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DOMAIN DECOMPOSITION ALGORITHMS FOR MIXED
METHODS FOR SECOND-ORDER ELLIPTIC PROBLEMS

ZHANGXIN CHEN, RICHARD E. EWING, AND RAYTCHO LAZAROV

ABSTRACT. In this paper domain decomposition algorithms for mixed finite
element methods for linear second-order elliptic problems in R2 and R3 are
developed. A convergence theory for two-level and multilevel Schwarz meth-
ods applied to the algorithms under consideration is given. It is shown that
the condition number of these iterative methods is bounded uniformly from
above in the same manner as in the theory of domain decomposition methods
for conforming and nonconforming finite element methods for the same differ-
ential problems. Numerical experiments are presented to illustrate the present
techniques.

1. INTRODUCTION

This is the second paper of a sequence where we develop and analyze efficient
iterative algorithms for solving the linear system arising from mixed finite element
methods for linear and quasilinear second-order elliptic problems in IR? and IR?.
In the first paper [12], a new approach for developing multigrid algorithms for
the mixed finite element methods was introduced. It was first shown that the
mixed finite element formulation can be algebraically condensed to a symmetric and
positive definite system for Lagrange multipliers using the features of the existing
mixed finite element spaces. It was then proven that optimal multigrid algorithms
can be designed for the resulting symmetric and positive definite system, which
exactly corresponds to the system arising from certain nonconforming finite element
methods. The advantages of this approach are that the convergence analysis for
the multigrid algorithms with the V- and W-cycles for general second-order elliptic
problems with a tensor coefficient can be given, and that these multigrid algorithms
can be easily implemented.

It has been known that, owing to its saddle point property, it is difficult to
develop efficient domain decomposition methods for solving the linear system gen-
erated by the mixed finite element approximation of second-order elliptic problems.
There have been two types of substructuring domain decomposition methods for
the mixed methods so far. The first method is based on a substructuring method
for the flux variable (the gradient of the scalar unknown times the coefficient of
the differential problems) on the space of divergence-free vectors. This approach is
limited to two space dimensions [24, 25, 26, 27, 28, 31, 32, 40]. The other method
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is the so-called dual variable method [19, 16, 18, 27, 28]. This approach makes use
of a discretization of the flux operator (the coefficient times the gradient), which
transfers the original saddle point problem to an elliptic problem for the scalar
unknown and its approximations over edges or faces, i.e., the Lagrange multipliers,
by eliminating the flux variable. Namely, the first approach is proposed in terms of
domain decomposition methods for a positive definite problem for the flux variable
on the space of divergence-free vectors, while the second approach is established on
the domain decomposition methods for a positive definite problem for the scalar
and Lagrange multiplier. Recently, an iterative procedure based on domain decom-
position techniques [21] was proposed for solving the linear system for the scalar,
the flux, and the Lagrange multiplier, but the convergence analysis is restricted to
use of subdomains as small as individual finite elements.

Our objective in this paper is to develop domain decomposition algorithms for
mixed finite element methods based on the approach described in [12]. The algo-
rithms are based on domain decomposition methods for the Lagrange multiplier
variable only, and thus differ from the approaches summarized above. The main
advantages of our approach are that it works for two and three space dimension
problems, and the dimension of the linear system for which the domain decom-
position algorithms are designed to solve is the smallest among all the existing
approaches. Also, unlike to the elimination process in [19, 16, 18, 25, 26, 31, 32],
where the elimination is globally done from the original linear system of the mixed
finite element discretization, the elimination procedure is here carried out in terms
of an algebraical, element-by-element condensation, which uses the features of the
known mixed finite element spaces and does not need to introduce any extra oper-
ators. This process generates a linear system which can be naturally obtained from
the nonconforming finite element approximation of the same differential problems.
As a consequence, the standard theory for the domain decomposition methods ap-
plied to nonconforming (even conforming) finite element methods applies to the
mixed methods. Finally, bubble functions have been used in [1, 2, 10] to establish
the equivalence between mixed finite element methods and certain nonconforming
methods. The approach under consideration does not make use of bubble functions.
The present approach is exploited for the first time to design domain decomposition
algorithms for mixed methods.

In the next section we introduce the continuous problem and its mixed finite
element discretization. Then, in §3 two-level and multilevel Schwarz algorithms for
the mixed finite elements on triangles are considered. An abstract convergence the-
ory is established in a rather general setting. It is proven that the condition number
of the Schwarz methods is bounded uniformly from above in the same manner as
in the theory of domain decomposition methods for conforming and nonconforming
methods for the same differential problems. Specific examples are given to verify
the abstract theory. In §4, we show that the same algorithm and analysis can be
carried out for the mixed methods on rectangles. Their extensions to simplexes,
rectangular parallelepipeds, and prisms are given in §5, §6, and §7, respectively.
The overall convergence analysis is carried out as follows. We first analyze the
domain decomposition method for the nonconforming finite element method, and
then apply the resulting analysis for the mixed method. Also, a detailed analysis is
given for triangles and simplexes, and the analysis for rectangular parallelepipeds
and prisms follows from the triangular case by establishing certain isomorphisms



DOMAIN DECOMPOSITION ALGORITHMS FOR MIXED METHODS 469

between the triangular and rectangular elements. Finally, numerical experiments
are given in §8 to illustrate the present theory.

