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Abstract In this paper, we propose two variants of the additive Schwarz method for
the approximation of second order elliptic boundary value problems with discon-
tinuous coefficients, on nonmatching grids using the lowest order Crouzeix-Raviart
element for the discretization in each subdomain. The overall discretization is based
on the mortar technique for coupling nonmatching grids. The convergence behavior
of the proposed methods is similar to that of their closely related methods for con-
forming elements. The condition number bound for the preconditioned systems
is independent of the jumps of the coefficient, and depend linearly on the ratio
between the subdomain size and the mesh size. The performance of the methods
is illustrated by some numerical results.
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1 Introduction

We consider the numerical solution of second order elliptic problems with dis-
continuous coefficients. Such problems play an important role in scientific com-
putation, for instance, in the simulation of fluid flow in porous media, where the
permeability of the porous media may have discontinuities across interior bound-
aries (or subdomain interfaces). It is well known that these discontinuities or jumps
in the coefficients cause difficulties for standard iterative schemes, the performance
of these methods deteriorates as the jumps increase. Over the past years, several
numerical techniques dealing with jump coefficients have been developed, includ-
ing techniques based on adaptive refinement [7,35,36], domain decomposition
[8-11,21-24,31,39], and interface relaxation [41].

Mortar techniques on nonmatching meshes have recently attracted a lot of
attention, since they provide a more flexible approach than standard discretization
techniques, for instance, in handling problems with complicated geometries and
heterogeneous materials, in developing parallel algorithms for the discretization,
etc. The general concept for mortar techniques was originally introduced by Ber-
nardi, Maday and Patera in [6] for coupling spectral element method and finite
element methods. The main characteristic of such techniques is that the meshes on
adjacent subdomains do not match across subdomain interfaces, allowing for the
mesh on each subdomain to be generated independently of the rest of the domain.
The coupling between adjacent subdomain meshes is done by requiring the jump
in the finite element function across the subdomain interfaces to be orthogonal to
some suitably chosen test space.

Since the introduction of the mortar concept, the techniques have been exten-
sively studied by many authors. A saddle point formulation for the mortar technique
was studied in [4]. Later, an extension to three dimensions was introduced in [5].
Further analysis and extensions of the mortar technique have been considered in
[12,13,29,32,36,37]. Meanwhile, a number of efficient methods have been devel-
oped in order to solve the algebraic system resulting from the mortar discretization,
including, e.g., substructuring methods [1,22], multigrid methods [14,26], additive
Schwarz methods [9,21], hierarchical methods [16], but only a few of them have
actually considered the case of jumping coefficients.

The purpose of this paper is to consider the nonconforming P1 element, also
known as the lowest order Crouzeix-Raviart element, on nonmatching grids and
develop an efficient additive Schwarz method for the corresponding algebraic sys-
tem. The mortar technique for the nonconforming P1 element was analyzed by
Marcinkowski in [29]. Even though, there exists a lot of work concerning the non-
conforming P1 element on standard grids, cf., e.g., [15,19,20,27,28,30,31,38],
the work on nonmatching grids is very limited, cf., e.g., [29,34,40].

The variants of the additive Schwarz method, which we introduce in this paper,
follow the same idea as the one used for the conforming P1 finite element in [9].
The motivations for considering the nonconforming P1 finite element are several.
First of all, there is a close relationship between mixed methods and nonconform-
ing finite element methods for second order elliptic problems, cf., e.g, [2,3]. This
relationship was further exploited for deriving efficient solvers for the mixed for-
mulation [17]. The other known fact is the regular sparsity structure of the resulting
stiffness matrices, which makes it easy for storage and writing efficient codes. The
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final and the foremost motivation is the fact that there are no degrees of freedom
associated with the nodes on the interface boundaries, which is a clear advantage
over [9] with respect to analysis and implementation.

