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Chapter 1
INTRODUCTION

This Theory Manual describes the theoretical background of the computer program
WAMIT (WaveAnalysisMIT). It provides an overview of the theories and the computa-
tional methodologies in a concise manner. For detailed information on the selected subjects,
some of the published and unpublished articles are included in the Appendix. The use of
the program WAMIT and its capabilities are described in a separate User Manual.

WAMIT is a panel program designed to solve the boundary-value problem for the inter-
action of water-waves with prescribed bodies in finite- and infinite- water depth. Viscous
effects of the fluid are not considered throughout and thus the flow field is potential with-
out circulation. A perturbation series solution of the nonlinear boundary value problem is
postulated with the assumption that the wave amplitude is small compared to the wave
length. It is also assumed that the body stays at its mean position and, if it is not fixed,
the oscillatory amplitude of the body motion is of the same order as the wave amplitude.
The time harmonic solutions corresponding to the first- and second-terms of the series
expansion are solved for a given steady-state incident wave field. The incident wave field
is assumed to be represented by a superposition of the fundamental first-order solutions of
particular frequency components in the absence of the body. The boundary value problem
is recast into integral equations using the wave source potential as a Green function. The
integral equation is then solved by a ‘panel’ method for the unknown velocity potential
and/or the source strength on the body surface. Using the latter, the fluid velocity on the
body surface is evaluated.

For incident waves of specific frequencies and wave headings, the linear problem is solved
first. Chapter 2 describes the linear boundary value problem and the solution procedure.
The quadratic interaction of two linear solutions defines the boundary condition for the
second-order problem. Chapter 3 is devoted to the discussion of the second-order problem.
In Chapter 4, the rigid body motion is discussed in the context of the perturbation series
and the expressions for the hydrodynamic forces are derived. Chapter 5 lists the references
quoted in this manual and Chapter 6 lists the references illustrating the computational
results obtained from WAMIT. The Appendix includes the articles on the subjects which
are not explained in detail in this manual.

Since the following will focus primarily on the hydrodynamic interaction, it is appropri-



ate to mention here restrictions on the bodies which may be analyzed using WAMIT. The
bodies may be fixed, constrained or neutrally buoyant and they may be bottom mounted,
submerged or surface piercing. Multibody interactions between any combinations of these
bodies can be analyzed. If only first-order quantities are required, the bodies need not be
rigid. Flexible bodies can be analyzed if the oscillatory displacements of the body surface
are described by specified mode shapes.

An extremely thin submerged body may be difficult to analyze when the small thickness
between the two facing surfaces compared to the other dimensions of the body may render
the integral equation ill-conditioned!. However, a thin body floating on the free surface (in
other words the draft is very small) is not included in this category, since it has only one
large wetted surface. In the extreme case of the latter, a body touching the free surface
may be analyzed.

1.1 Description of the Problem

The flow is assumed to be potential, free of separation or lifting effects, and it is governed
by the velocity potential ®(x,¢) which satisfies Laplace’s equation in the fluid domain:

V2 =0 (1.1)

Here t denotes the time and x=(z, y, z) denotes the Cartesian coordinates of a point in
space. x may be expressed as the sum of the component vectors as x = xi+ yj + zk. The
undisturbed free surface is the z = 0 plane with the fluid domain z < 0.

The fluid velocity is given by the gradient of the velocity potential

o0, 9%, 0P

V(x,t)=Vd = — — 1.2
(1) = V@ = Zrid Zi+ 5 (1.2)
The pressure follows from Bernoulli’s equation:
0P 1
p(X,t) = —p(a + §V<I> -V + g2) (1.3)
where p is the density of the fluid and g is the gravitational acceleration.
The velocity potential satisfies the nonlinear free-surface condition:
0*P 0P 0P 1
— — 4+2V®d-V—+ =V O-VO)=0 1.4
at2+gaz+v Vat+2v V(Ve- V) (1.4)
applied on the exact free surface
1,00 1
) =—(5+VO-VO) _ 1.5
() =~ (57 + 57 Vo). (1.5

1See Martin and Rizzo (1993)



With the assumption of a perturbation solution in terms of a small wave slope of the
incident waves, the velocity potential is expanded in a form

D(x,t) = DV (x,t) + 0P (x, 1) + - - - (1.6)

When the body is not fixed the motion amplitude? of the body is also expanded in a
perturbation series

From (1.5) and (1.6) and with aid of the Taylor expansion with respect to the mean
free surface, the free surface elevation also takes the form of the perturbation series,

with @
109
(W(x,y) = oot (1.9)
1,00 1 100 529M)
©) — (= vl . n_ 77
¢ (x,y) g( T + 2V<I> Vo PRy ) (1.10)

In the equations (1.9) and (1.10), the right-hand sides are evaluated on z = 0.

From the equations (1.4), (1.6) and (1.8-10), the free surface boundary conditions for
®M and ®® imposed on z = 0 are derived. For a moving body, from the equations (1.6)
and (1.7) and with the Taylor expansion of ® with respect to the mean body surface, the
body boundary condition is derived. These boundary conditions are discussed in later
chapters.

Given a wave spectrum, it is customary to assume the spectrum is expressed as a linear
superposition of the first-order incident waves of different frequencies. Thus the total first
order potential for the wave-body interaction can be expressed by a sum of components
having circular frequency w; > 0:

dW(x,1) = Re Y ¢;(x)e™! (1.11)

Here we introduce the complex velocity potential ¢;(x), indepedent of time, with the
understanding that the real part of the time harmonic solution is physically relevant.

In (1.11) ¢;(x) denotes the first-order solution in the presence of the incident wave of
frequency w; and the wave heading ;. The directional spreading of the incident waves is
not shown explicitly in (1.11). However if it is necessary, one can easily incorporate it by
expressing ¢;(x) as a sum of the velocity potential components each of which corresponds
to a particular wave heading.

At the second-order, the total velocity potential takes a form

2Here £ includes both the translational and the rotational modes of the rigid body. Frequently £ is
used, in a restrictive sense, to denote only the translational modes. In that case « is used for the rotational
modes.



d? (x,t) = Re Z Z ¢Z§(x)ei(“i+“j)t + &y (x)ei(“’i_“’f)t (1.12)
i g
with symmetric conditions

G =05 and ¢ = ¢ (1.13)

Here we may assume w; > w; > 0 without loss of the generality. gbzg» and ¢;; are
referred to as the sum- and difference-frequency velocity potential with frequencies w; + w;
and w; — wj, respectively. These are determined by two linear incident wave components:
one has frequency w; and wave heading 3; and the other w; and ;. If one consider the
directional spreading of the incident waves, qbiij(x) are represented by a double summation
over wave headings (/;, 3;).

In the next two chapters, we discuss the solution procedures for the complex velocity
potentials ¢; and ¢;; in (1.11) and (1.12).



Chapter 2
THE FIRST-ORDER PROBLEM

In this Chapter, we review the first-order boundary value problem and its solution proce-

dure. Here we consider one particular frequency component, w; from the discrete spectrum

(1.12). Thus we omit the subscript j indicating the frequency component in this Chapter.
The velocity potential of the first-order incident wave is defined by

_igA

¢I (Kz)e—in(:ccosﬁ-‘rysinﬁ) (21)

representing a plane progressive wave of the circular frequency w and the wave heading
angle #. 3 is an angle of incidence to the positive x — axis. A denotes the complex wave
amplitude.

The function Z represents the depth dependence of the flow and is given by

Z(kz) = e (2.2)
2
for infinite water depth, where k = Y = . For a fluid of depth A, it is given by
g
cosh(k(z + h))
7 = 2.3
(v2) cosh(kh) (23)
where the wavenumber £ is the real root of the dispersion relation
W2
ktanh kh = — (2.4)
g

An efficient root finding algorithm for the computation of x from equation (2.4) is
explained in Newman (1990).

The scattering velocity potential ¢g represents the disturbance to the incident wave due
to the presence of the body in its fixed position. Linearity of the problem allows it to be
distinguished from the disturbance due to the the motion of the body which is represented
by the radiation potential ¢. Thus the total velocity potential is given by

¢ = ¢r+ds+ or = ¢p + Pr (2.5)



where the diffraction potential ¢p is defined to be the sum of ¢; and ¢g.
The radiation potential itself is a linear combination of the components corresponding
to the modes of motion such that

6
Or = iw Y Exdr (2.6)
P

Here & is the complex amplitude of the oscillatory motion in mode k of the six degrees of
freedom, and ¢y, the corresponding unit-amplitude radiation potential (specifically, unit-
amplitude means the unit-amplitude linear or angular velocity of the rigid body motion).
These modes are referred to as surge, sway, heave, roll, pitch and yaw in the increasing
order of j.

2.1 Boundary Value Problem

The total first-order velocity potential ¢, along with each of its components, satisfies the
Laplace equation in the fluid domain:

V3¢ =0, (2.7)
the linear free-surface condition:
¢,—vp=0 on z=0, (2.8)
and a condition on the sea bottom:
Vo —0 as z— —o0, (2.9a)
or
¢.=0 on z=—h (2.90)

for infinite- and finite- water depth, respectively.

In addition, the scattering and the radiation potentials are subject to a radiation con-
dition stating that the wave energy associated with the disturbance due to the body is
carried away from the body in all direction in the far field.

Finally, the conditions on the body surface complete the description of the boundary
value problem. They take the form

0
% = ny (2.10)
and
Ops  0¢r
T on (2.11)



where (ni1,n9,n3) = n and (ny4,ns,n6) = x X n. The unit vector n is normal to the
body boundary and it is assumed the normal vector points out of the fluid domain. x is
the position of a point on the body boundary. From (2.5), it follows that

9¢p
on
Variations to the canonical problem specified above include multibody interactions,

generalized modes and the presence of the vertical walls.! These topics are reviewed briefly
next, along with the exploitation of the symmetry of the bodies.

—0 (2.12)

2.1.1  Multiple bodies

The decomposition of the radiation potential into components, corresponding to the modes
of the rigid body motion, can be extended to multi-body interaction. This is done by
defining ¢y, as the velocity potential corresponding to a particular mode of one body while
the other bodies are kept stationary. In this way, the total radiation potential consists of
6N components, where N is the number of bodies.

2.1.2 Body deformations

Appication can also be made to analyze the more general modes of motion of the structure,
beyond the rigid body motions. Examples are the bending modes of structural deformation
and the compressible modes of a flexible body. To analyze these modes, the mode shapes are
described in terms of the vector displacement of the body boundary. Let ug(x) be the mode
shape given as a function of the points on the body boundary. Then the corresponding
radiation potential ¢, satisfies

261

on
on the body boundary. The details of the analysis for generalized modes and its applications
are described in Newman (1994).

=u-n (2.13)

2.1.3 Bodies near walls

When walls are present, the velocity potential is subject to the condition
99 _
on

on the walls. If we define the incident wave as in (2.1), a reflected wave (¢7) should be

added to ¢; to describe the wave field in the absence of the body. The resultant wave field

0 (2.14)

'Walls are assumed to coincide with the 2 = 0 or the y = 0 planes. When there are two walls they
meet perpendicularly at the origin.



satisfies (2.14) and it is a standing wave with maximum free surface elevation 2|A|. (The
actual free surface elevation depends on the incident wave heading 3.) The total velocity
potential is then expressed in the form

¢=0¢1+ 91+ ds+ ¢r (2.15)

If the body geometry is symmetric with respect to the x = 0 plane, the y = 0 plane or
both, the computational domain for ¢p, ¢s and ¢ can be reduced to half or one quadrant
of the entire domain. In these cases, the velocity potentials are expressed as a sum of the
symmetric and antisymmetric components with respect to the planes of symmetry. On
these planes, the symmetric component satisfies

99

— =0 2.16

o (2.16)
and the antisymmetric component satisfies

=0 (2.17)

2.1.4 Integral Equations

The boundary value problem is solved by the integral equation method. Thus the velocity
potential ¢ on the body boundary is obtained from the integral equation

2 () + // dEdy (€ // dEnyG (€ (2.18)

where Sg denotes the body boundary.
The corresponding equation for the total diffraction velocity potential ¢p is (Korsmeyer

et al (1988))
2eon(x) ], deon(®5E = 1m0 (2.19)

Alternatively, the scattering potential can be obtained from

proste) + [, aeos("GE = [ ae-Fhotex (2.20)

and the diffraction potential follows from (2.5). From a computational point of view,
(2.19) is slightly more efficient than (2.20) due to the simpler form of the right-hand-side.

