) | (—21.2,23.4) | (—14.7,—20.0) | 4.0 | 5.2 | 3.8

Table 1: Convergence history of updates of the a priori information on the approximate source locations.
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Figure 6.1: Left: Convergence history of the updated a priori information on the source locations (dashed
circles) and geometry of the scatterers (solid lines). Right: Convex scattering supports of v$°, v5°, and v5°
(dashed lines) and geometry of the scatterers (solid lines).

we update the estimates for the centers and radii of the disks containing the individual source
components as outlined in step 6 of Algorithm 6.1, using the thresholding parameter n = 10~
The convergence history of the successively improved a priori information is shown in Table 1.
We observe that the quality of the updated a priori information improves rather quickly. After
10 iterations the estimates for the centers and radii become stationary for this example. The
corresponding disks BT@ (z](-l)), 1 =0,...,5, are also shown as dashed circles in Figure 6.1 (left). We
J

note that already a very small number of iterations in the overall procedure is sufficient to improve
the given a priori information in this example substantially.

The absolute values of the approximations of the Fourier coefficients of v5° obtained by Algo-
rithm 6.1 after 5 iterations with 103 iterated soft thresholding steps each, are plotted against the
absolute values of the Fourier coefficients of the exact far field components uj° for j = 1,2,3 in
Figure 6.2. The reconstructions of the largest Fourier coefficients of the individual far field compo-
nents are significantly better than the corresponding results without reweighting from Example 4.3.
Using this approximate far field split we compute the convex scattering supports ‘5(1}?0), 7=1,2,3,
of the individual far field components shown in Figure 6.1 (right). Comparing these reconstructions
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Figure 6.2: Scatter plots of the absolute values of the Fourier coefficients of v$° vs. u® for j = 1,2,3
(w=1/4, a = 1072, = 1074, after 5 iterations in Algorithm 6.1 with 10? iterated soft thresholding steps
each).
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Figure 6.3: Scatter plots of the absolute values of the Fourier coefficients of v7® vs. ug® for j = 1,2,3
(Galerkin scheme using the improved a priori information after 5 iterations in Algorithm 6.1).

with the convex scattering supports ‘f(ujoo), j = 1,2,3, of the exact far field components shown
in Figure 4.1 (left) and with the convex scattering supports ‘K(v}-’o), j = 1,2,3, of the approxi-
mate far field components obtained without reweighting in Example 4.3 and shown in Figure 4.1
(right) confirms that the far field splits obtained with Algorithm 6.1 allow for significantly improved
reconstructions of the supports of the unknown scatterers in this example.

We note that the overall computational costs of Algorithm 6.1 in this example are actually lower
than in Example 4.3, where we considered 10* iterations in the soft thresholding procedure, whereas
here we have 5 x 103 soft thresholding iterations plus 5 updates of the a priori information on the
approximate source locations.

Using the improved a priori information obtained after 5 iterations in Algorithm 6.1, we compute
an even more accurate far field split by applying the Galerkin method from [12] as a post processing
step. The absolute values of the corresponding approximations of the Fourier coefficients of v$° are
plotted against the absolute values of the Fourier coefficients of the exact far field components ug®
for j = 1,2,3 in Figure 6.3. For details on the numerical implementation of the Galerkin scheme
we refer to [12].

Finally, to get an idea about the performance of the algorithm for noisy data, we redo this
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Figure 6.4: Same as Fig. 6.2, but using data containing 10% uniformly distributed noise (w = 1/4, o = 1071,
n =104 after 5 iterations in Algorithm 6.1 with 10 iterated soft thresholding steps each).

computation (without the post-processing step) but add 10% uniformly distributed relative error
to the simulated far field data before splitting the far field pattern. We use the same a priori guess
for the scatterers, and the same initial guess and parameters in Algorithm 6.1 as before, except for
the regularization parameter in the soft thresholding procedure, for which we choose o = 107! to
account for the noise in the data. The resulting scatter plots (after 5 iterations with 10% iterated
soft thresholding steps each) are shown in Figure 6.4. The shaded region in these plots indicates
the Fourier coefficients with absolute value less than 10% of their maximum. The results are clearly
less accurate due to the noisy data, but the reconstructions of the largest Fourier coefficients are
still useful. O

Conclusions

We have discussed a numerical scheme for the inverse problem of decomposing the far field pattern
radiated by an ensemble of well separated compactly supported sources into the far field components
radiated by each of these sources separately. We have developed an ¢! characterization of these far
field components and used it to reformulate the far field splitting problem as a constrained weighted
¢! minimization problem. We have analyzed the well-posedness of this optimization problem, and
verified the conditions for convergence of an iterated soft thresholding procedure to approximate
the minimum numerically. We have also suggested an iterative reweighting strategy to successively
improve the required a priori information on the approximate source locations, which in particular
gradually enhances the stability of the splitting algorithm. Numerical examples for an inverse
obstacle scattering problem confirm that this iteratively reweighted ¢! far field splitting algorithm
can handle much less accurate a priori information than the Galerkin far field splitting scheme
considered in [12].
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