2 The discrete problem

Let @ C R? be a bounded, simply connected polygonal domain, and let Q@ =
UlN: 12 be a partition into nonoverlapping polygonal subdomains £2;. We consider
the following problem: Find u* € H/ (£2) such that

au*,v) = f(v), ve Hy(Q), 1)

where

N N
a(u,v) = Zpi(Vu, Vu)2,) and f(v) = Z/ fvdx.
i=1 v

i=1

The coefficients p;, 1 < i < N, are positive constants with large jumps across
subdomain interfaces. We remark that the proposed method can also be used for
problems where the coefficients p; depend on x and are discontinuous only across
subdomain interfaces. In this case the constant p; can be taken as an average of
0i (x) over the subdomain £2;.

We only consider the geometrically conforming case, i.e., the intersection
between the closure of two different subdomains is either empty, a vertex, or an
edge. The subdomains together form a coarse triangulation of the whole domain €2
with mesh size of order H;, where H; is the diameter of €2;. With each subdomain
;, we associate a quasi-uniform triangulation 7, (£2;) with mesh size of order
h;. The resulting triangulation can be nonmatching across subdomain interfaces.
We use 7}, (0€2;) to denote the set of all triangles T € 7,(€2;) along 9£2;, such that
dt N 9K # P. In the same way, 7;,(¥m(;)) denotes the set of triangles along the
mortar side ¥, ;). We assume that the coarse triangulation and the triangulation of
each subdomain are shape regular in the sense of [18].

For D; C Q;, we refer to MV, (D;) as the set of vertices and to £, (D;) as the set
of edges of the triangulation 75, (€2;) in D;. For E € &,(D;), we refer to mid(E) as
the midpoint of E. Further, Py (D;), k € INg, stands for the set of polynomials of
degree less than or equal to k on D;. We denote by

Xn () = {v e L*() | vlr € P1(v), T € Tp(R) ,
vis continuous in mid(E) , E € £,(2;),
v(mid(E)) =0, E € &3 NIN)}

the nonconforming P1 (Crouzeix-Raviart) finite element space defined on the tri-
angulation 73, (€2;) of ;. For notational convenience, in the sequel we will refer to
Qi = Np(2;) and 39, := N3 (0€2;) as the sets of vertices, i.e., conforming P1
nodal points, in ©; and ;. Likewise, the sets QX := {mid(E)| E € &,(;)} and
8QiChR = {mid(E) | E € £,(02;)} stand for the sets of midpoints of edges, i.e., the
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nonconforming P1 (Crouzeix-Raviart) nodal points, in €2; and 9€2;, respectively.
Using X5 (€2;), we define the product space X on the whole domain as

Xn(2) = Xp(21) x Xp(22) - x Xp(Q2N).

Let I';; be an open edge common to €2; and 2}, i.e., F,'j =QinN §j. Note
that each interface I';; inherits two different discretizations from its two sides. We
select one side of I';; as the master side, called the mortar, and the other side as the

slave side, called the nonmortar. We define the skeleton S = (UIN=1 082;) \ 02 of
the decomposition as follows:

3:U7m, withy, Ny, =0 it m #n,
m

where each y,, denotes an open mortar edge. We write ¥, as Y (), if it is an
edge of ;,i.e., Yy C 09;. Let 8, = dp(j) C 02 be the corresponding open
nonmortar edge of €2; that occupies the same geometrical space as (i), i.€.,
Ym@) = I'ij = 8m(j) (See Figure 1 for an illustration).

Since the triangulations on €2; and €2; do not match on their common interface

I';;, the functions of X}, (€2) are discontinuous at the set of edge midpoints ynf(lf) p =
{mid(E) | E € &,(Vm())} on the mortar side (i), or 5,56),1 = {mid(E) | E €
En(8m(j))} on the nonmortar side §,,(;). A weak continuity condition, called the

mortar condition, is therefore imposed (cf. [29]). Letu;, € X, whereu;, = {u,-}f.\’: 1
A function uy, € X, satisfies the mortar condition on 8, (jy = I'ij = V), if