We need to evaluate the fluid velocity on the body surface and in the fluid domain for
the computation of the second-order wave forces as discussed in Chapter 4. The velocity
may be computed from the spacial derivatives of Green’s integral equations, (2.18) to
(2.20). However when these equations are solved using a low order panel method, they
can not predict the velocity accurately on or close to the body boundary. This is due to
the hypersingular integral arising from the double derivative of the constant strength wave



source potential distributed on a quadrilateral panel. For this reason, the fluid velocity is
computed based on the source formulation. The integral equation for the source strength
oy, corresponding to the radiation potential ¢, takes the form (Lee and Newman (1991))

8G (&; X) B
2moR(x) + // d€o,(§ I ng (2.21)
and that of og corresponding to the scattering potential ¢g
0G(&x)  0¢r
2ms(x) + / /S dgos(6) 2 = (2.22)

The fluid velocity on the body boundary or in the fluid domain due to ¢, or ¢g is then
obtained from

-v/| o (§)C(E:x) (2.23)

The fluid velocity due to the incident wave is evaluated directly from (2.1).

Integral equations, (2.18) to (2.22) are solved by the panel method. The wetted body
surface is represented by an ensemble of quadrilateral panels (a triangular panel is a special
type of quadrilateral panel where two vertices coalesce). The unknowns are assumed to
be constant over each panel and the integral equation is enforced at the centroid of each
panel (a collocation method). For example, the discrete form of the equation (2.20) takes
the form

NEQN
o)+ 3 ost) L7
-y - /S G (&%) (2.24)

n=1

where NEQN is the total number of panels (unknowns) and x;, are the coordinates of
the centroid of the k-th panel.

2.1.5 The Green Function

The Green function G(x; €), which is referred to as the wave source potential, is the velocity
potential at the point x due to a point source of strength —4m located at the point €. It
satisfies the free-surface and radiation conditions, and in infinite water depth it is defined
by (Wehausen and Laitone (1960))

G(x:€) = / dk ek JO(kR) (2.25)

rt= (e =8>+ (y—n)’+ (2= ¢)’ (2.26)

9



= (=" +(y—n)+(z+ ) (2.27)
where Jy(z) is the Bessel function of zero order. In finite depth, it is defined by

(k+v)cosh k(z + h) cosh k(C + h)

—kh
ksinh kh — v cosh kh Jo(kR)  (2.28)

G(x Q——+—+2/cm

(r")? =(x =&+ (y—n)*+ (2 + ¢+ 2h)* (2.29)

In both expressions (2.25) and (2.28), the Fourier k—integration is indented above the
pole on the real axis in order to enforce the radiation condition.

In the equation (2.24), the influence due to the continuous distribution of the Rank-
ine part of the wave source potential on a quadrilateral panel is evaluated based on the
algorithms described in Newman (1985). The remaining wave part of the Green function
is evaluated based on the algorithms described in Newman (1992). The integration of the
latter part over a panel is carried out using either one or four point Gauss quadrature.
When the field and source points are close together and in the vicinity of the free surface,
G takes a form

G(x; &) = - + l —20e"CH) (log(r' 4 [z 4+ ¢|) + (v — log2) + ' + O(r'logr’))  (2.30)

where 7y is the Euler constant. The logarithmic singularity in (2.30) may not be evaluated
accurately using Gauss quadrature in this situation. The algorithm for evaluating the
influence of the logarithmic singularity distributed over a panel can be found in Newman
and Sclavounos (1988). When the panel is on the free surface, special care is required for
the evaluation of Green function as is discussed in Newman (1993) and Zhu (1994). The
former is attached in the appendix.

When there are walls or when we exploit the symmetry/antisymmetry of the flow, the
velocity potentials are subject to the conditions (2.14), (2.16) or (2.17). In this case, the
image source must be placed at the reflected points of x with respect to the planes of
symmetry. The Green function is then modified to be a sum of (2.15) or (2.28) and its
image sources.

2.1.6 Linear system

The linear system, generated by implementing the solution procedure described above (for
example (2.24)), is solved by an iterative method, a block iterative method or Gauss elim-
ination. The details on the iterative method is described in Lee (1988). The relative
computational efficiency between the iterative method and Gauss elimination can be illus-
trated by the ratio of the number of floating point operations. This ratio, the former to the

KM
latter, is O( ]\:: 50 N). Where NEQN is the number of unknowns or the dimension of the

linear system and K is the number of iterations. M is the number of the right-hand sides
of the linear system sharing a left-hand side. (As an example, in (2.24) the number of the

10



right-hand-side vectors is the same as the number of the different wave headings of ¢; for a
fixed left-hand-side matrix.) In most applications the iterative method converges in 10-15
iterations and is the most efficient way to solve the linear system. Gauss elimination is not
only slower than the iterative method for large N EQN but also requires sufficiently large
core memory to store the entire matrix elements, since the LU decomposition is performed
using the core memory. On the other hand, in the iterative method, all or part of the
matrix may be stored on the auxiliary storage devise (hard disk) and then retrieved at
each iteration.

There are some problems for which the iterative method is slowly convergent or non-
convergent due to bad conditioning of the linear system. Some examples are i) barges with
shallow draft, ii) bodies with large flare and iii) multiple bodies separated by small gaps.
Another case where the iterative method may be slowly convergent is in the linear system
for the extended boundary integral equation (see Section 2.3). For these problems, Gauss
elimination or the block iterative method should be used. The block iterative method is
based on the same algorithm as the iterative method, but Gauss elimination is applied
locally for the specified diagonal blocks. At each stage of the iterations, the back substitu-
tion is performed for the diagonal blocks. This accelerates the rate of convergence as the
dimension of the block increases. The limiting case is the same as Gauss elimination. The
opposite limit is the case when the dimension of the blocks is one, which is identical to the
iterative method. The block iterative method requires core memory to store the elements
of one block for LU decomposition.

2.1.7 Removal of Irregular Frequencies

The integral equations (2.18-22) have nonunique solutions at the common irregular fre-
quencies corresponding to the Dirichlet eigen-frequencies for the closed domain defined
by the body boundary, and the interior free surface, S;. The eigenmodes correspond to
the solution with the homogeneous Dirichlet condition on Sp and the linear free-surface
condition on S;. Numerical solutions of these equations are erroneous near the irregular
frequencies. The extended boundary integral equation method is applied to remove the
irregular frequency effect from the velocity potentials in (2.18-20).
The extended boundary integral equations for ¢y are

9G(&;x)
2mu(oe) + [ dean(€) g s, RO X ] dencex) a0
: 0G (&%)
—amaf o0+ [ ds¢k<s>w+ | €6l © //S A G (231)

where ¢} is an artificial velocity potential defined in the interior domain. Equations
(2.31a) and (2.31b) are for x on Sp and S;, respectively. These two equations are solved
simultaneously for ¢ on Sp and ¢, on S;. We discard ¢}, after we solve the equations,
since only ¢, on Sp is physically relevant.

11



The equations for the diffraction potential ¢ are given by

G (€;x) ;. 0G(Ex)
2mn(x) + [ 80065, J;, O, = = dmont)  @a)
—Andp(x) + / /S i d&bD(S)%iX) + S, dg%(g)%ix) = dmpr(x) (2.32b)
Jor

The scattering potential takes the same form as the radiation potential but ———

on
replaces ny on the right-hand side of the equations (2.31a) and (2.32b).
The extended boundary integral equation for the source formulation of the radiation
or scattering problem takes a form

3G 6, 0G(€;x) 1 0G(EX)
2mo(x) + / /S do + [, e (5)W — ¢(x) (2.334)
8G 5, 0G(§;x) 100G X)
4o’ (x) + / /S do + |, deo (5)W — V() (2.330)
where g(x) = ng (g(x) = 8?1[) for the radition (scattering) problem. The proper

condition of the function V' (x) is discussed in Lee et al (1995).

The details of the derivation of these equations are described in Kleinman (1982), Lee
et al (1995) and Zhu (1994). Zhu (1994) also makes a comparison with other methods
for the removal of the irregular frequency effect and demonstrates the effectiveness of the
present method.

12



Chapter 3
THE SECOND-ORDER PROBLEM

From the quadratic interaction of the two linear wave components of the frequencies w;
and w; in the discrete spectrum (1.11)!, we have the second-order waves of the frequency
components w; + w; and w; — w; in (1.12). In this Chapter we restrict our attention to
the solution of the second-order boundary value problem, i.e. the second-order potential.
Other second-order quantities, such as the quadratic second-order force , obtainable from
the first-order solution, are discussed in Chapter 4.

The second-order velocity potential ®®)(x,t) is subject to the free surface condition

2P o2

= it 3.1
Ot2 _'_g 2 QF('rvy7 ) ( )
and the body boundary condition
o2
o = Qnlxit) (32

where the inhomogeneous right-hand-side of the second-order free-surface condition
(3.1) defines the quadratic forcing function (Newman (1977, Section 6.4))

1M 9 920  9dM 9
= — - — (VoW . voW 3.3
Cr==ar oo 99 ) "o ) (33)
Qr is to be evaluated on z = 0. The forcing function on the body boundary is given
by (Ogilvie (1983))

ool”  oH O oM +aV x x) 0
QB——an —l—n-ﬁxjt(a xm) - ( o — Vol
6 85(2)
—n- (Y +a® xx)- V)VO + T (3.4)
k=1

"When body is not fixed, the first-order motion affects the second-order solution as shown in the
equation (3.4) below.

13



and it is to be evaluated on the mean body boundary. H in (3.4) is the quadratic
components of the coordinate transformation matrix due to the rotation of the body and it
takes a form (3.14) and (3.15), for sum- and differency-frequency problems. In (3.4), <I>§2) is
referred to as the second-order incident wave potential. This is the second-order potential
in the absence of the body and will be discussed in Section 3.2. ny is the appropriate
component of n for the translational modes and of a component of (x xn) for the rotational
modes.

In the following evaluations of second-order products of two first-order oscillatory quan-
tities, use is made of the relation

. , 1
Re(Ae™i")Re(Be™") = iRe[(Ae""Z )(Be™i + B*e ™i")] (3.5)

where (*) denotes the complex conjugate.
In accordance with the definition of the second-order potential (1.12), @ is expressed
as

= Re Z Z[ S(x)e Wt 4 Q- (X)ei(“’i_“’j)t} (3.6)
i
With the symmetry condition,
5 =0 and Qj;=Q; (3.7)

The other second-order quantities such as the motion amplitude 5( ) = i are expressed

in a form of (3.6) with the symmetry condition (3.7). With this in mind, We will omit the
subscript ij hereafter.

From combining (1.11) and (3.3), we have the expressions for the complex amplitudes
of the free-surface forcing functions. Sum- and difference- frequency forcings on z = 0 are
given by

a¢j 82¢] a¢z 82¢z
Q wz¢l( + 82’2 ) ]¢]( Wi a +g 622 )
1
5w +w)Véi - Vo, (3:8)
and
_ i a¢ ¢’ i, 200, O
1
~ 5w = ) Vi - V] (3.9)

For future reference, we note that the first-order potential ¢; and ¢; in (3.8-9), consist
of the incident wave potential (¢;) and the body disturbances (¢p = ¢s + ¢r). Thus
we may decompose QI{E into the quadratic interactions of the two incident wave potentials

14



(Q7;), the incident and the body disturbance waves (Q75), and two body disturbance waves
(Q%) such that

Qr = Q7+ Qs+ Qb5 (3.10)

Next we consider the sum- and difference-frequency forcing on the body boundary.
They are given by

0¢1 | i(wi+w;)

QL= - o + 5 n- H'x
+ %[(ai xm) - (iw;(§; + a; X x) = V;) + (e x n) - (iwi(§; + a; x x) — V)]
— in (€ + @i xx) - V)V, + ((§; +aj x x) - V)V (3.11)
and
- 6@5‘ z(wz — wj) ) _
QB = - 677{ + B n-Hx

bl xm) - (i€ + X %) — V) + (& X m) - (il + s x %) — V)]

— (6 %) - V)VG (€ + e xx) - V)V (3.12)

The sum- and difference-frequency components of the last term of (3.4),

Qp = i(w; Tw) Y Eny (3.13)
k

are omitted from (3.11-12), since they are not a quadratic function of the first-order so-
lution. These are proportional to the second-order motion and can be treated separately
from the rest of body forcing as is discussed below.

The matrices H* which account for the rotational motion of the body are given by

—(CMQZ'CMQJ' + C¥3Z'C¥3j) 0 0
H+ = — 1,025 + Q15009 —(CMMCYU + &31&3]') 0 (314)
Q1035 + Qi3 Q2;(v35 + Qa3 — (o015 + agi;)
H — - CYlZan + aleYQZ (alzalj + agza?)j) 0 (315)
* * * * * *
aliagj + alja?)i CYQZ'CY:))]' + a2ja3i _(alialj + CYQZ'CYZ]')

As in the first-order problem, it is convenient to decompose the total second-order
potential into three components: the second order incident wave potential ((bli), the second-
order scattering wave potential (¢3) and the second-order radiation potential (¢%). We
define ¢F as the potential that satisfies the second-order free surface condition in absence
of the body. q% describes the disturbance due the second-order motion of the body and
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is linearly proportional to the motion amplitude. It can be decomposed into the mode
dependent components

6

¢% = i(wi £w;) D &y, (3.16)

k=1

where the unit-amplitude radiation velocity potential ¢, is defined in the same way as ¢
in Chapter 2. The rest of the second-order potential is defined to be ¢3, whether the
body is fixed or moving. This decomposition is in accordance with the convention for the
first-order problem where the wave exciting force is the pressure force due to the sum of
the incident and scattering waves.