2. MIXED FINITE ELEMENT METHODS

Let 2 be a bounded domain in R?, d = 2 or 3, with the polygonal boundary
012. We consider the elliptic problem

(2.1a) -V -(AVu)=f in 0,
(2.1b) u=0 on 92,

where A(z) is a uniformly positive definite, bounded, symmetric tensor and f(x) €
L2(02) (H*($2) = WH2(§2) is the Sobolev space of k times differentiable functions
in L2(£2)). Let (-, -)s denote the L?(S) inner product (we omit S if S = £2), and
let

V = H(div; 2) = {v € (L?(R))" : V- v e LX)},
W = L*(92).

Then (2.1) is formulated in the following mixed form for the pair (o,u) € V- x W:

(2.2a) (V-o,w) = (f,w), Yw e W,
(2.2b) (A tov) — (u,V-0) =0, YweV.

It can be easily seen that (2.1) is equivalent to (2.2) through the relation
(2.3) o=—-AVu.

To define a finite element method, we need a partition &, of {2 into elements F,
say, simplexes, rectangular parallelepipeds, and/or prisms. In &, we also need that
adjacent elements completely share their common edge or face; let &, denote the
set of all interior edges (d = 2) or faces (d = 3) e of &.

Let Vi x W, € V x W denote some standard mixed finite element space for
second-order elliptic problems defined over &, (see, e.g., [6, 7, 8, 14, 22, 34, 35,
36]). This space is finite-dimensional and defined locally on each element E € &;
so let Vi (E) = Vi|g and Wy(E) = Wy|g. The constraint Vj, C V says that the
normal component of the members of V}, is continuous across the interior boundaries
in 9&,. Following [2], we relax this constraint on V}, by defining

Vi ={v e L*(2) :v|g € V4(E) for each E € &,}.

We then need to introduce Lagrange multipliers to enforce the required continuity
on Vj, so define

Ly = {,u € L2< U e) : ple € Vi - v for each e € 85h},
e€coEy,
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where v is the unit normal to e. The hybrid form of the mixed method for (2.1) is
to find (o, up, Ap) € Vi, x W, x Ly, such that

(2.4a) Z (V-op,w)g = (f,w), Ywe Wp,
Ee€&y
(2.4b) (Buhon,v) = Y [(un, V- v)g — (An, v vE)ap\an] =0, Vv € Vi,
Ecg&y,
(2.4c) Z (on-vE,1)op\on =0, Yy € Ly,
Ee€&y

where B, = P, A~ (component-by-component) and P, is the L2-projection onto
Wi, Note that (2.4c) enforces the continuity requirement mentioned above, so in
fact op, € V},. Also, (2.4) has a unique solution [2, 10]. Finally, the projected mixed
finite element method is used here. The reason for this is that this projected version
produces a much simpler linear system than the usual mixed method, as shown in
[12]. We emphasize that the present theory applies to the usual mixed method
since the convergence analysis for both cases are the same; for more information
on the relationship between the usual and projected mixed methods, refer to [12].
The next six sections are devoted to designing domain decomposition algorithms
for solving the linear system arising from (2.4).

3. TRIANGULAR CASE

In this and the next sections we consider the two-dimensional case. We first
analyze the lowest-order Raviart-Thomas space [36] (equivalently, the lowest-order
Brezzi-Douglas-Marini space [8]) on triangles.

3.1. Linear system of algebraic equations. The lowest-order Raviart-Thomas
space [36] over triangles is defined by

where P;(E) is the restriction of the set of all polynomials of total degree not bigger
than ¢ > 0 to the set E. Let f5, = Py f, J,]: = fn(x,y)/2, and By, = (a;). Then it
is shown [12] that the A from (2.4) satisfies the equation (3.1) below.

Lemma 1. Let

Mu(x, 1) = > (x;ve)orB” (1, ve)or, X.u € L,

Ee€&y
_ (/A
Fh(/L)_* Z |E| ,UJaVE 8E+ Z Jh;VE OFE, ,UELha
Eecé&y Eecé&y
where ¥ = (85) = ((ay;, D)p)™", ve is the outer unit normal to E, and |E|

denotes the area of E. Then A\p € Ly, satisfies

(31) Mh(>‘]U :u) = Fh(,u)v V,u € ‘Chv
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where
Ly, ={p€ Ly : ule =0 for each e C I12}.

Let the basis in Lj be chosen as usual. Namely, take ¢ = 1 on one edge and
w = 0 elsewhere in (3.1). Then it follows from (3.1) that the contributions of each
triangle E to the stiffness matrix and the right-hand side are

E _ i pE—j E _ (Jl{77E)E £
(3.2) mi; = VB vy, F = *T + (thVE)eiEv
where 7%, = |eb|vl, and |e%| is the length of the edge e%. Hence, we obtain the
linear system for Ap:
(3.3) MA=F,

where M = (m;;), A is the vector of degrees of freedom of \j,, and F = (F;).
The following lemma [12] says that (3.3) can also be obtained from the P; non-
conforming finite element method.

Lemma 2. Let
(3.4) Ny, ={v € L3(2) :v|g € P\(E), YE € &; v is continuous at the midpoints

of interior sides and vanishes at the midpoints of sides on 02}.

Then (3.3) corresponds to the linear system arising from the problem: Find 1y, € Ny,
such that

(35) ah(wh#?) = (fhvsp)v V(,D € Nh7

where ap (Y, 0) = X peg, By, ' Vibn, Vo) i

The equivalence stated in Lemma 2 is used to develop the domain decomposition
algorithm for (3.3).