Omui = Qmuj7 )
where Q,, : L*(T'; )= M hj (8m(j) is the Lz—projection operator defined as:
(Qmu, ¢)L2(5m(j)) = (u, w)L2(5m(_D), AAS M"i Bm(j))s (3)

where M"i OBm(j)) C L3(T; i) is the test space of functions which are piecewise
constant on the triangulation of 8, (jy, and (-, -) 25, ) denotes the L2 inner product

on L2(8(j))-

Fig. 1 A mortar- (y,(;)) and a nonmortar- (8,(j) side of a subdomain interface (I';;) with non-
matching meshes on both sides
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The finite element space V, C X}, is the subspace of functions which satisfy
the mortar condition for all §,, C S. We denote by v, the basis function of Vj,

with supporting edge midpoint x € <Uyn1<i>cf352i yn?(?)h) U Ql_ChR, i=1,---,N,

cf. [29]. The values at the edge midpoints of 825) , are determined by using the
mortar condition. We note that, for a mortar side y;,(;), the basis functions asso-
ciated with some of the edge midpoints of QiChR may have support on the corre-
sponding nonmortar side 4, j). These edge midpoints in QﬁlR are exactly the edge

midpoints that belong to the same triangles as those of ymc(lf) - We denote the set

of these edge midpoints, corresponding to the mortar side yy(;), by vg(lf.)h, ie.,

vnczg)h = {x € QﬁlR | supp ¥ N 8m(j) # @}, where yi) = (). Note that

”25) , and y”f(lf) , are two disjoint sets. The union of the sets U,S(If) »» for all mortar

sides Y@y C 9%2;, is denoted by viChR, ie., vl%R = Uym(,-)caﬂi vri(lf.)h. We note

that the situation in the conforming P1 case is different from the one described
here. In the conforming P1 case, the basis functions associated with interior nodal
points, do not have supports on the nonmortar side, and so we have to take into
consideration this difference when extending a method from the conforming P1
case to the nonconforming P1 case.

From the definition of the finite element space Vj,, the value of its any function
u on the nonmortar side is determined from values on the mortar side. Accordingly,
if we let a cross point x., cf. Figure 2 (left), be a vertex of only one triangle inside
each of the subdomains sharing the cross point, and choose the mortar and nonmor-
tar sides such that 2§ < h{, for all mortar and nonmortar sides meeting at the cross
point, where A, and h§ denote the lengths of the triangle edges touching the cross
point from the mortar and the nonmortar sides, respectively, then it is not difficult
to see, using the mortar condition, that the value on a nonmortar side will have to
depend on the value itself. This creates a deadlock situation which is unsolvable,
and hence this particular combination of h;, hg and the mortar sides cannot form
a valid choice. However, if the cross point is a vertex of at least two triangles in
any one of those sharing subdomains, this deadlock breaks (anti-deadlock), and
any combination of mortar sides will give a valid choice. A common practice for
triangulation, however, is to have always two triangles sharing a corner point, cf.
Figure 2 (right).

Since functions of V}, are not continuous, we use the broken bilinear form
ay (-, -) defined according to

N N
an(,v) =) a@.v) =) pi Y (Vu. Vo).
i=1 i=1  teTp(Y)
The discrete problem takes the following form: Find u} = {u; }lNz 1 € Vi such that
an(uy, vp) = f(vn), You € V. 4

V}, is a Hilbert space with an inner product defined by ay, (up,, vj,). The problem has
a unique solution and a priori error estimates have been provided in [29].
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Xe

'\monar

mortar

mortar

mortar

Fig. 2 Triangles around the cross point x. illustrating a deadlock situation, for the choice of
mortar and nonmortar sides, on the left, and an anti-deadlock situation on the right

3 The additive Schwarz method

In this section, we design an additive Schwarz method for the problem (4), the
basic idea of which is similar to the ones in [11] for the conforming P1 element,
and in [9] for the conforming P1 mortar element. For simplicity, we assume that
each cross point is a vertex of at least two triangles inside each of its subdomains
sharing it, cf. Figure 2 (right). The algorithm is easily extendable to the single
triangle case. The method is defined using the general framework for additive Sch-
warz methods [33], i.e., in terms of a decomposition of the global space Vj, into
subspaces and the bilinear forms defined on these subspaces. We decompose V},
into smaller subspaces by means of