3.1 Boundary Value Problem

The total second-order potential ¢* satisfies Laplace’s equation in z < 0 and the condition
on the sea bottom (equations (2.7) and (2.9a-9b)). The boundary condition on the free
surface, on the body boundary and at the far field are specified below for each component
potential.

The incident wave potential is subject to

097

—(w; £ w;j)?oF + 9%, = Q; on z=0 (3.17)
The unit amplitude radiation potential is subject to
—(wi T w;)’dx + g% =0 on z=0 (3.18)
and 96,
S = M (3.19)

on the mean body boundary Sg.
Finally, the scattering potential is subject to

005 _

(@ @ 0E + g0 = Qfy + QFy on 2 =0 (3.20)
and
0P
s _ o4 (3:21)

At the far field ¢7; satisfies the same radiation condition as that for ¢ of the first-order.
For ¢%, we apply the ‘weak radiation condition’ suggested by Molin (1979). Thus based
on the asymptotic behaviours of G and Q% (in other words, from the behaviours of ¢; and

¢;), the surface integral at the far field can be shown to vanish with the result shown in
(3.28). The detailed analysis is in Molin (1979).
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3.2 The Second-order Incident Waves

Each of the two first-order incident waves is defined by the amplitude A, frequency w, and
vector wavenumber K with Cartesian components (x cos 3, ksin 3,0). Here (3 is the angle
of incidence relative to the x—axis. The first-order incident wave potential (2.1) can be
written in the form

o1 = %Z(/ﬁz)e_iK'X (3.22)

On z = 0, the first- and the second-derivatives of Z in vertical direction are

0Z(kz PZ(kz
Poe =y ma [

% =

Combining (3.22) with (3.8-9) gives

2 (3.23)

Qn = —%ingiAj exp(—i(K; + K;) - x)
2 —v? 2 _ 2 4w
[(%2%% ) + (/‘622%% ) + (wzu;;u]) (K; - K; — ViVj)} (3.24)
and
Qn = %iQQAiA; exp(—i(K; — K;) - x)
2—v? 2 _ 2 .
[(szwj% ) - (Kzzwiyl )~ (w;iw:}]) (Ki K +vs)]  (3.25)

Solutions for the second-order incident-wave potential follow from (3.17) in the form

¢:|: _ Q}tl(xay)z('%?jzz)
I —(w; £wj)?+ g/-ﬂj-tj tanh K,?:jh

(3.26)
where

ki = |Ki £ K (3.27)

Note that in infinite water depth, Q;; = 0 if 8; = 3;. Thus the sum frequency incident
wave potential ¢ vanishes in unidirectional regular and irregular waves.

3.3 The Second-order Scattering Waves

The solution for the second-order scattering potential, ¢F, is obtained from Green’s integral
equation
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ozt + [ 0% as — [ Qsecees
1
o [[, QreCxgds (329

where G is the wave source potential defined in (2.25) and (2.28).
After the solution of (3.28), ¢5 on the free surface and in the fluid domain can be
obtained from

47T¢S +// Qbs 8n5 // Q3()G(x;€)dS
> / , QROGEIS  (329)

The integral equation (3.28) is solved by the panel method. The left-hand side of (3.28)
is identical to the integral equation for the first-order potential and thus the discrete form
of it is the same as that of (2.24) (but with G corresponding to the same frequency w and
wavenumber as ¢3 ).

The evaluation of the integrals on the right hand side is described below. We consider
the integral over Sp first. For a fixed body, the evaluation Q% (x) is simple, since it contains
only the normal velocity due to ¢F which are derived in Section 3.2. When the body is
not fixed, we first modify the terms involving the double spacial derivative of the first-
order velocity potential by applying Stokes’s theorem to avoid the inaccurate numerical

evaluation of the second-order derivatives based on the lower order panel method (Lee and
Zhu (1993)).

/dSG{n-[ +taxx) V|Ve) = /ds (€ +axx)|(Vé-VQ)
+ / dSGIn - [(Vé- V(€ +a x x)]} — /ds (€ +axx)- VG
+ /WLdl- V6 x (€ +ax x)] (3.30)

After substituting (3.30) into QF, the integral over Sp is represented by a sum of the
integral over each panel assuming Q3(x) is constant on each panel. Q3 (x) is evaluated
on the centroids of the panels. The waterline is approximated by line segments (consisting
of the sides of the panels adjacent to the free surface) and Q%(x) is evaluated on the
midpoints of the segments.

The free-surface integral which is displayed as the last term in (3.28) will be considered
next in which the ‘quadratic forcing function’ Q% is given by (3.8-9). For the purposes
of numerical evaluation, the free-surface integral is evaluated separately in two domain
divided by a partition circle of radius p = b. b issufficiently large to neglect the effect of
the evanescent waves outside the circle. Here p = v/x? + y2. Following the methodology of
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Kim and Yue(1989), the integration in the inner domain p < b is carried out numerically.
In the outer domain (b < p) both the Green function and the asymptotics of the first-
order potentials are expanded in Fourier-Bessel series. After integrating the trigonometric
functions with respect to the angular coordinate, the free-surface integrals are reduced
to the sum of the line integrals with respect to the radial coordinate p. The method of
integration on the inner domain is described below and that on the outer domain follows
in the next Section.

In the inner domain, in order to avoid the evaluation of second-order derivatives of the
first-order potentials in (3.8-9), the surface integral is transformed, using Gauss theorem,
to a form involving only the first-order derivatives and line integrals around the waterline
(WL) and the partition circle (PC) as is shown below.

820,
//SFQSZ 522] Gds = - //WL—i—PC’ ¢i(Ve; - n)Gal
+ / /SW@- -V¢;)G + ¢:i(Vo, - VG)]dS (3.31)

where Sp denotes only the inner domain of the free surface. The divergence V and the
normal vector n must be interpreted in the two dimensional sense on the z = 0 plane.

The line integrals over W L and PC' are carried out in a similar way to the line integral
in (3.30). To achieve a better computational efficiency for the remaining surface integral,
we divide the inner domain further into two parts separated by a circle of radius ‘a’ with
a < b. a is sufficiently large to enclose the body. Inside this circle, the free surface is
discretized with quadrilateral panels, in an analogous manner to the body surface. Thus
the integration on this region is the sum of the integral over each panels assuming the
constant Q% on each panel evaluated at the centroid. The domain outside the circle of
radius a to the partition circle forms an annulus. The integral on this domain is carried out
by Gauss-Chebyshev quadrature in the azimuthal direction and Gauss-Legendre quadrature
in the radial direction as discussed in Lee and Zhu (1993).

When the field point x on the body and the source point £ on the annulus are close, the
Rankine singularity of G(x; &) renders Gauss-Chebyshev quadrature inefficient. Discussion
on the selection of the optimum a is provided in Chapter 11 of the WAMIT User Manual
(1995). The analysis on the integral over the far-field free surface is described in detail in
Newman (1991) which is included in the Appendix
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Chapter 4

THE FIRST- AND
SECOND-ORDER FORCES

The expressions for the first- and second-order forces are derived from direct integration of
the fluid pressure over a body boundary in Section 4.1. By making use of Green’s theorem,
part of the forces can be obtained without solving the scattering potential. The first-order
Haskind exciting force and the second-order force via indirect approach are discussed in
Section 4.2. The equations of motion for the first- and second-order problem are derived
in Section 4.3.

4.1 Hydro-static and -dynamic Force and Moment

4.1.1 Coordinate system

We consider three coordinate systems. X = (X, Y, Z) is a global coordinate system and
with Z = 0 the undisturbed free-surface. The positive Z axis points upward. x = (z,v, 2)
is a body-fixed coordinate system and z also is positive upward when the body is at rest.
We introduce a third coordinate system which is fixed in space and coincides with “x at
rest”. This coordinate system is denoted by X = (&,7, 2). Note that X = (X,Y, Z) and
X = (Z,9, 2) are inertial reference frames but x = (x,y, z) is not. The origin of X may be
displaced from the free-surface and Z, denotes the Z-coordinate of the origin of X.

4.1.2 Coordinate transform

The position vectors in the x— and x— coordinate systems are related to each other by
linear transformation

x=€+T'% (4.1)
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and the normal vector by
n=7T'n (4.2)

In (4.1-2), T" is the transpose of T' = T3T,T} and Ty, T» and Ty take forms

1 0 0
T, =10 cosa; sinag
0 —sina; cosay
cosag 0 —sinay
T = 0 1 0 (4.3)

sinag 0 cosas

cosag sinagz 0
T3 =| —sinag cosasz 0
0 0 1

€ = (&,8,&) and @ = (ay, ag, a3) are the translational and rotational displacements
of x(-coordinate system) with respect to x, respectively. They also represent the mo-
tion amplitudes of the body in the order of surge-sway-heave and roll-pitch-yaw. Further
discussion on 7" can be found in Ogilvie (1983).

4.1.3 Pressure integration

In the following derivation, it is understood that the pressure, the velocity potential and
the body motion amplitudes are functions of time, though the time ¢ does not appear
explicitly.

The total pressure at x is given by Bernoulli’s equation

P(%) = —p[.(%) + 5 V(R) - VO(R) +g(2 + Z,) (4.4)

The hydro-static and -dynamic force and moment are obtained from the integration of
the pressure over the instantaneous wetted surface.

o //SB P(x)ndS (4.5)
and
M = / /S P (% x 0)dS (4.6)

where Sp denotes the instantancous wetted body boundary.
The pressure on the exact body surface (x € Sg) may be approximated by Taylor
expansion with respect to the mean body surface (x € Sg)

P(x) = P(x) + [€ + (T" — I)x] - VP(x) + ... (4.7)
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Substituting (4.7) into (4.1-2), we have

x=x+EY +aV xx+ Hx+£? +a® x x+0(A?%) (4.8)

n=n+a xn+ Hn+a® xn+ 0(4%) (4.9)
The cross product of (4.8) and (4.9) then takes a form
xxi = xxn+&Y xn+a® x(xxn)+£&Y x (@ xn)
+ Hxxn)+£? xn+a? x (xxn)+0(A?% (4.10)

From (4-4), (4-7) and (4.11), the pressure is expressed by the values on the mean body
position

P(x) = —plo(z+ Z,) + @ (%) + g(e) + a%”@/ — i)
+ [%V(I)(l)(x) VO (x) + (Y +a® x x) - VO (x) + gHx - V2]
+ [0 (x) + (&P + aly — o))} + 0(4%) (4.11)

H in (4.7-11) is the second-order component of 7% and it takes a form

—5((08”)” + (a5")?) 0 0
H = ool —3((a")?* + (a§")?) 0 (4.12)
aj’af a3’y =3((@d")? + (a5)?)
Substituting the expansions (4.7-11) into (4.5-6), we have the series expansion of the

integrals (4.5-6).

4.1.4 Hydrostatic force and moment of O(1)

These are the buoyancy force and moment when the body is at rest and are expressed by

F = —pg//SB(z—i—Zo)ndS
(4.13)

M = —pg//SB(z—i—Zo)(xxn :—pg// [(z 4+ Z,)x]| x ndS

The following relations are invoked frequently in this Chapter.

_//SwndS - // [ Vwav
_//SHXWS _ ///VszpdV (4.14)

Vx((z+2Z,)x = kxx



where S is a closed surface consisting of Sp and the waterplane area A,,. V denotes
the volume of the body.
Using the relations (4.14), the force and moment are expressed in familiar forms

F = pgVk
(4.15)
M = pgV(ysi — x3)
where z;, and y, are the z and y coordinates of the center of buoyancy.
In (4.15), ¢, j,and k are the unit vectors in x coordinate system.
4.1.5 Linear force and moment
The linear force and moment are obtained from
FO— _ / / ndVds
S
— g / / (@® x n)(z + Z,)dS
Sp
- p / /S ng(&§” + oty — afx)ds
B
(4.16)

MY = — p//s (x x n)@il)dS
B
~ pyg / /S (x x n)(&" + aMy — afw)dS
— oo [ € )=+ 25
B

— oo [ [ [0 x (e x m))(z + Z,)dS

In (4.16), the first terms are the hydrodynamic force and moment and the rest are the
hydrostatic. Following the decomposition (2.5), we consider component potentials such
that 1) = <I>§1) + <I>(51) + @g) = @g) + @g). The hydrodynamic force and moment are
divided into two components: the “wave exciting force” due to @S’ and the force due to
(135%1) expressed in terms of the added mass and damping coefficients.