After the computation of A, we can easily calculate o, and uy, from (2.4) if they
are needed. For each F in &y, set o3| = (ak; +bpx, a% + bgy). 1t follows [12] that

3
j i (1 (2

(3.6) aly =3 [l (BEVEY + BBV )l

=1

/e < ) C_

- TZ(Bji(ailx'i_az?y)al)Eu J= 1727
=1

(3.6b) by :%E,

where fr = fi|p and v}, = (VZ;E(D, VgQ)), and that

3
(3.7) up|p = ﬁ ((Bh%a (z,9))E + Z;)\h e, (2, y), V%)%) :
i=
We end this subsection with three remarks about (3.3). First, there are at most
five nonzero entries per row in the stiffness matrix M. Second, it is easy to see that
the matrix M is a symmetric and positive definite matrix; moreover, if the angles
of every E in &, are not bigger than 7/2, then it is an M-matrix. Finally, while
(3.3) can be obtained by means of the usual approach [12], the present approach is

much simpler.
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3.2. Two-level additive Schwarz method. We now develop a two-level addi-
tive Schwarz algorithm for (3.3). We need to assume a structure to our family of
partitions. In the first step, let £ be a quasi-regular coarse triangulation [15] of £2
into nonoverlapping triangular substructures (2;, ¢ = 1,... ;n. Then, in the second
step we refine £y into triangles to have a quasi-regular triangulation &,. Finally,
let {2}, be an overlapping domain decomposition of {2 by extending (2; with the
overlap parameter §. The decomposition is assumed to align with the boundary 942,
and the parameter ¢ is defined by § = min{dist(042; \ 002,002/\002),i =1,... ,n}.
Associated with each §2/, let N} be the P; nonconforming finite element space whose
elements have support in 2, as defined in (3.4). The finite element space Ny, is
represented as a sum of n + 1 subspaces:

(3.8) Ny = NP+ N} +...+ NP,

where the coarse space NP will be defined later. We now define the operators
II; : N, - Ny, i=0,1,... ,n, by

(3.9) an(ITv,w) = ap(v,w), Yw € Nj,

and the operator IT : N;, — N, by

(3.10) I=> I,

Two-level additive algorithm. The additive Schwarz algorithm for (3.3) is given
by

(3.11) Mgy =, fa=Y_ fi

i=0
where f; satisfies
(3.12) an(fi,v) = (fn,v), Yo €Ni,i=0,1,...,n.
Note that (3.5) and (3.11) have the same solution and thus produce the same
system (3.3).

3.2.1. Convergence theory. We now develop an abstract convergence theory

for bounds on the condition number of I1. Specific examples to which the abstract

theory applies will be given in the next subsection. Following Dryja and Wid-

lund’s framework [23], the abstract theory is written in terms of the following two

assumptions:

(A1) There is a constant C such that every v € Nj, can be represented by v =
S o v; with v; € Nj satisfying

n

Z ap(vi,v;) < Cap(v,v).

=0
(A2) Let k = (ki;) be a symmetric matrix with x;; > 0 satisfying
lan (v, v;)| < Kijan(vi,vi)Y2an (vy,v,)Y?, Yo, € Nj, v; € N, i, j=1,...,n.

Then the next lemma can be found in [23].
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Lemma 3. Assume that the assumptions (Al) and (A2) are satisfied. Then
(3.13a) Amin (IT) > €71,

(3.13b) A (IT) < p(s) +1.

where p(k) is the spectral radius of k.

3.2.2. Convergence results. We now give two examples of the coarse space N}
so that the assumptions (A1) and (A2) are satisfied. Namely, we estimate the two
constants C and p(k). For this, let Rj, be the nodal interpolation operator into
Ny, and let Uy be the conforming space of linear polynomials associated with .
Then, following [17], we define N} as follows:

(3.14) NP ={v e Ny :v=Rpp, ¢ €Uy}

To give the second example, let &, be the finest triangulation and let &, = £,
for some J > 1 where €y, = & (Hy = 27*H, 0 < k < J) is constructed by
connecting the midpoints of the edges of the triangles in £;_1. Then, following
[17], we define the operator I{j_l : Np—1 — Ny as follows, where N = Ny, is
the P; nonconforming space associated with & (in particular, N, = Npg,). If
v € Ng—1 and E € ;1 with the vertices (x;,y;) and the midpoints (Z;,7;) of its
edges, 1 = 1,2, 3, then

(3.15a) IF (T, 7;) = (@,@-) i=1,2,3,
(3.15b) TF v, ) -V Z T y;)  if (2, yi) ¢ 092,
1 _ .
(3.15¢) I;lg_lv(cci, Yi) = /\_/2 Z (T 3/; y,) if (25, ;) € 092,
J

where N; and N, are the number of the adjacent midpoints (7,7;) and (Z7,77)
to (x;,y;) of the edges in O&,_; and the edges on 92 of the elements in &1,
respectively. Alternatively, following [37], I{j_l : N1 — Nj can be equivalently
defined by

(3163) I]]gg—lv(fiayi) = ’U(Tiayi)7 i= 17 27 37
1 .

(3.16Db) TF v(ws, yi) = A Z vk, (@i, ys)  if (@4, :) & 092,
! (zi,y:)EK;

(316C) Ik 11] 'rzvyz N Z _;/ayj if ('rzvyz) € 897

where N7 is the number of elements K; € &,—1 meeting at (z;,y;) and N3 is
defined as in (3.15). Note that (3.15) and (3.16) define the value of I v at the
vertices of elements in £ and thus can be used to define the continuous piecewise
linear function I, ,’jflv on &. Hence, I,’jflv is obviously in Ny from its construction
(3.15¢) and (3.16¢) on the boundary 92. It is also a function in Nj. Now, the
second definition of N is given by

(3.17) Ny ={ve N, :v=Tyyp, p € Ny},
where Iy = I& and Ng = Np,. In the context of nonconforming finite elements,
the space in (3.17) is a more natural choice for the coarse space Ny. Since Uy C N,

the space in (3.14) is a subspace of the space in (3.17). Hence, the following proof
applies to both cases.
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Theorem 4. Assume that the additive Schwarz operator I is defined by (3.10) with
the coarse space given by (3.14) or (3.17). Then there is a constant independent of
h, H, and 6 such that the condition number c(II) of IT satisfies

(3.18) c(IT) < C(1+ H/6).