The integrals of the hydrostatic pressure can be simplified by applying (4.14) and their
variations with the results

FO = — o [[ ondS - pgduy (& + oy — o)k
B
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(4.17)

W= _ p//s (x n)@il)dS
B

N pg[—Vgél) + Awpyf&gl) + (Vay + L22)04§1) — L12Oé§1) — beoéz(%l)]i
— gl Vél) - Aw;vxf&g,l) — L12Oé§1) + (Vzp + L11)Oégl) — Vyboéél)]j

where L;; is the second moment over the waterplane area. For example, Lis = / / xydS.

xy and yy are the coordinates of the center of floatation.
Following (1.10), the force can be represented by a discrete spectrum (the moment takes
an identical form and is omitted here)

FO = Re . Fielest (4.18)
J

4.1.6 Second-order force and moment

The second-order force and moment are obtained from

F® — _ pg// (24 Z,)HndS — p// ) x n) <I>,E1)+g( (1)+0z§1)y—0z§1) )]dS

~ p// “vo® . vo® 4 (¢0 + a® x x) - VO IndS — pg// (Hx - k)ndS

v oL [0 + oy — o 2)[2\/1 — n2dl
— pgAu, (& + a§ )yf —afzy)k
— p[/] ®Pnds
Sp
(4.19)
M® = 4 pg [ = (& +aly - al )y /1 = n2 (x x n)dl

— / “vo® . vol ¢ (6D 4 o x x) - VOL](x x n)dS
- p// "+ 9" + oYy — afVx))ds
_ )
pg//SBS x (&) x n)(z+ Z,)dS
- p/ s a® x (x x n)[@f + g(&f" + aly — afx)|ds
B

- ,og//SB(z—l-ZO)H(xx n)dS—pg//SB(Hx-k)(xx n)dS

— pgil-VE + Ayl + (va+L22>a§2’ Lizol” — Vol
— pgil VEP — Ax? — Lol + (Vo + L)l — Viyyal?)
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— p//s (x x n)®”dS
B

We apply (4.14) and their variations to the hydrostatic pressure integrals of (4.19) and
make use of the following relations to simplify (4.19).

— [ @ xmfe? + (& +alVy—afr)las
B
= ax FY 4 pga x / (V) x n)(z+ Z,)dS

= ax FO + pgV|— Oq oz:(), )i — aé )a;(z,l)] + ((a (1))2 + (aél))Q)k]

— [[ €V xmief + g(&” +al’y -l x)jas
B

~ W PO 4 g / /S £V x (@M x n)(z + Z,)dS

= oW (xoxm) [0 4 g(&" + iy — o a))ds
B

:amxﬂﬂ”+mmmx{[/ @mXHX%%%MS+[/mmX(xxnmz+ZMB}
SB SB
= o x MO — pgvVa® x (€Y x k)= pgVa® x [ x (ysi — z4)]

The second-order force or moment due to ®® is decomposed into a part due to @52) +

<I>Eg2) and the other part due to <1>§§) as in the first-order. Then the force and moment (4.19)
take forms

F? = F,+F,
- /)gAwp( - 0‘5 )yf - ozéQ)xf)k

(4.21)
M® = M,+M,
— pgi[—V§§2)+Awpyf§§2) (Vzb+L22)a§2)—L12a§2) bea(z)]
— pgilVE” = Auprs&? — Lzt + (Va4 Li)as” = Vyyal?)

_ p//SB(xxn)azl?)dS

where the subscript ¢ denotes the force and moment due to the quadratic interaction of
the first-order solution and p due to the second-order potential. The quadratic force and
moment are defined by
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1
F, = 509 [ = (& +aiy - afPa)*\/l —nnd
— p// V<I>(1 vol) + (6(1) +a® x X) - V@El)]ndS

1
+ aV x r® —pgAwp[Oz1 )aé ):Ef +a§ )a:(), )y + - ((« (1)) + (aél))Q)ZO]k:

2
(4.22)
1
M, = 200 [ — (@ oy — ol ) T2 (xx
- p / / Cve® . vo 4+ (€W + oM x x) - VO] (x x n)dS
+ W F(l) +a x MW
1
+ pg(=VEay) + Vailad - Vaglagz — SV((al") — (a5”))y
1 .
—aia Lio — o305 s — 5 (01")" + (03")) ZoAuyuy )2
+ pg(— Vel a3 '+ valla )zb+2V(( )2—(a§1))2)xb
Lo 2 (e :
+afVaf) Liy + af o Lip + 2(( )7+ (7)) ZoAuwpry)
+ pg(V§1 oV + Ve + Vallalla, — Vallal y)k;
The second-order potential force and moment are given by
9@ + o)
r = o ff 2
P P Sp ot nds
(4.23)
@ | g
M, = —p//xxn o )dS

Adopting a form analogous to (1.12) the second-order force F® can be expressed as (the
moment takes an identical form),

Z Z F wz-i-w] + Fi—jel(wi_wj)t (424)

4.1.7 Haskind Exciting Force and Indirect Second-order Force

The linear wave exciting force and the second-order potential force F, may be evaluated not
from the scattering solution but from the appropriate component of the radiation solution.
The first-order force evaluated in this way is referred to as the Haskind exciting force and
the second-order force as the indirect force.
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4.1.8 Haskind exciting force

We consider a complex amplitude of a spectral component of the first-order wave exciting
force. The force for the mode j is given by

Fj = —iwp //s nj(ér + ¢s)dS (4.25)

From Green’s theorem, applied to ¢g and a component of the radiation potential ¢,,
we have

_ 09; Ios
0= [ (G205~ 52 0,ds (4.26)

It can be shown that integrals over the free surface, on the bottom and at the far field
vanish due to the boundary conditions for ¢g and ¢; on these surfaces. (Newman (1977,
Section 6.18)) Thus they do not appear in (4.26).

Upon substituting (4.26) into (4.25) with the conditions (2.10) and (2.11), the Haskind

relation follows in the form

)
Fy = —iwp //SB(njqu - %qu)dS (4.27)

4.1.9 Indirect second-order force

We consider a complex amplitude of a spectral component of the second-order potential
force F},. The force for the mode j is given by

Fy = —ilwizw)p [ [ ny(of +05)ds (4.28)

From Green’s theorem, applied to qﬁ and ng;-—L, we have

- 8¢7—L N 6¢§ " 6¢.i N 0¢§ N
= //33(6—7;(’153 = on 9)dS + //SF(a—chbs - =, 07)ds (4.29)

It can be shown that the integrals on the sea bottom and at the far field vanish due to
the boundary conditions. Upon substituting (3.18-21) into (4.29), we have

1
[ [ msosas = [[ @boras+ - [[ (@fs +@Fs)fas (4:30)
Thus the force can be obtained from
1
s = =ilw ol [ [ (n,oF + QioD)as + [[ (@fs + QFm)otas)  (431)

The radiation potential gb;-t with the frequency w; wj is often referred to as an assisting
potential.
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4.2 Equations of Motion

The translational and rotational motions of the body are governed by

mfcgtt = FT (432)

and

L, = My (4.33)

In (4.32), X4 is the acceleration of the center of mass of the body and Fr is the total
force due to the fluid pressure, the body mass and the external force. In (4.33), My is the
total moment about the X, and L, is the time rate of change of the angular momentum in
the X coordinate system.

It is convenient to express (4.33) in the body-fixed coordinate system, x, in which the
moment of inertia is time invariant. Following Ogilvie(1983),

Iw, +w x ILw=TMry (4.34)

where I is the moment of inertia about the center of mass, w,(w) the angular acceler-
ation (velocity) and 7 the tranform matrix (4.3).
If we are interested in the motion about the origin of the body coordinate system, x,,

which may differ from the center of mass, the following relations are to be substitued into
(4.34).

Iw=1Iw—mx, x (wxx,) (4.35)

and

MT = Mo — )ACg X FT (436)

where I and M, are the moment of inertia and moment about o.

(4.32) and (4.34) with (4.35-6), describe the motion of the rigid body.

To derive the first- and the second-order equations of motion, we express X,, Fr, T'Myp
and w in perturbation series.

%X, =%, +€+axx,+ Hx, + O(A? (4.37)
F=FO 1 FP 4+ FP + FO L FP + FY +0(A%) (4.38)

TMy = MY — X, X FO 4 @ _ X, X @ _ 5(1) « FO — oM w ppM
+ x, % (@M x FO)y £ 7W 473 1 0(A3) (4.39)

In (4.38-39), the subscript g denotes the gravitational force on the body mass, g external
force which is assumed to be expandable in a perturbation series. The force without
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subscript is the hydro-static and -dynamic force derived in Sections 4.1 and 4.2. T'™ and
I'® are the first- and second-order components of

P =TMY + MP + MY + MP —x, x (FP + FP) + 0(4%)] (4.40)
Equilibrium, when the body is at rest, leads to the conditions

FO L FO 4 FO =0 and MO + MO + M? =0 (4.41)

The moment Mg consists of a pure torque M, and the moment due to the external
force

ME:MT—F}A{@XFE (442)

The angular velocity in the x coordinate system can be obtained by linear superposition
of the contributions from time derivatives of Euler-angles.

ot 0 0
w=| 0 | +T/ | ay |+TIT5 | 0 (4.43)
0 0 Qs

and angular velocity in the x coordinate system, w, is obtained from

w="Tw (4.44)
Thus we have at the first-order
aly)
w = [ af) (4.45)
NG
3t

and at the second-order

o= [aff — afbal (140

2
Upon substitution of (4.35-46) into (4.32) and (4.34), the equations of motion at each
order follows. These are given by

(1) (1) 1) 1)
O+ 35+ A 8y (B + B Sy b+ (0 CF) S Y = 4y M)
and
(2) (2) 2) 2)
O+ 35+ A8y + (B + B Sy b+ (0 CF) S Y = {75 M)



where A and B are the added mass and damping coefficients and they depend on the
frequency. M¥, B¥ and CF are the external force components which are proportional to
the unknown body acceleration, velocity and the motion amplitude, respectively. They

may or may not be different for the first and the second-order motions.
same in (4.47) and (4.48) and they are given by

M and C are the

m 0 0 0 mzg  —myg |
0 m 0 —mzg 0 m,
_ 0 0 m my, —Mmig 0
M= 0 —mz, MY, I Lo I3 (4.49)
mz, 0 —mxy I I o3
| —my, maz, 0 I3 I Is3 |
[0 0 0 0 0 0 ]
0 0 0 0 0 0
C=yg 0 0 PAwp PAwpYs —pAupT s 0
0 0 pAwyr p(Va+ Lag) —mz, —pLis —pVay, +may
0 0 —pAupzy —pLas p(Vzp+ Li1) —mzg  —pViy, + myg
0 0 0 0 0 0 |
(4.50)
Finally the force and moment on the right-hand side of (4.47) are
R = —p [[ @Pnds + (2RO,
Sp
(4.51)
MY = —p// (x x n)@tD(l)dS + (BMWY + ¥x, x Fél))er
Sp
and those on the right-hand side of (4.48) are
F2) = Fy+ Fp — mHux, + (EFg))er
(4.52)
M2 = M+ M, — €V x FO —a® x pO®
palVe ol i+ Ve asj — (Ve o) —vga )
1 :
mgl(5((e1”)* = (a§"))yy — otV ol g + anaszy)i
1

(1)

— (58 = (af)))zy + arazzy)j + (arasy, — apaszy)k]

2
+ x, x (@ x FO) —mx, x Hyx, — Laf,

— o xLat" + S[Hx, x FY —a® x (@ x x.) x )]
bSM® 4x x FP —a® x MO — (x, —x,) x (@ x FO)}ea
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The subscript ., denotes the part of the force and moment which is not linearly propor-
tional to the motion amplitude, the velocity or the acceleration at each order. In (4.52),
a}, is a vector and its components are the time derivatives of the second terms of the vector
elements of (4.46).
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NOTES ON BODIES OR PANELS IN THE FREE SURFACE

JNN - September 1993

1. INTRODUCTION

These notes document recent work intended to (1) extend WAMIT to bodies where part or all of the
submerged surface is in the plane of the free surface, with zero draft; and (2) removal of irregular
frequencies by adding panels in the free surface interior to the body with an imposed homogeneous
Neumann (or Dirichlet) condition. The latter development was intended to follow the theory in
the report by Kleinman, denoted here by [K], but differences and questions have arisen which are
the principal motivation for the notes.

The notation of the WAMIT User Manual is followed. The most important differences from [K]
are the definition of the unit normal vector, here taken to be into the body and out of the fluid
domain, and the Green function G, defined here by equation (2.4)

Gocg) =1+ 5+ 2 [T S ) 4
r=@—-*+y—n’+ (-7 (1.2)
2= (2 =)+ (y - )’ + (2 + ()% (1.3)

where Jy(z) is the Bessel function of zero order. The correponding function ~ in [K] is related to
G via the equation G = —27~y. For simplicity the depth is assumed infinite.

The velocity potential ¢ is governed by Laplace’s equation in the fluid domain, subject to a pre-
scribed Neumann condition ¢,, = V on the body surface Sy, the linear free surface condition

¢, —K¢p=0, on z=10 (1.4)

and a radiation condition at infinity. The wavenumber is K = w?/g, and ¢ is the acceleration of
gravity.

The Green function G satisfies the free surface condition (1.4) with respect to both coordinate

systems. More explicitly,
G,—-KG=0, on z=20 (1.5)

Ge—KG =0, on (=0 (1.6)

It is not obvious that these relations can be applied in the limit when » = 7’ = 0, i.e. when the
source and field points coincide on the free surface. In the vicinity of this singular point it is known
that G is of the form

1

1
G(x;€) = S 2K X0 (log(r' + |2+ ¢]) + (v — log 2) + 7' + O(1"? log 1)) (1.7)
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If this expansion is substituted in (1.5) or (1.6), it can be confirmed that the same relations apply
even at the singular point. Thus there is no ‘delta function’ in the free-surface conditions (1.5) and
(1.6).

2 CONVENTIONAL INTEGRAL EQUATION FOR THE VELOCITY POTENTIAL

In the ‘normal’ case of a floating body, the submerged surface S is entirely below the plane z = 0,
except for a line of intersection of the two surfaces. The fluid domain D, is exterior to the body,
below the free surface, and extends to infinity horizontally and vertically. The complementary
domain D_ is inside the body, below the plane z = 0.

With the above definitions, it follows from Green’s theorem that

9ma(x / qus angdf //S b £)GdE. (2.1)

Here, as in [K], « is equal to 2 for points in D, 1 for points on S, and 0 for points in D_.

The definitions of « in (2.1) are consistent with the ‘jump conditions’ corresponding to the singu-
larity 1/r in G. Thus, in the limits where the point x approaches S, from D,

= lim / / d{ Tor¢ + ¢(£)i1d§ (2.2)

x—S4 Ong r

Here the symbol H denotes, as in the simpler Cauchy principal-value integral, that a surface of
vanishingly small area including the singular point r = 0 is excluded from the integral. This is the
appropriate interpretation of the integral on the left side of (2.1) for the case where x is on Sp.
Thus (2.1) is rewritten in the more explicit form

2mp(x) + (6) d€ V()G (x € 5) (2.3)

8715 S

3 INTEGRAL EQUATIONS FOR S, IN THE FREE SURFACE

The objective here is to extend (2.1) to the case where part or all of the body surface coincides
with the free surface. Examples of such bodies are a floating caisson where the interior ‘roof’ is in
the plane z = 0, and a ‘cicular dock’ consisting of a disk of zero draft.

In these cases, for those portions of Sy lying in the free surface, the two Rankine singularities in the
Green function coalesce, and the effect is to double the jump in (2.2). However caution is required
to correctly account for the jump when the image source 1/r’ is included. For completeness, in
relation to the corresponding equations [K, 51b-52b], we write the following derivatives and limits:

9 1, —-(z=9)

a(;) = 3 (3.1a)
0,1 —(z
M (T: ¢ (3.10)



#5 =55 (3.1¢)
({;9( (%) (Zr: 9 (3.1d)

Thus 0,1 1, -2
5o Ct5)=—  on (=0 (3.1e)
(%(%jL%):o on (=0 (3.1f)

In the limit z — 0— (3.le) tends to a delta function with area 4w, but (3.1f) is identically zero
and does not contribute a jump. The former is consistent with [K] equation (51b), but the latter
contradicts the jump in (52b).

I will proceed assuming (3.1f) is correct. Two alternative derivations are given for the case where
Sy coincides with the plane z = 0.

First start with (2.1), with the field point in the fluid domain, below the body surface, and approach
the surface at a point where the surface coincides with the plane z = 0. Prior to the limit, the free
term in (2.1) has the value 47¢. In the limit the same value applies, since the singular contribution
to the kernel from the two Rankine singularties is

(o s, = 5+ ey =0 1)

ong ‘r 1/

Thus, (2.1) is applicable to such a body surface with the understanding that o = 2 when the point
x is on the body surface, in the plane z = 0. Note in this case that the unit normal is positive
upwards, pointing from the fluid domain toward the complementary domain above the free surface.
In the case of a body which is entirely in the plane z = 0, the resulting integral equation is

oG
im0 + o€ 5 e = / /S VG (xes) (3.2)

As an alternative approach, consider a body with small finite draft 7', e.g. with a flat bottom and
vertical sides. In this case (2.3) is applicable on the exact body. Neglecting the contribution from
the vertical sides, the contribution from the image source to the left-hand side of (2.3) is

/Sgb 8§r /Sgb Z+O£ on z=(=-T (3.2a)

In the limit T'— 0 the kernel tends to a delta function with area 27, augmenting the free term in
(2.3) and thus in agreement with (3.2).

Using the free-surface boundary conditions (1.5 - 1.6), two equivalent integral equations may be
written in the forms

oG
im0+ ff o5l [| vigcs  es) (33



and

smo(x) + K / RGEIS / /S VE)GdE.  (x€Sy) (3.4)

Equation (3.4) is most effective for numerical computations since the logarithmic singularity in
(1.7) is not amplified by differentiation. WAMIT has been modified in accordance with (3.4), and
used to solve the circular dock problem. The results appear to be consistent. It is essential in this
case to use the ILOG=1’ option to integrate the logarithmic singularity in (1.7) analytically over
each panel in the free surface.

Presumably the integral equations (3.2-4) have no homogeneous solutions, or irregular frequencies.
This can be inferred from the fact that the interior volume between S, and the free surface is zero.

4 EXISTENCE OF IRREGULAR FREQUENCIES

Hereafter the body is assumed to have nonzero submerged volume, to intersect the free surface
normally, and no portion of its surface lies in the plane z = 0 except for the normal intersection
along a waterline contour. Define S; as the portion of the plane z = 0 interior to Sp. The union
of Sy and 5; is the closed surface S, with the unit normal defined in a consistent manner to point
into the interior volume D_. Define an interior potential ¢’ which is harmonic in D_, and satisfies
the free surface condition (1.4) on S;. Applying Green’s theorem in the usual manner,

2 (a(x) ~ 2)¢/ 00 + [ [ ¢’<5>§—id& -/ /S V/(€) . (4.1)

Here V' = ¢/ is the corresponding normal velocity on Sj.

Now assume that the interior potential ¢’ satisfies the homogeneous Dirichlet condition ¢’ = 0 on
Sp. It is known that nontrivial solutions exist for certain body shapes at discrete eigenfrequencies,
and it is assumed that the same is true for general bodies. Physically, these are analogous to
‘sloshing modes’ corresponding to standing waves inside the body, except that the homogeneous
body boundary condition is Dirichlet instead of Neumann. For such solutions the normal velocity
V' is generally nonzero on S, but from (4.1) and the boundary condition ¢’ = 0 on Sy it follows
that

/ [ vigor =0  (xesuDy) (4.2)

This proves that there is a discrete set of eigenfrequencies (i.e. the irregular frequencies) where the
corresponding normal velocity V' is orthogonal to G on the body.

Next we define an external ‘radiation’ potential ¢ which satisfies the usual conditions outside the
body, as in §1, with the specified normal derivative ¢,, = V = V’ on S,. This is essentially a
radiation problem with a special distribution of normal velocity on the body. The solution is
assumed to exist and to be nontrivial and unique, just as for any more conventional radiation (or
scattering) problem. However for this particular external potential the right-hand side of (2.3) will
vanish when x is on Sp. It follows that ¢ is a homogeneous solution of (2.3). This proves the
existence of irregular frequencies in the context of the exterior potential problem.
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5 EXTENDED-BOUNDARY INTEGRAL EQUATIONS

In [K] it is shown that while (2.3) may have homogeneous solutions at the irregular frequencies,
there is (at most) one solution of the integral equation (2.1) in the extended domain S = S, U S;.
Thus we augment (2.3) by the additional equation

//Sfb 8n§d£ //Sb G (x€5)) (5.1)

A more useful second-kind equation [K, 86] is derived which, in the present notation, takes the
form

2w@(x)+#s @(g)g—idﬁ 1#5 B(¢) (%&dg /S VE)GHE  (xe€SUS)  (5.2)

In [K] it is shown (using the questionable jump relation (52b)) that (5.2) has (at most) only one
solution, and that this solution is equal to ¢ on Sp.

At a more pragmatic level, our numerical experience indicates that the appropriate replacement
for (5.2) is

27T<I>(x)+7§[s @(g)g—idg—lﬁs B(£) 8n§d§ /S V)G (xeSUS)  (5.3)

The only difference is the sign preceding the integral over S;.

In fact, the numerical tests are performed with a modified version of WAMIT where the influence
functions correspond to the slightly different integral equations

2D (x) + 76[ a—ﬂgd§+// aﬂgd{ //S £GdE  (x€S)) (5.40)

—4rd(x //S 8n§d§ K//S £)Gde = /Sbv )GdE  (x€8) (5.4b)

Equations (5.3) and (5.4) are equivalent after multiplying the unknown ® by a factor -2 in the
domain of S;, and using (1.6) to replace the normal derivative of G on S; in (5.4b). This should be
borne in mind in judging the relevance of the statement that the numerical tests support (5.3a-b),
but not (5.2).

Note that the first and third terms in (5.4b) are precisely the same as (minus) the left side of (3.2),
suggesting a possible connection with the absence of irregular frequencies in the dock problem.

Finally we want to show that there are no homogeneous solutions of (5.4), that is no nontrivial
solutions ®q of the pair of integral equations

27 (x) +7§[ dg / / Bo (€ dg 0 (xS (5.50)



. //s,,% —d£+ // Bo(€ 8% —0 (x€8) (5.50)

For this purpose, asume that ®( is a nontrivial solution of (5.5) and define the following two
potentials (which together are used in place of [K 88]):

by = / / Do(€ —ds (xeD_) (5.60)
Sy
// Bo (£ d{ _ —K// BoGdE  (x€D_US,UD,) (5.60)
The following conditions apply on Sp:
oG
9y = 20 () +7%[ (65 dE  (xES) (5.70)
Sy e
/ / By (€ 8% (x € S) (5.70)
Thus, from (5.5a),
¢p+ i =0 (X S Sb) (5.8)
The following conditions apply as z — 0— on S;:
oG
by = / / Do(6)5 dE (x € 5) (5.9)
Sp g
oG
oi=ff w@god  (xes) (5.90)
S g

The free-surface condition (1.5) can be invoked to show that

b = Koy = K//s @0(5)3—2d£ (x € 85;) (5.10a)

where (5.9a) is used in the latter relation. For the analogous derivative of ¢;, the jump associated
with (3.1e) gives an extra contribution and it follows from the last form of (5.6b) that

iz —K¢r*WK¢m—Kf¥ @)-Jz@ 1mK®y  (x€S;) (5.100)

Combining (5.10a) and (5.10b), and invoking (5.5b),

;From (5.8) and (5.11), and the uniqueness proof for solutions of Laplace’s equation with combined
Dirichlet and Neumann boundary conditions, it follows that

p+¢i=0 (xeD_) (5.12)
The remainder of the proof follows as in [K 89-95].
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WAMIT V3.1S (Second-Order Module) — Theoretical Background

by J. N. Newman
Department of Ocean Engineering, MIT
Cambridge, MA 02139, USA

28 March 1991

1. INTRODUCTION

The WAMIT Second-Order Module, currently Version 3.18S, is designed to solve the second-
order boundary-value problem for the interaction of monchromatic or bichromatic incident
waves with a prescribed body. As in the first-order program (Version 3.1ID), the body is
defined by an ensemble of panels. In the second-order solution the boundary conditions
on both the body and free surface must be re-considered, with particular care required
in the case of the free surface. This document is intended to describe the corresponding
analysis in sufficient detail to explain the logic of the program. As the second-order module
is extended and refined this document will be modified in parallel. The date and version
number above should be referenced in this context.

In the notation to be followed the subscripts i, 7, k are used to denote the frequencies of
different linear solutions, and ¢, m,n are used to denote the Fourier components of the
same solutions, respectively. x will be used for the wavenumber, to distinguish from the
integer subscript k. First-order components such as the velocity potentials ¢; in (1.2) are
distinguished from second-order components ¢;; by the number of subscripts.

The velocity potential is expanded in the form
d(x,t) = edV(x,t) + 20 (x,t) 4 - - - (1.1)

where x is a fixed Cartesian coordinate system, and ¢ denotes time. Assuming a discrete
spectrum with frequency components w; > 0,

W (x,t) = ReZ¢7 it (1.2)

q)(2) X t RGZZ[¢+ Z(Wi"‘wj)t + gbi—j(X)ei(u)i—o.zj)t] (13)



The second-order potentials gbfj can be defined to satisfy the symmetry relations

+ _ 4t — =%

since anti-symmetric components will not contribute to (1.3).