It follows from Theorem 4 that if we use a generous overlapping, then the condi-
tion number of IT is uniformly bounded. The proof of this theorem is given in the
next subsection.

3.2.3. Proof of the convergence result. We show (3.18), using a similar result
from the conforming elements through an adaptation of Cowsar’s arguments [17].
To that end, we need the following two technical lemmas. Below we use the notation

1/2
|’U|]C = |’U|g,C = (Z |’U|%11(E)> y k= 0,1,... ,J.

Ee€&

Below we use |v|, = |vlg,

Lemma 5. There are constants Cy and Cs independent of h and H such that for
all v € Ni_1, we have

(3.19a) Cillollzz() < 1Te-1vllr2@) < CollvllL2(a),

(319b) Ol|’U|k71 S |I;§71’U|H1(_Q) S CQ|’U|]€,1.

Proof. The inequality (3.19a) is trivial from the definition of I,’j_l. Also, the lower
bound in (3.19b) is obvious since the degrees of freedom of Ny_; are contained in
those of the range of the operator Ni. Thus, it suffices to prove the upper bound in
(3.19b). Toward that end, note that for every v € Ni_1, |v|t—1 is a norm in Nj_q
equivalent to

, 1/2
(3.20) SN (w@nm) - v@m)°T|

Ee&y_1i,j=1

where the (Z;,7;) are the midpoints of the edges of E. A similar result holds for
every v € Ni. Then the upper bound in (3.19b) follows easily from the definition
of ZF_,, (3.20), and a simple algebraical computation. O

From this lemma we have the corollary.

Corollary 6. There is a constant C independent of h and H such that for o € Ny

(3.21a) [ Zuelln < Cllelleq
(3.21b) 1 Zae — oll2(2) < CH|l@lley

where we recall that Ty = T} .

The following lemma was proven in [23] for the conforming finite elements.
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Lemma 7. Let &, /5 be constructed by connecting the midpoints of the edges of the
triangles in &y, and set

Upjo = {v € C’(R) :v|p € PI(E), VE € &2, v|on = 0}.

Then for every v € Uy o, there is a decomposition v = Z?:o v; with vp € Ug and
v; € Upyo N Hg ($2]) such that

(3.22) Z vilFr1 0y < COL+ H/6)|o|3 (0,
i=0

where C' is independent of h, H, and 6.
Proof of Theorem /4. Let N} be given in (3.14). Note that

n

(3.23) ap(Mv,v) = Zah(ﬂiv,v).
=0

Then it follows from Schwarz’s inequality and the facts that the II; are projections
and the maximum number of the substructures {2/ that intersect at any point is
uniformly bounded that the spectrum of I is bounded above by

1+ (Jnax {#G: (z,y) € 2)}.

So we see that the spectrum of IT can be obtained without use of the assumption
(A2).

Next, let Z,, = Z7 : Nj, — Upny2 be defined as in (3.15) or in (3.16), and for
every v € Ny, let (Zpv); be the decomposition of Zpv constructed according to
Lemma 7. Then we see that v; = Ry((Znv);) € N}, and v = Y. jv;. Thus, it
follows from Lemmas 5 and 7 that

n

> an(vi,vi) < CY Ry ((Znv))lh

=0 =0

< Cz [(Znv)ilF )

=0
< C(1+ H/8) [Thvlin g
< C(1+ H/8) an(v,v).

Namely, the assumption (A1) is true, and thus we have the desired result (3.18).0

We close this subsection with two remarks. First, a different coarse space from
that given in (3.14) and (3.17) was introduced in [37], and the condition number of
the resulting additive Schwarz operator II was shown bounded by a constant times
(1+log(H/h)) (1 + H/6). His arguments showed that the constant is independent
of jumps in the coefficient a across subdomain interfaces. If the present technique
were used to derive (3.18) with C' independent of the jumps in the coefficient, the
same log factor would appear in (3.18). Second, while the simple model (2.1) was
analyzed, the analysis in this section applies to more general equations, as noted in
[12].
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3.3. Two-level multiplicative Schwarz method. We now develop a two-level
multiplicative Schwarz algorithm for (3.3).
Two-level multiplicative algorithm. Starting from any initial guess ¥° € Ny,
we find ¢ € N, as follows:

(1) Set v_q == L;

(2) For j =0,1,...,n, compute v; by

v; = vj—1 + Ii(Yn — vj-1);
(3) Set ¢ = vy,.

The computation of IT;1, in the second step can be easily done through the
relation as in (3.12):

an(ILijpp, w) = (fr,w), VYwe N,z,
by (3.5) and (3.9). Note that the error e; = v, — 9" satisfies e;11 = Qe;, where
Q= ([~ I)(I — My 1)+ (I - ITy).
Thus, the convergence of the multiplicative algorithm is measured from the norm

estimate of (). The following abstract theory about the convergence of this multi-
plicative algorithm is a refinement of a result given in [3].

Lemma 8. Assume that the assumptions (Al) and (A2) are satisfied. Then

1
Y . —
1@t < \/ (2p(k)? +1)C
where the operator norm || - ||a is measured in the ap(-,-)-inner product.

Applying this lemma and the same ideas as in the previous section, we have the
next result.

Theorem 9. Assume that the coarse space N} is defined by (3.14) or by (3.17).
Then there is a constant C independent of h, H, and 6 such that

/ o
1Qlla < 170(6——1—1’1)'

3.4. Multilevel Schwarz methods. In this subsection we extend the previous
two-level additive and multiplicative Schwarz methods to the corresponding multi-
level methods.

Let g = En, be given and the family {€y, }x>1 be constructed as before. Let
En = &g, be the finest triangulation of 2, i.e., h = 27/ H. Again, Ny, = Ng
denotes the P; nonconforming finite element space of level k associated with the
triangulation &. Define (-, -); on Ny by

(v, w)k :H;f Z (T4, U, w(T4,7;), v,w € Ni, k=0,1,...,J,
(T45,7;)EMy;
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where M, indicates the set of midpoints of edges in 0. We now introduce several
operators. Let Ay : Ny — Nj be given by

(Apv,w) = ag(v,w), Yw € N,

where ag(-,-) = am,(-,-). As mentioned before, the operator I,il : Np_1 — Ny as
defined in (3.15) or (3.16) has the property that Zf v is a continuous piecewise
linear function on & for v € Nji_1, so in fact I,’jflv € Np. Hence, let 7, = I;:H :
N, — N, k=0,1,...,J — 1. Also, define Z# : N}, — N}, and Z% : Nj, — Ng by

ar(T*v,w) = ap (v, Trw), Yw € Ny,
(TFv, w)p = (v, Tyw) 5, Yw € N.
Finally, let Ay : Ny — Ni be a symmetric and positive definite operator with

respect to the (-,-)g-inner product. Assume that there are constants vy and 1
independent of k such that

(3.24) Yo (v, )k < (Agv,v)k < y1(v,0)g, Vv € Ny.

The operator Ay should be more easily inverted than Ay; the identity operator on
Ny, is of practical interest among many choices of A;. From these operators we
define Sy by

Sy =TeA AR, k=0,1,... ],
S, = C HES), k=0,1,...,J,

where we assume that Z; = Z7 is the identity operator on N, and C; satisfies
(3.25) 0<sp < (CHY)™,

where sj, is the largest eigenvalue of S;. It was shown [39] that there is a constant
C; independent of k such that this inequality is indeed satisfied. So the operator
S, is well defined. We are now ready to define the multilevel algorithms for (3.5)
and thus for (3.3).

Multilevel multiplicative algorithm. Starting from any initial guess ¥° € Ny,
we find ¢ € N}, as follows:

(1) Set v_q =i~ L;

(2) For k=0,1,...,J, compute v by

Uk = Vk—1 + Sk(VYn — vk—1);
(3) Set 1/}1 =vy.
Multilevel additive algorithm. Find v, € N, such that
J R
Stbp, = ZSM/)h = fn,

k=0

where fr, = 7_ Skidn.
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As remarked in the last two subsections, Syt can be easily obtained from the
right-hand side function f thanks to the relation

A TF =TFA;.

The following theorem states a convergence result for the above multilevel ad-
ditive and multiplicative algorithms, which can be obtained from an application of
the abstract theory [3, 4, 23] of multilevel algorithms to the present situation, as
shown in [39]. Set

Q=I~-58;)I—S85-1) (I~ 50).

Theorem 10. There are constants Cy, C, and 6 € (0,1) independent of h and H
such that the condition number c(S) of S and the norm ||Q||a of Q are bounded as
follows:

C(S) < C(l—m
T Co(1-6)
C(1—6)?
||Q||a§ Vlm-

4. RECTANGULAR CASE

In this section we consider the lowest-order Raviart-Thomas space over rectangles
[36] (or equivalently the lowest-order Brezzi-Douglas-Fortin-Marini space [7]).

4.1. Linear system of algebraic equations. Let &, be a family of quasi-regular
partitions of {2 into rectangles oriented along the coordinate axes, and let @Q; ;(E)
be the space of polynomials of degree not larger than ¢ in  and j in y on E. The
rectangular mixed space [36] is defined by

Vi(E) = Q10(E) x Qo,1(E),

Wi(E) = Ry(E),

Ly(e) = Py(e).
For each E € &, let Axgp and Ayp denote the z-length and the y-length of F,
respectively, R = Ax% + Ay%, and let (Zg, Jg) denote the center of the rectangle
E. Let f; be defined as before, and define J,{ such that for each E € &, J,{|E =
fe(Ay%z, Azty)/RE. For expositional simplicity, let B, = a be a scalar. Then

we again have the next lemma [12]. We emphasize that a similar result holds for a
tensor coefficient; see [12] for more information.

Lemma 11. Let

M (x, ) = E;h ﬁ(x, vi)ow - (11, vE)on
+ E;h’ m,ll)ﬁ ((x(x,y),7g)or — (ZE,UE) - (X, VE)oE)

X ((u(x,y),7p)or — (ZE,UE) - (1, VE)oE), Xo M € Ln,

1
- _ § —(jf . E f
Fh(u) - |E|(J 71)E (Mu VE)6E+ (MJ 7VE)6E7 H’E Lhu
Ecé&y Ecé&y
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where 7 = (l/iE(l), —V2~(2)). Then A\, € Ly, satisfies
(41) Mh(Aha :u) = Fh(:u)v V,u € L.