The free-surface boundary conditions satisfied by these potentials are

92D o)

5 +g 5, =0 (1.5)
929 (2) od(2)
5 T = Q@) (1.6)

on z = 0. Here the inhomogeneous right-hand-side of the second-order free-surface condi-
tion (1.6) defines the quadratic forcing function

19090 9 9201  H9pM) 5,
_ 102%™ 9 ey g
g ot 2o T9g ) Ve Ve (1.7)

where the right-hand-side is to be evaluated on z = 0. In the following evaluations of
second-order products of first-order oscillatory quantities use is made of the relation

‘ . 1 ‘ ‘ ‘
Re(Ae™")Re(Be™i") = §Re(Aewit)(Bewjt + B*e i)

where (*) denotes the complex conjugate. Adopting a form for () analogous to (1.3),
Q(x,t) = Re Z Z [Q; (x)e!witws)t 4 Q; (x)ei(“i_“j)t] (1.8)
(N
As in (1.4) it is appropriate to symmetrize the functions ij such that

+ _ ot - _O—*
Qij_jS and Qij_ ji (1.9)

Combining (1.2) and (1.7) gives the expressions

o 500 Py i 00 9P
@i _49%@( “i0, +g 0722 )+ 4gw‘7¢]( Y92 +g@z2)

1 (1.10)
— Hiwi +w;)Vei - Vo,

and



2 00; D*¢;

007 0% i, L2
0z? (1.11)

_ 1

1. .
- 51(%‘ —w;)Ve; - Vo

where the right-hand-sides of (1.10-11) are evaluated on z = 0. With these definitions the
free-surface boundary condition for the second-order potential is given by

0¢7;
—(wi w05 + g aZ’ =Q;; (1.12)

on z = 0.



2. INCIDENT WAVES

The incident wave potential ®; is defined to be the total first- and second-order velocity
potential that would exist in the absence of the body. Each first-order component is defined
by the amplitude A;, frequency w;, and vector wavenumber K; with Cartesian components
(kjcos B, kjsin 3;,0). Here 3, is the angle of incidence relative to the x—axis. The total
first-order velocity potential is

A
Q)E.l) = Re1g Z w_J‘Z(IijZ) expi(wjt — Kj : X) (2'1)
— Wy
J

Here, for a fluid of depth h,

_ cosh(k;(z+h))
2(K52) = cosh(x;h) 22

In accordance with the first-order free-surface condition,

kjtanh(k;h) = w?-/g =, (2.3)

It is helpful to anticipate the relations

[%} - =v; and [%]2_0 = KJ? (2.4)

Combining (2.1) and (1.10-11) gives

1
Qi = 5ig* Aidjexp(~i(Ki + K;) - x)
K212\ o2y (witw) %)
M i Vi TR KK — v
[( 2w; )+< 2w; >+ Wiw; (K K VZV])]
and
— 1 2 * ;
y :ilg A Aj exp(—i(K; — Kj) - x)
. (2.6)

(S - () - ) (1 )

Solutions for the second-order components of the incident-wave potential follow from (1.12)
in the form

+ +
¢i _ Qij(x7y>Z(’iijz> (2.7)

U (witwy)? + gli;tj tanhf@fjh

4



where

mg; = |K; + K| (2.8)

Subsequently in the analysis of the free-surface integral of the second-order problem, a
Fourier-Bessel expansion of the first-order incident-wave potential will be required. In
terms of the polar coordinates x = pcosf, y = psin# the appropriate expansion is

oo

iy = 20 2y )3 () cosn(@ = ) (2.9

where €9 = 1, ¢, = 2 for (n > 1), and J,, is the first-kind Bessel function of order n. It will
be convenient to redefine the coefficients in (2.9), writing this equation in the form

b1j = Z(kjz ZJ Kjp)[Aj, cosnf + A3, sinnf)] (2.10)
n=0

where the coefficients are

A5\ g4y [ COSTB;
(AS. ) N wj]en(—z) (sinnﬂ;) (2.11)

an

3. VELOCITY POTENTIAL DUE TO THE BODY

In this section general properties will be listed for the solution of the velocity potential
®p due to the presence of the body. This includes both the scattered potential ®g which
accounts for the effects of the incident waves on the fixed body, and for the radiation
potential ®r due to the motions of the body about its fixed mean position. In all cases
the decompositions and expansions (1.1-1.3) are applicable.

The boundary condition on the mean position S of the body can be written in the generic
form

¢ =qp on Sp (3.1)
on
Similarly, on the free surface,
0

where w is the frequency corresponding to the component ¢.
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The solution for ¢ can be derived from Green’s theorem in terms of the integral equation

2m(x / s 3 8%;25 s = //SB 45 (€)G(x; €)dS

+f /g RAGECHIE

In this equation ¢ represents any first- or second-order velocity potential, subject to (3.1)
and (3.2) and a suitable radiation condition at infinity. G is the free-surface Green function
corresponding to the same frequency w and wavenumber as ¢. Since (3.3) can be applied
to an arbitrary closed surface, this equation holds on the mean position of S and on the
plane z = 0 corresponding to the mean position of Sg, and it is not necessary to apply
(3.3) to the exact boundaries of the fluid domain.

(3.3)

For the first-order components of the potential gz = 0, and (3.3) reduces to the conven-
tional form of the integral equation for ¢ on the body. In the fluid domain the solution for
each first-order component of the potential can be expressed in the form

_ / /g o©)G(xE)ds (3.4)

For the formulation based on Green’s theorem, o is the linear operator

1 0
= — — p— 3.5
T i <QB ¢8n) (3.5)
Alternatively, in the source formulation, the parameter o is defined as the first-order source
strength, and can be found directly as the solution of the integral equation

2o (x / /S ) 6% >dS = qp() (3.6)

In the subsequent analysis of the free-surface integral of the second-order problem, a Fourier
expansion of the first-order body potential will be required to complement (2.9) in the far-
field domain outside of a partition circle of radius b which is sufficiently large to completely
surround the body. Consider a generic wavenumber x which may be equal to either x;, x;,
or the wavenumber kj of the second-order potential. With the additional restriction that
kb is sufficiently large, evanascent (local) nonradiating components of the Green function
can be excluded from consideration, and

G ~ 2micZ(kz) Z(kC)HSY (KR) (3.7)

Here the function Z is defined by (2.2), R is the horizontal distance between the source
and field points (x,€), and H(g2)(liR) = Jo(kR) — iYy(kR) is the Hankel function of the
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second kind. (In the following analysis the superscript (2) will be deleted.) The constant
c is defined by

L2 _ 2 ) 2
¢ /th—VQh—i—VCOS () kK2h — 1V2h 4+ v

(3.8)

The error in the far-field approximation (3.7) is of order exp(—CR/h) where the constant C
is greater than /2. In the infinite-depth limit the corresponding error is of order (kR)~2,
or of order (kR)™3 in the special case where z = 0.

Graf’s addition theorem (Abramowitz & Stegun, eq. 9.1.79) may be used to expand (3.7)
in a Fourier-Bessel series analogous to (2.9):

G(x;€) ~ 2micZ(kz)Z(kC) Z enHp(kp) Jn(kp") cosn(6 — ") (3.9)
n=0

where £ = p'cost’, n = p/sinf’, and (3.9) is valid in the domain (p > p’). Substituting
this result into (3.4) gives the corresponding far-field representation of the body potential

$(x) ~ Z(r2) > Hy(rp)[Bf,cosnb + Bj sinnb) (3.10)

n=0

where the coefficients in this expansion are

(gé) = 27ice,, //§B (&) Z (k) Jn(kp") (:jzz:)ds (3.11)

4. THE FREE-SURFACE INTEGRAL

The free-surface integral which is displayed as the last term in (3.3) will be considered
here, with the ‘quadratic forcing function’ qr defined by the relations (1.6-12). Since
we are considering the evaluation of the second-order velocity potential &5 due to the
presence of the body, the incident-wave potential ®; should be subtracted from the left
side of the free-surface conditions (1.6) and (1.12), and also from the evaluation of the
quadratic forcing function. Thus we seek to evaluate the difference between (1.10-1.11)
and (2.5-2.6), which includes terms on the right side of (1.10-1.11) due to (a) quadratic
interactions of the body potential with itself, and (b) cross-terms between ®p and ;.

For purposes of numerical evaluation, the free-surface integral is composed of two parts,
separated by the partition circle of radius p = b. Following the methodology of Kim and
Yue, the integration in the inner domain p < b is carried out numerically. Thus the inner
free surface is discretized with quadrilateral panels, in an analogous manner to the body
surface. To avoid the evaluation of second-order derivatives of the first-order potentials in
(1.10-11), the surface integral is transformed using Stokes’ theorem to a form involving only
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first-order derivatives and line integrals around the inner and outer boundaries. Details
are given in the paper by Kim.

4.1. THE FREE-SURFACE INTEGRAL IN THE FAR FIELD

In the remainder of this section the ‘far-field integral’ in the domain (b < p < o0) is
considered. For this purpose the incident- and body-potentials are defined by the Fourier-
Bessel expansions (2.10) and (3.10), respectively.

The first task is to evaluate (1.10) and (1.11). We begin with the sum-frequency compo-
nent Q;rj, considering first the ‘BB’ component due to quadratic interactions of the body
potential (3.10). Associating the Fourier indices (¢, m) with the frequency indices (i, j)
respectively, we obtain

’[; o0 o0
QEiB;‘ = 4 Z Z { [Wi(”? - VJQ) + Wj(’%2 - VZQ) — 2(w; + Wj)ViVj]

=0 m=0
Hy(kip)Hpm(k;p)
(Bf, cos £ + Bj,sin £0)( B, cosmf + Bj,, sinmf)
= 2(w; + wj)kik; Hy(kip)Hy, (K p) (4.1)
(Bf, cos t0 + Bj,sin £0)( B, cosmf + Bj,, sinmf)
= 2w +5) T Hilbsp) Ho 30

(Bj, cos 0 — B, sin EQ)(B;m cosmb — Bj,, sin m@)}

where H' denotes the first derivative of the Hankel function with respect to its argument.
4.2. THE FOURIER INTEGRALS IN THE ANGULAR COORDINATE

The integration with respect to the angular coordinate 6 can be evaluated after multiplica-
tion by the angular components of the Green function (3.9). Thus we consider the Fourier

integrals
27
4 (cosnb
/0 @ (sin n@) a0

The only nonzero components involve the integrals

27
/ cos 00 cos mf cos nfdh = (6, 10—m| + Ontm] = Ay (4.2a)
0 €n
2T T
/ sin £6 sin mf cos n0df = — [0y, |1—m| = On,t4m) = Appn (4.2b)
0 €

n



2
/ cos /6 sin m0 sin nfdf = E[5e,|n—m\ — O mtm| = A, (4.2¢)
0 €

2
/ sin £6 cos mf sin nfdf = 1[5m7|n_5| — Omntt] = A g, (4.2d)
0 €

m

where 9,,, is the Kronecker delta function, equal to one if the subscripts are equal and
otherwise equal to zero. The factors A defined above are nonzero if and only if £ = m + n,
orm=n+/¥ orn=~¢+m.