Let the basis in Lj, be chosen again as usual, and for each E € &y, set |vh| =

gl | — |VZ(2 |. Then it follows from (4.1) that the contributions of each rectangle

E to the stiffness matrix and the right-hand side are

1 3|E?
4.2 O S S . /
( a) mz] (Oé,l)EVE VE+ RE(OZ,l)ElyE| |VE| ’
(Jfavi )E i
(4.20) i R

Namely, we have the linear system for Ap:
(4.3) MM=F.
Lemma 12. Let

(4.4) Ny, = {5 g =ap+ahr +aby+ag(2® —y?), dy € R, VE € &;

if E1 and Ey share an edge e, then /§|3E1 ds = /§|3E2 ds;

and / §|39d5=0}.
OENON

Then (4.3) corresponds to the linear system generated by the problem: Find 1y, € Ny,
such that

(4.5) ah(wh,cp) = (fh,(p), V(,D € Ny,.

The equivalence in Lemma 12 is used again to develop the domain decomposition
algorithm for (4.3).

After the computation of )y, we can calculate oy, and uy, from (2.4) if they are
needed. Setting oy|p = (ag + bgx, cg + dgy), we find [12] that

o=l S o (71 7) o, 20
b = % Z (<A1 + ) + 2L,

- |E| Z{6yE (=1 + 1) Aimv}'é”}mpgiyﬁgff?
dp = a?EJR ( 1)|—|V§§2)|)+%’”Z’5.

Also, for each E in Eh,

4
1 21 (1) 2 i(2) (o, VE|E|fE
up|lp = 2R ; (AyE|VE | + Azglvg |> Anlei, + T 2R,

We remark that the matrix M in (4.4) has at most seven nonzero entries per row.
It is symmetric and positive definite. However, in general, it is not an M-matrix.
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4.2. Two-level additive Schwarz method. Let £y be a quasi-regular coarse
triangulation of 2 into nonoverlapping rectangular substructures §2;, i =1,... ,n,
and let &, be a quasi-regular refinement of £y into rectangles. Again, let {2/} be
an overlapping domain decomposition of {2 which aligns with the boundary 0f2.
The overlap parameter § is defined as before. Associated with each §2/, let N}
be the restriction of the nonconforming finite element Ny, to 2. With these, the
form of the additive Schwarz method given in (3.11) and (3.12) remains the same.
Moreover, a parallel analysis could be given here. However, we here show how to
use the established results of the triangular elements to analyze the rectangular
case.

Let &, be the triangulation of {2 into triangles obtained by connecting the two
opposite vertices of the rectangles in &, as illustrated in Figure 1. Associated with
Eh, let Nh be the P; nonconformlng finite element space as defined in (3.4). Then
we define the operator Ih : Nh — Nh as follows. If v € Nj, and e is an edge of a
triangle in Nh, then Ihv S Nh is defined by

(4.6) B |(Ihv ,1)e = H(’U, 1)e-

Lemma 13. There is a constant C independent of h such that for all v € Np,
(4.7a) 1Znvllz2(2) < Cllvllz2(0),

(4.7b) 1Znolln < Cllv]|n-

Proof. We first prove the inequality (4.7a). From (4.6) it follows that

1ZhollZ22) = D 1Znoll72m)
Ee&y

c Y Z (/ |Ihv|de>2

Eecgy i=1

c Y Z(/ |v|de>2

EGSh i=1
< O|lvlF2 (0

IN

IN

from which (4.7a) follows.

FIGURE 1. A triangular refinement of rectangles
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We now prove the second inequality, which follows from the first one. Given
v € Ny, define £ € Nj, w € Ny, and 2z € H}(£2) by

(4.8) an(v,¢) = (£,¢), V¢ € Ny,
an(w,) = (£,¢), V¢ € Ny,
an(z,¢) = (€,€), V¢ € Hy(2).
Note that ||z[|g2(0) < C|[][12() by elliptic regularity, and that v and w are ap-
proximations to z with the usual error estimates [1]. Thus, it follows from an inverse
inequality and (4.7a) that
1 Znolln < 11 Zn(o = w)lla + [w]]n
< C (K Za(0 = w)llzao) + Il = wlln + llolln)
< C(h7 v = wllz2ee) + [[vlln)
< C (W (||v = 2llr2q) + llw = 2||r2(2)) + |[v][a)
< C (gl 2o + Ivlln) -
Finally, by (4.8), we see that
1€1172() = an(v,€) < Cllllallélln < CR7H[llnl€llL2(0),
and (4.7b) follows. O

Let Ry, be the interpolation operator into Ny, and define the coarse space N ,? by
(4.9) NP ={v € Ny :v=Rpp, ng]\Af,?},

where ]V,? is a triangular coarse space such that Rpy is well defined for every
v € Np.

Theorem 14. Assume that N Y is such a triangular coarse space that the result in
Theorem 4 is true and that the rectangular coarse space Ny is given by (4.9). Then

the condition number c(II) of the additive Schwarz operator II in the rectangular
case satisfies

(4.10) c(IT) < C(1+ H/$),

where C' is independent of h, H, and 6.

Proof. The spectrum of I can be bounded as before.A It again suffices to prove
the assumption (Al). For every v € Ny, let (Z,v); € N} be the decomposition of

Inv € Ny, constructed from the triangular case. Let v; = Rh((fhv)i) € Nj. Then
we see that v = Z?:o v;. Thus, by Theorem 4 and Lemma 13, we obtain

n

> an(vi,v) <D an(@nv)i Tnv)s)

1=0 =0
(14 H/8) an(Znv, Inv)
(1+ H/b)ap(v,v),

and (A1) follows. O

<C
<C
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Let & = &g, for some J > 1 where €y, = & (Hy, = 27FH, 0 < k < J) is
constructed by connecting the midpoints of the edges of the rectangles in £;_1. For
each 0 < k < J, let & be the triangulation of {2 into triangles corresponding to
&;,. Associated with each gk, let ]\A/';C be the P; nonconforming finite element space
as defined in (3.4). Then it is easy to see that N? can be constructed from N? by
means of (3.14) or (3.17).

The same idea also applies to the analysis of the two-level multiplicative algo-
rithm, and the same result given in Theorem 11 remains valid here.

4.3. Multilevel Schwarz methods. Let £y = £y, be given and the family
{€m, }x>1 be constructed as above. Let &, = i, be the finest triangulation of (2,
i.e., h=2"7H, for some J > 1, and let Ny, = Nj denote the nonconforming finite
element space of level k associated with the triangulation &, as defined in (4.4).
For each k, we introduce the continuous bilinear functions

Ur = {€€C°() : €| € Qui(E), VE € &, and £|pp = 0}.

Unlike the triangular case, Uy ¢ Nj. Thus, the intergrid transfer operator Zy | :
Ni—1 — N cannot be defined as in (3.15) and (3.16). Hence, the convergence
analysis in §3.4 does not apply here. Fortunately, we can use the idea of the proof
in Theorem 14 to construct the operator Zf .

For each k, let &k be the triangulation of {2 into triangles obtained from & using
the above manner (see Figure 1), and let Zy, : Ny, — N be defined as in (4.6). Let
Tk : Ny — Nj, be defined as in (3.15) or (3.16). Then we define Z, : Ny — Nj, by

(4.11) Ty = RuZi T

Define (-, ) on N by
(an)k = Z Hk(’U,’(U)e,

e€oEy

We can now introduce the operators Ay, Z%, 7%, Ay, and Sy as before. Namely,
Ay : N, — Ni is given by

(Agv,w)g = ar(v,w), Vw € Ny,
7+ . N, — Nj, and LR Ny — Nj, are given by

ak(Ikv,w) = ap(v,Zpw), Yw € Ny,
(TFv, w) = (v, Trw) s, Yw € N,

and Ay : Ny — N is a symmetric and positive definite operator with respect to
the (-, -)x-inner product such that there are constants v9 and 7; independent of k
satisfying

Yo(v, )k < (Agv,v)r < 71(v,0)k, Vv € Np.
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From these operators we define Sy by

Sy =TeA AR, k=0,1,... ],

Sk = CLH}S}, k=0,1,...,J,
where C; satisfies an inequality similar to (3.25). With the operators S, the mul-
tilevel additive and multiplicative Schwarz algorithms can be defined as in §3.4,

and the convergence results directly follow from those in Theorem 10 by means of
Lemma 13.

5. SIMPLEXES

Let now &, be a partition of 2 into simplexes. The lowest-order Raviart-Thomas-
Nedelec space [36, 34] defined over &, is given by

3
Wh(E) = PO(E)7
Ly(e) = Po(e).
In the present case the results in Lemmas 1 and 2 remain the same if we define the
nonconforming finite element space
Ny, ={v e L*(2) :v|p € Pi(E), VE € &,; v is continuous at the barycenters
of interior faces and vanishes at the barycenters of faces on 02}.

Moreover, for each simplex F € Ej, its contributions to the stiffness matrix and
the right-hand side are

7 Jf?ﬁ E 7
mg_l/ /QEVEv F;E_(]WT'E)*»(J}{HJE)&}W
where J,{ = fu(z,y,2)/3. For each E € &, let op|p = (ak + bpx,a% + bpy,as, +
brz). Then o}, and uy, are computed from the following relations:

@ == D1l (Bvs” + v + B5vE”)
=1

c.ca|"\h

3
Z 0411!E+Oéz2y+04132) 1)E; .] = 152735
1

up :m <(Bh0h, T,Y, % (= y,z),yg)e%> .

The two-level Schwarz method can be defined as in §3. If £g, is given and each
&m, ., is aregular refinement of £y, into eight times as many elements by joining the
barycenters of the faces of the elements in £, , then the definition of the multilevel
Schwarz method remains unchanged provided that the intergrid transfer operator
IF | i Np—1 — Ny is given as in (3.15) or (3.16).
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6. RECTANGULAR PARALLELEPIPEDS

Let now &, be a decomposition of {2 into rectangular parallelepipeds oriented
along the coordinate axes. The lowest-order Raviart-Thomas-Nedelec space [34]
defined over &, (equivalently, the lowest-order Brezzi-Douglas-Fortin-Marini space
[7]) is given by

Vi(E) = Q1,0,0(F) x Qo,1,0(E) x Qo0,1(E),

In this case the nonconforming space N, is given by

= {5 H€lp = af + aho + aby + abz + aj(a? - y?) +ab(@? - 22),

ay, € R, VE € &,; if By and E5 share a face e,

then /§|3E1 ds = /§|3E2 ds; and / Elogds = 0}.
e e OENOS2

Then the results given in Lemmas 13 and 14 can be extended to the present case.
For each F € &, set

11
Az Ay Azy

REg

o= ()
h R \A2% Ay%’ Az )’

and

" <|ui<l>| v |ui<3>|)

B A:EE ’ AyE ’ AZE
2(1 (2 (3
i el W 1
E Az%, Ay Az

Then the contributions of the rectangular parallelepiped E € &, to the stiffness
matrix and the right-hand side are

1 ) . 3|E|2 i » 1 . .
E Y. & )V — — v}
"= e P e (o TR R V)
f =i
E (Jh’VE)E foiy .
Fi —*T‘i’(JhaVE)e%'