The Fourier integrals of the quadratic forcing function (4.1) are then given by

27

9 . o0 o
Qpin; (Cosn )d@ = % > 2. { [wilk5 = v7) +wj(k] =) = 2(w; + w;)vivy]

sin né
=0 m=0

Ifmn Ifmn

B, BS, Aoy + BGB,

jm”'ném jm”7tmnl

B B¢ N, + B5BS A\,
Hmmﬂm(njm( e : )

Ifmn Ifmn

B, BS, Aoy + BB

jm”'ném jgm”-tmnt

BBS, A} + BB\,
2o+ 0 [ Hi o) i) (7 Do

‘m B, BS A pn + BiBin AL )
+ —H i Hm . wmgymsemn W= gm mn
oz Helrip) Hin () (_3&35 oy — BYEC A H

jm”'ndm jm”- mn/t

The second term, which involves derivatives of the Hankel functions, can be reduced using
the relation H,, = %(Hy_l — H,1). Thus

1
Hy(kip) Hyy (1530) = 7 (Hemt Hons = Hooy oo + Hegt Hynr = Hevi Hyoy ) (44)

Similarly, the third term resulting from the angular derivatives can be reduced using the
recurrence relation 2vH, /z = H,_1 + H, 1 to remove the factor p~2. Three alternative
relations result; the one which is most useful is obtained by setting v equal to £ and then
to m:

_ RiK 4
Hy(kip)Hpy (kip)p~ 2 = s

= 5 (Hyy Honoy + Hyy Hogy + Hega By + Hosy i ) (45)
40m

Substituting (4.4-5) in (4.3) gives



27

cos nf i e e
0 QEiBj (sinn@) do = Z Z Z { [wi(fﬂ? - VJQ) + Wj(ﬁ% - 1/22) - 2(@01- + wj)yiuj]

BiCEBC'mAZ_mn + BfeBSmAe_mn
Hg(liip)Hm(f‘éjP) (Bs B]C A B¢ Bi A~ )
il im nem 1 By Jm” mnt

1
= 5 Wi +wj)kik; [He—l(ﬁm)Hm—l(W) + He+1(f‘éiﬂ)Hm+1(/€jP)]

c nc s s + — (46)
<(BzéBjm + BzﬁBjm)()\Emn + )\Emn))
1
+ i(wi + wj)kik; [HE—l(HiP)HmH(KjP) + He+1(/€iP)Hm—1(f<&jP)]
The corresponding integrals for the difference-frequency function are
o cos nb i o — 9 9 9 2
QBisj sinnf e = 1 ; mXZ:O{ [Wi(”j —v;) —wiki — 1) = 2(wi — Wj)ViVj]
Hilosp) i sy0) (oo e
itBimAnem T PieDjmAmne
1 * *
= 5 (Wi —wj)kin; [HE—l(ﬁiP)Hm_1('€jp) + HHl(ffiP)HmH(ﬁjp)] @)
((BfeB% + B3B3, ) (N, + AZmn))
1 * *
+ 5(% — Wj)Kik; [He—1(f€iP)Hm+1(’fjp) + He+1(ﬁiP)Hm—1(’€jP)]
((BfeB% — BB N, — )\E_mn))
(BB, + BB ) Apm + Ane)
It is helpful to define the factors
QF = wilw] —v}) £wi(w] = 17) = 2(wi £ w))vv; (4.8)
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and
AjE (Wi £ wj)Kik; (4.9)

(These definitions differ by multiplicative factors from the corresponding parameters used
by Kim.)

Equations (4.6) and (4.7) can then be written in a more compact form, after noting that
the first factor contained within large parentheses in each equation is equivalent to half
the sum of the second and third factors. Thus

27

QEiBJ’ (Z?EZZ) =3 Z Z { [Q+H£ Kip) Hum (Kjp)

— A;Fj <Hg_1(l€ip)Hm_1(/€jp> + H£+1(f‘éiP)Hm+1(“jP)>}

((BzcﬁBc + BS BS )()\z_mn + )\Emn))

+ [Q;SHe(ffiP)Hm(ffjp) + AF <He—1(%iP)Hm+1(f€jP) + HE+1(f€iP)Hm—1(f€jP)>}
(B BS i + B B5) (A + Ane)
(4.10)

Similarly for the difference-frequency integral

27

_ cosnb 1 "
Qi (o) 90— 3 3= 3 [0t 5, 11

0m=

—Mxﬁaﬂmmﬂa4mw»+HuﬂmmHaHmwﬁ}

((Bc Bc* + Bs Bs* )()\z-mn + )‘Emn))
(BB, — BiBin) A, — Ay

ném mné)
| Q5 Ho(kip) H (1550) 4+ NGy (o1 (i) i (550) + Heya (ip) Hyy o (5) )|
(B§, B, — B3y Bir) (An = Ao
((BS BS + BiBin ) (A + Amng))
(4.11)

4.3. THE INTEGRALS IN THE RADIAL COORDINATE
In the context of the free-surface integral represented by the last term in (3.3) it is necessary
to multiply the preceding results by the Hankel functions in (3.9), and integrate in the radial

domain b < p < oo. Since the differential element of surface area is pdpdf, the integrals
which must be evaluated in (4.10) and (4.11) are of the basic form

11



| Helwio ooy ) Hosp)pdp = ¥ [ Holaa) Hy(82) o () = B Fi (a0 .7)
b 1

(4.12)
Additional integrals will also be required to analyze the interaction between the body and
incident-wave potentials, where one of the first pair of Hankel functions in (4.12) is replaced
by the corresponding Bessel function J,, of the same order and with the same argument.

Similarly, in (4.11), the second Hankel function is replaced by its complex conjugate or the
Hankel function of the first kind.

To make the above results more explicit, we define the following nondimensional integrals:

F2 = [ B ) B (00 HP (2)ada (4.130)
1

602 = [ ) B2 5) HP (r)ada (4.13b)
1

Hip) = / H (ax)Jyn (B) HP (va)wda (4.13¢)
1

(The superscript for the third function is superfluous, but it is retained for uniformity in
the notation.) With these definitions applied, and the contributions included from the
incident-wave potential, the appropriate radial integrals are
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sin nf

(o) 27
cosnb
/ HP (krp)pdp | Qi (p, 9)( )d9 =
b 0

i 9N o 2 2
030 {5 FD, b b i) = A (FE (b, s, i)
£=0 m=0

(BB = BieBjm) Ao — A,

ném mnﬁ)

- féi)l’m#’n(mib, Kb, mkb))] (

[, i g, i) + A (FE, i i, b ish)

{,m,n
(BB + By Bj) (Aiem + Ane)

ném

+ fé—?Lm—l,n(’Qiba ”jba Kkb))} (

0562, (b, b i) — AL (G (ib b, ch)

{,m,n —1,m—1n

(A3, B, — A5 BS) (Aem — A

ném mnﬁ)

+ gﬁ)l,mﬂ,n(“iba K50, “kb))] (

+ [Q;;gfﬂ)’bn(mb’ k50, kD) + A;;' (glgi)17m+1,n<”iba t;b, kD)
(A5 Bf = A5 B5) N — AZmn))
(A5 B + AL Bi) Ao + Aine)
+ [Q;er@) (r3ib, £330, ricb) — A (Y (ksb, Kb, K1b)

{,m,n {—1,m—1n
(B A — BiAS) A em — A

nfm mnf)

+ gﬁ)l,m—Ln(’fiba b, “kb))} (

+ HZ—)Lm—FLn(’fib? ’{jba Kkb))] (

+ [QZH@) (’fiba /{jba /{kb) + A;; (Hf—)l,mﬂ—l,n(’iib? /{jb, /{kb)

£,m,n

(2) , ,
+ He+1,m_1,n(mb, kb, m@b))} ((BfeAﬁm + BiCZAj'm)(AT_LZm A )
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sin nf

(o) 27
/ HP (krp)pdp | Qi (p,0) (COS ne) do =
b 0

R _ _
§b2 ; Z:O{ [Qijfe(,lgm,n(’fiba Kb, Kb) — Aij (Fegi)1,m—1,n(“iba Kb, kD)
=0 m=

(BB — BiBin) A — A

ném mnﬁ)

+ fg(_li_)l’m_’_l’n(lﬁ;ib, K:jb, Rkb))] (

—|—[ Py (1) (kib, kjb, kED) + Ay (fg(i)17m+1’n(/{ib7 Kb, Kib)

v Lmmn
BS,B¢ — BB (N — A7
+fﬁ(—ll—)Lm—l,n(FJib;Hjbgﬁkb)):| << v i¢55m) e Zmn))

(B, Bjn + B Bin) (A + Ane)
n [Q;jgg}g%mb, b d) = Ay (G, o (ab, isb, b
c p*c S %S + —
(1) (A5 Biy + A% Bin) Mg + )\Emn)) (4.15)
+ iba 'b7 b
Gt me41n (Kibs £isD i ))] ((Asz;fn — AGB5 ) At — Ane)

+ [Q;glglﬂ)’bnmlb’ k50, kD) + Ai_j (glgl—)17m+1,n<’€iba t;b, kD)
+ [Qi_jH(l) (r3ib, £330, ricb) — Ay (MY (ksb, Kb, K1b)

{,m,n {—1,m—1n
(BipAsp, + B Asn) N, + )\Z_mn))
(Biyd3t, — BG AT A — A,

nfm mnf)

+ gé}r)l,m—Ln(’fiba b, “kb))} (

+ Héi—)17m+17n(’€ib7 ’{jba Kkb))] (

+ [Qi_jH(l) (kib, kjb, kEb) + A (Hgl_)l’mﬂ’n(mb, kb, Kib)

£,m,n

m

+ Hé}k)l,m—l,n(’%iba Kb, ’ikb))} (
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The four factors which involve sums and differences of the parameters A will now be
considered, with reference to the definitions (4.2). Excluding the special case { = m =n =
0, where

Moo =27 and  Agyp =0

the four factors can be simplified in the forms

(ANfon + Aon) = T00.mtn + Tm o4 (4.16a)
(Arem = Amne) = T0tm4n — Tom, e4n (4.16b)
(Mn = Memn) = T 4m (4.16¢)
Mem + Ane) = Ton.em (4.16d)

In the three-dimensional space ¢, m,n, the first two factors are nonzero only on the two
planes / = m + n and m = ¢ + n, whereas the last two factors are nonzero only on
the complementary plane n = ¢ + m. Collectively these three planes form a cone with
triangular sections, and with its apex at the origin. The four expressions (4.16) apply also
on the intersections of each pair of adjacent planes. Thus the double sums in (4.14-15)
can be expressed in terms of the separate contributions from each of the three surfaces. A
compact form can be derived if we first define the three functionals

Ue(g)i(}—) = Q?}fam,z_m(mb, kb, Kib)

— A?; [fe—l,m—l,é—mOﬁb; Féjb, Fékb) + fé—l—l,m—i—l,é—m(f%b, K/jb, /fk:b)]

(4.17a)
sz(:rf)i<]:) = Q@:'tjfé,m,m—dﬁib, Féjb, Iikb)

— A5 [Fomtm—1,m—e(Kib, b, kD) + Frg1,mit,m—e(Kib, k5D, kicb)]

(4.17b)
Wé(;z)i(]:) = Qij:'r&m,z-i-m(/wb, /ijb, likb)

+ AL [Fotmireom (R, 550, 51kD) + Fortm1,e4m (Kb, 550, i)

(4.17¢)
If the series are truncated at the upper limit £ = M, m = M, (4.14-15) are equivalent to
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b

(o) 27
/ HP (kip)pdp | QF(p,0) (""S ”9) d9 =
0

sin né
Wib2{§:(1 45 ) |:U(7,j)+(F(2)) (BzCEBJCm + stﬁBJsm)
8 /[P em (B3 BS, — Bi B3
I Ug(,iz)—i_(g@)) ((AzeBim + Angim))
(43,B5,, — A5, B3,,)

n Uéij)+(H(2)) ((BiCEA;m + BfEAjm))]
" (BgyAfy, = BiA3y) ) dm=tn

l=n

M—n

+ ), (1+0w) V(m”H(]-"(Q))( it 7gm T 2it7gm
gZ:% [ ‘ (B BS,, — B B3,)
(A3,B5,, — A5,B5,,)

+ VD+ () (BipASm + B Aj,n) }
o (B Aj, — B A3,,) /) dm=tin

(4.18)

n—1

. (BS,BS — B3BS)
+ W(Wz)'i‘(f-@))( 2 im 2 im
g_zl Rt (B BS,, + B B3)
. A¢ B¢ — AS BS
+ Wé(;z)—’_(g@)) (( zﬂ Jcm zCZ im))
(A3, BS,, + A5, Bs,)

. B¢ A€ — BS AS )
W(U)"‘ H(Q) ( 4 im 4t im
W PN By ac, 4 pear ) [
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> o cosnb
/b HP) (kip)pdp ; Qij(p,9)< )d@:

sin n6é
) M
T N (B.CBikc _;_BJSB%S)
—b2{ (1+5€n) [U(rzi) (3:(1))( = gm = jm )
S ‘ (B3, By, — B Bj)
(A5B, + Asz}‘fn))
(A3, Bj5, — AL Bi)

4 U (g0 <(B§zA§fn - Bng;fm)}
" (B A — BiAGs) ) dm=t—n

f=n

+0 o)

M—n
ij)— B§,Bx¢ + B$,B:3)
+ 14+6 |:V(Z‘7) f’(l) ( = gm = jm
Z ( + EO) Im ( ) (B%B*C o B-CZB*S )
£=0 Ww=gm W= im

(4.19)
" (A3, By, — AL Bin)

4+ ViD= (D) ((BfeAjffn + BSZA%)N
" (BfeA;fn - Bz‘czA;fn) m=£+n

C
m

n—1 c *C s *S
(i3)— ( =(1) (Bijm - Bijm)

+ Z Wem (F >( S *C c *S
—1 [ (B, Bis, + B Biy)

+ Wéij)_(g(l)) ((AfeB}kfn - Afijﬁl))
" (A5, Bin + A5 Bi)

i) — (BgA%e, — B A%
+W(Wz) (H(l))( i im i im
‘ (BfﬁAjvcn + Bz'CeAjfn) }m:n—f}

Special attention is required when the integers £, m are equal to zero. Since the Bessel and
Hankel functions are odd functions of the (integer) order it follows that .7-"(_11’ 2,7),m = — 1(173)“,
and similarly for the case m = +1 and for the integrals (4.13b,c). Thus it follows from
(4.17) that Ugy = Wy and Vo, = Wop,. It can then be shown, with regard for the limits
of each sum in (4.18-19), and for the factors of two applied to the first term in each of the
first two sums, that the contributions from these equations are equivalent to those from

(4.14-15) when one or more of the integers ¢, m,n is equal to zero.