For E € &, let op|g = (ap + bpx,cp + dgy, sSg + tgz). Then it follows from (2.4)

[12] that
6

62 p|E| i)

op = ——— 1—Az%2R +
E (a,l)EA:c2ERE ;{( B E) Az2E Ay%

i(3) A R ) _
+|VE |+ T Eng(l)}Ahk% TefEe

AZ% 6Tk B A$2ERE ’
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6| | 6 | i(1) i(2)|

_ . 2 Vg |’/E
bE—(avl)EAzQERE ;{(1 Az%Rp) A2 Az

N g
AzZ hlel Az%Rg’

similar expressions hold for cg, dg, sg, and tg. Finally,

+

6 i(1) i(2) i(3)
1 lve | v | | lvg"| fela, 1)
= Apli —_
“P = IRe ;{ A T A T Az (Ml T TR E

The two-level Schwarz method can be defined as in the rectangular case. If £,
is given and each &y, ., is a regular refinement of £, into eight times as many ele-
ments, then the multilevel Schwarz method can also similarly be defined. Moreover,
the convergence result follows from that for the simplexes if an appropriate opera-
tor can be defined from the nonconforming space on rectangular parallelepipeds to
that on simplexes. This can be done as follows.

Let Eh be the triangulation of {2 into simplexes obtained by dividing each paral-
lelepiped in &, into six tetrahedra, as illustrated in Figure 2, or into five tetrahedra,
as shown in Figure 3. Also, let Ny, be the corresponding P; nonconforming space
as given in the previous section. Then, if v € Nj and e is a face of a tetrahedron
in ]V;“ we define fhv by

1

(6.1) m(fhv, 1), = %(v, 1e.

FIGURE 2. A rectangular parallelepiped divided into six tetrahedra
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F1GURE 3. A rectangular parallelepiped divided into five tetrahedra

It can be shown as in Lemma 13 that the stability results similar to (4.7) hold for
Zh. Thus, if the coarse space is given as in (4.9), the convergence result in Theorem
14 remains the same for the rectangular parallelepipeds.

7. PRISMATIC ELEMENTS

Let now £2 be of the form £ = G x [0, 1] with G ¢ IR? and &, be a partition of 2
into prisms with three vertical edges parallel to the z-axis and two horizontal faces in
the (x,y)-plane. The lowest-order Nedelec space [35] defined over &}, (equivalently,
the lowest-order Chen-Douglas space [14]) is given by

Vi(E) = (Po(E))” @ (((,y) Po(E), 2Po(E))),
Wi(E) = Py(E),
Ly(e) = Py(e).

The corresponding nonconforming finite element space is given by
Ny, = {§ g =ap +ahr +ahy +apz +ay(@® +y* —22%), as € R, VE € &y

if By and FEs share a face e, then /§|3E1 ds = /§|3E2 ds;

and / §|agds:0}.
OENOS2

Again, the results given in Lemmas 11 and 12 remain the same. Furthermore,
for each prism F € &, its contributions to the stiffness matrix and the right-
hand side and the restriction of o5, and uy to E can be explicitly determined as in
the triangular and rectangular cases; for more details on these expressions for the
prismatic elements, refer to [12].
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The two-level and multilevel Schwarz methods can be defined as before. The
convergence result follows from the corresponding result for the simplexes if each
prism is divided into three tetrahedra as in Figure 2 and the operator fh : Np — ]Vh
is defined as in (6.1). We end this section with a remark that with a linearization
approach the problem of solving quasilinear problems reduces to one of solving
symmetric linear problems [9], and the theory of the paper applies.

8. NUMERICAL EXAMPLE

In this section the two-level additive Schwarz algorithm described in §3 is applied
to the model problem

(8.1a) —Au=f in2=(0,1)7
(8.1b) u=1 on 0f2.

Comparison of numerical experiments among the domain decomposition methods
developed in the previous sections will be reported in a forthcoming paper. The
right-hand side f is given by

f(z,y,z) = 3r%sin(mz) sin(ry) sin(72),
so that the exact solution is
u(z,y,z) = 1+ sin(nz) sin(my) sin(nz).

The domain 2 is first divided into uniform cubes, and then each cube is parti-
tioned into five tetrahedra, as shown in Figure 3. The lowest-order Raviart-Thomas
space over a uniform decomposition of {2 into simplexes is exploited here. The con-
jugate gradient method is exploited with the stopping criterion that the relative
residual as measured in the energy norm is less than 1078. The experiments in
Tables 1 and 2 report the condition number in the cases of the overlap parameter
6 = H/4 and 6 = h. In the tables, n is the number of the subdomains, ¢(IT) is
the condition number of the two-level additive Schwarz algorithm, and # is the
number of iterations needed to achieve the desired accuracy. From these results we
see that the condition number depends linearly on the ratio of the subdomain size
to the overlap parameter and is uniformly bounded. Also, the number of iterations
is bounded independently of the mesh sizes and the number of decompositions.
Hence, the experimental results coincide with the theory established before. An
extension of the present approach to other substructuring methods such as those
in [38, 29, 5] will be discussed in a forthcoming paper.

TABLE 1. The condition number with § = H/4

1/h 16 16 24 24 32 32

n 8 64 8 27 8 64

c(I) 5.86 5.12 6.08 6.67 6.51 6.81

# 8 9 9 8 8 9
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TABLE 2. The condition number with § = h

1/h 36 36 48 48

c(T) | 13.74 | 12.04 | 12.96 | 12.55
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