Note also that when n = 0 the contributions from the first two sums in (4.18-19) are
identical, giving a net contribution of twice that of the first sum in the case of the cosine
integrals (upper factors) and zero for the sine integrals (lower factors).

4.4. EVALUATION OF THE RADIAL INTEGRALS

Suitable algorithms are required to evaluate the three families of integrals defined by (4.13).
From the asymptotic approximations of the Bessel and Hankel functions it is apparent
that, for sufficiently large values of x, the integrands are proportional to =2 exp(iox),
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where the factor ¢ involves sums and differences of the three parameters a, 3,7y. These
integrals are convergent provided o # 0. Hereafter it is assumed that the three parameters
a,B,7 > 0, and 0 # 0. The former assumption is appropriate since these parameters
correspond physically to the products of three positive wavenumbers with the partition
radius b. The latter assumption will be considered in future work.

Numerical integration along the semi-infinite real z-axis is not practical, due to the very
slow convergence and oscillatory feature of the integrand. These difficulties can be over-
come simply by adopting appropriate contours of integration in the complex z-plane, de-
pending on the sign of ¢. To determine the appropriate contours for each of the integrals
(4.13), consideration must be given to the basic definitions HY? = J, £V, where the
Bessel functions J, Y are real on the real axis, and the corresponding asymptotic approxi-
mations

2 1
HW)(z) =\ = exp(ti(z — Svm - %)) (4.20)
Tz

which are valid for |z|] >> 1 and |z| >> v. When the order is large it also is necessary to
consider the complementary approximations

Ju(z) ~ 2", Y, ~z7" (4.21)

¢ From the basic relations between the Hankel and Bessel functions the integrals (4.13c)
can be evaluated as one-half times the sum of the two integrals defined by (4.13a), and a
similar approach can be followed with (4.13b). Such a decomposition is essential in some
cases for the contour integrals, since for large values of the argument .J,(z) includes two
components proportional respectively to exp(4iz) which may require different choices of
the contour of integration. However when ¢ >> ax or m >> [z it is clear from (4.21)
that severe cancellation errors will result from this approach. This difficulty is avoided by
integrating (4.13) along a finite segment of the positive real axis 1 < x < 4, before
deforming the contour of integration into the complex plane. This procedure is robust
provided the parameter x,,., is sufficiently large to satisfy the inequalities ¢ < a4, and
m < ﬁxmaaz-

The remaining integrals are of the general form

/ F(@)ei7*dy (4.22)

where f(z) denotes a slowly-varying function of order z~/2, for large x, and in all cases

o= (xa+p—7). If 0 >0 the contour of integration in (4.22) may be deformed in the
first quadrant of the complex plane z = x 4 iy, and a convenient choice is the straight line
upward parallel to the imaginary axis from z = T4, t0 2 = Xypee + 900. Thus (4.22) is
replaced in this case by the semi-infinite integral
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/ f(z)e"®dx = iexp(iaa:max)/o f(Zmaz +iy)e Ydy, (o> 0) (4.23)

max

Conversely, if o < 0, the contour of integration may be deformed in the fourth quadrant
along a similar contour parallel to the negative imaginary axis.

For programming purposes it is convenient to modify these integrals so that in all cases
the contour of integration is in the first quadrant. Thus, when o < 0, (4.22) is replaced by

h f(z)e" dx = (/OO f*(x)e—iaxdx>* _
" e (4.24)

— z/ (f*(xmagC + iy)e_w”"y) dy (0<0)
0

Note that the function f(z) is defined, apart from a multiplicative exponential factor, by
the integrands of (4.13), and the conjugate function f*(z) therefore involves the same
integrands except that the Hankel functions of first- and second-kind are reversed.

In both the finite integral along the real axis and the semi-infinite integrals (4.23-4) nu-
merical integration is practical using adaptive Romberg quadratures to ensure a speci-
fied tolerance of accuracy. It is computationally efficient to evaluate all three integrals
(4.13a,b,c) together, for all required combinations of the orders (¢, m,n), with the same
integration algorithm and different integrands. The domain of integration is subdivided,
based on the maximum value of |o|, so that large values of this parameter do not retard
convergence. The parameter ,,,, is set equal to the largest value of the ratios ¢/« or
m/3, except that if the largest ratio is less than 1.1, z,,4, is set equal to one and the
integral along the real axis is skipped. For the semi-infinite integrals in y, the length of the
first segment is set equal to four divided by the maximum value of the exponential factor
o. The length of each subsequent segment is increased in a linear manner, proportional to
the number of the segment, to take advantage of the exponentially diminishing magnitude
of the integrand in that segment. Two convergence tests are required, first within each
finite segment to determine that the order of the Romberg quadratures is sufficient, and
secondly after the (converged) integral in each segment is added to the total integral to
determine when the range of integration can be truncated. Typically a tolerance of 1078 is
used, with absolute accuracy specified if the integral is smaller than one in absolute value,
and relative accuracy in the converse case. In the program this procedure is followed for
the complete set of required integrals, of all combinations of the orders ¢, m,n required in
(4.18-19) and for all three of the integrals defined in (4.13). Convergence tests are applied
to all members of this set simultaneously, and the integration of the entire set continues
until the convergence test is satisfied for the entire set. This precludes the possibility
of false convergence for one particular integrand, and permits the simultaneous recursive
evaluation of the required Bessel and Hankel functions of all orders.

Effective subroutines for the Bessel and Hankel functions are required, for both the integral
along the real axis where the arguments are all real, and also in the integrals (4.23-4) where
the arguments are in the first quadrant. These will be described separately below.
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For the functions with real argument the functions J, (z) and Y, (z) are evaluated following
the general methodology described in Numerical Recipes, §6.4, and the Hankel functions
are evaluated from the relations J £+ Y. For J,(x) the backward recursion algorithm of
Miller (cf. Abramowitz & Stegun, pp. 385-6) is used with the starting value v = M
chosen to be the smallest even integer M which satisfies the inequalities M > 1.36|x| + 24
and M > N + 12, where N is the maximum order required. Normalization is based on
the Neumann series with unit value (Abramowitz & Stegun, equation 9.1.46). Numerical
experiments indicate that the accuracy of the results is at least 14 decimals, with relative
accuracy preserved for x << v. Chebyshev expansions are used to evaluate the functions
Yy, Y71 and the functions Y, are evaluated for all required higher orders by forward recursion.

A similar backward recursion algorithm is used to evaluate the functions J,(z) with com-
plex argument z in the first quadrant, using the same starting value M defined above
except that |z| is replaced by |z|. In this case it is appropriate to use as the normalization
relations the Neumann series for cos, sin z (Abramowitz & Stegun, equations 9.1.47-8), se-
lecting whichever of these functions has the largest absolute value to avoid instability near
the zeros on the real axis. To avoid the possibility of overflow, the subroutine evaluates
the normalized functions exp(iz).J,(z) and applies an appropriate exponential factor to
the final integrand.

For the Hankel functions of the first kind, with complex argument z in the first quadrant,
forward recursion is used based on the starting values of order zero and one. The evaluation
of these is based on two complementary algorithms, suitable for small and large values of
|z|. For small |z| ascending series are summed to evaluate Jy; and Yp 1, (Abramowitz
& Stegun equations 9.1.10-11), and these are then combined to form the corresponding
Hankel functions. These ascending series are used in the quadrilateral domain of the plane
z =x + 1y such that x > 0, 0 <y < 3 and x +y < 8. The series are truncated with a
total of 22 terms. For larger values of z outside the quadrilateral domain, rational fraction
approximations of the form described by Luke (Table 66) are effective. To obtain sufficient
accuracy in the domain where |z| is large, the coefficients in Luke’s Tables 66.1 and 66.6
have been extended to n = 10, giving rational-fraction approximations as the ratios of
tenth-degree polynomials. Comparison of the two complementary algorithms along the
common boundary of the partition indicates that the minimum relative accuracy of this
subroutine is 14 decimals. The rational-fraction approximations are not effective for the
Hankel functions of the second kind, but the latter can be evaluated directly from the
relation Hl@ = 2J, — ngl), using the values of J, obtained from backward recursion.
The exponential normalization factors exp(Fiz) are applied to ngl’Q), respectively, and
corrected in the final evaluation of the integrand.

For checking purposes it is useful to derive recursion formulae for the integrals (4.13). For
this purpose we consider the more general integrals

fmn

Flw /loo Hy(ax)H,, (Bx)Hy, (yx) 2t dx (4.25)

where H, denotes any of the three functions .J,,, H 5”, or H. 52). These integrals are defined
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in the ordinary sense for p < 3/2 (assuming the sum of the wavenumbers is nonzero), and
will be applied ultimately with 4 = 1. Integrating the derivative of the integrand and
employing the formula H] = H,_1 — (v/z)H, to differentiate the integrand in accordance
with the chain rule, it follows that

—Hy(a)Hp (B)Hp(y) = aFH, 4 BFH 4y FH  (0tmtn—p)FF D (4.26)

{—1,m,n {m—1.n {,m,n—1 {,m,n

Using the recursion 2vH, /z = H,_1 + H, 41 to evaluate the last term in (4.13), with the
index v replaced successively by ¢, m,n, three relations are obtained as follows:

-1 o g 2
fﬂ(,lfmn) = ﬂ[]:lgﬁ)lﬁn,n +f£(i)l7m,n] = %[Fﬁ(%—lm +fl§7l;r)L+l7n] - %[]:lgf;r)z,n—l +f£(,l12b7n+l]
(4.27)

Combining each of these alternative relations with (4.26) and setting p = 1 gives the
desired relations

20
f@—i—l,m,n = Oéfé—l,m,n + ﬂfﬁ,m—l,n + ’yfé,m,n—l
all+m+n-—1) (4.284)
+ Hé(a)Hm(ﬁ)Hn</7) - f@—l,m,n
2m
f@,m—l—l,n - ﬁ(€ T m—tn— 1) Oéfé—l,m,n + ﬂfé,m—l,n + /yfe,m,n—l (428b>
+ He(@) Hn(8)Hn(7)] = Fem-1.n
2n
:F&m,n—l—l — '7(6 Tmtn— 1) |:O4:FZ—17m,n + /B:Fﬂm—l,n + 7F67m,n—1

(4.28c¢)
+ Hﬁ(a)Hm(ﬁ)Hn(”Y)] — Fommn—1

The relations used here for differentiation and recursion of the Hankel functions apply to
any linear combination of Bessel functions of the first and second kind, including the Hankel
functions of the first and second kind. Thus the same generality applies to the relations
(4.28). In particular, one of the Hankel functions may be replaced by the Bessel function
Jy, as is required in (4.13b-c). The only requirements here are that the starting values for
the recursion are evaluated for the appropriate combination of Bessel and Hankel functions,
and that the triple product of Hankel functions Hy(«) H,,, (3)Hy () which appears in (4.28)
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is likewise replaced by the corresponding product of the appropriate Bessel and Hankel
functions, i.e. the integrand of (4.13a,b,c) evaluated at the lower limit of integration.

Collectively the three recursion relations (4.28) can be used to evaluate the integrals F, G, H
for any combination of the three orders ¢, m, n, provided suitable starting values are avail-
able. To proceed in this manner throughout a three-dimensional cube 0 < (¢, m,n) < M it
is sufficient to evaluate the eleven starting values where the three integers have the values
000, 100, 010, 001, 011, 101, 110, 111, 200, 020, 002. However this procedure has two
important disadvantages. First, to evaluate only the required ‘two-dimensional’ combina-
tions of ¢,m,n in (4.18) and (4.19) it is not efficient to evaluate the ‘three-dimensional’
combinations as is required in the recursion relations. More importantly, for large values
of «, 3,7 the recursion relations are unstable with substantial cancellation error occur-
ring over several successive values of the integers. (Since forward recursion is stable for
the Hankel functions it was originally thought that this problem would not be serious.
However the inhomogeneous terms in (4.28) appear to be important in this context, and
numerical tests indicate that there is a substantial loss of accuracy in the use of (4.28) for
¢,m,n > O(10) unless the parameters a, 3,7 = O(1).)

The recursion relations are nevertheless useful to check the subroutines used to evaluate
(4.13). Extensive tests have been made in this manner, throughout the two-dimensional
space where the three integrals (4.13) are required in (4.18-19) up to the maximum order
M = 32; with a specified Romberg tolerance (typically 10~8) the differences between the
left- and right-hand sides of the recursion relations (4.28) are consistently smaller than
this tolerance.
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