N
V=V Vo) vi (5)

i=1

We note that Vi, 1 <i < N, is the restriction of V}, to ; with functions vanishing
at SQﬁlR , and viChR , as well as on the remaining subdomains. VvSisa space of

: : : CR _ CR,CR 0;
functions given by their values on S; ™ = Uy,nc sWmn YV, },and V¥ is a coarse

space having a dimension equal to the number of subdomains. The space VS is
defined as follows:

N
V3={vevh: v(x):O,er{QiChR\viChR}}. (6)

i=1

For the specification of the coarse space V°, we provide the notion of connectedness
of CR nodal points.

Definition 1 We say that a CR nodal point x is connected to the subdomain Q; if
—C . . .

x e hR. If the CR nodal point x € y”f(lf) a Y vnc;(lf) » then x is said to be connected

to both Q; and Q j where Yy iy = Om(j). In other words, the CR nodal point x is

connected to Q; if and only if the basis function of Vj,, associated with the nodal

point x, has a nonzero support in 2;.
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By making each cross point to be shared by at least two triangles within each
subdomain, the maximum number of subdomains a CR nodal point can be con-
nected to, in the two dimensional case, is three. Let x;, associated with the sub-
domain €2;, be the function belonging to the space Xj(£2;), defined by its nodal

=CR .
values at x € €2;;, . For each such nodal point x

1
xi(x) = W s

where the sum is taken over the subdomains that x is connected to (in the sense of

Definition 1). Note that for p; = p; =1, x;islatx € Q \Vzh ,latx € (Sm(l)h,

and % atx € ynf(f)h. Xi 18 % atx € ”25)11 U ”nc(f)h except those which belong to
both sets vrig)h and vnc(f)h, in which case y; is %

We partition the set of subdomains 2;, 1 < i < N, into two subsets, the set
of interior subdomains N; and the set of boundary subdomains Np. Subdomains
belonging to Np contain at least an edge lying on 92 while those of the interior
set Ny do not.

We associate with each subdomain €2; the sets G; containing the indices of its
neighboring subdomains defined as follows: G; contains the index j of a neighbor
Q; if it shares an edge I';; (F,-j =Q; N ﬁj) with ;.

We are now ready to define the coarse space V° which is given as the span of
its basis functions, ®;, 1 <i < N, i.e.,

VO =span{®;:i=1,---,N} . (7)

Each function ®;, associated with the subdomain €2;, is a function in the finite
element space Vj,.

For an interior subdomain €2; (2; € Ny) (cf. Figure 3), the function ®; is
constructed in two steps. We first define ®; on ; and then on j wherei € G;.

(i) ®; on Q; (cf. Figure 3) is given as

» re e \vs’lé}e
d;(x) = Pi i (x), x € y,,, i Y Vi (8)

PiOm(xj)(x), x€ Sm(,)h, Sm(iy = Ym(j)-
(ii) ®; on §j (cf. Figure 3), where i € G}, is given as

PiOm(xi)(x), x€ (Sm(])h, 3m(j) = Ym(i)>
®;(x) = pi xj(x), x ey (J)h U vm(])h, Ym(j) = Om@),  (9)
0, at all other x in th
On the remaining subdomains, at all edge midpoints, ®; = 0. This completes the
definition of ®; for ;.

If ©; is a boundary subdomain (2; € Np) then the function ®; is defined as
above with the following additional condition.

d;(x) =0, xedQifnoQ. (10)
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Q
0i Om (Xi) Pi Xk
Pi Xi 0i Om (X))
RIL 1 <R ]| R 1 X<
HE | = o gl = H Q-
Q Q Q 1 Q Q 9 j
S g 5Y 5%
Pi Xi Pi Qm (Xn)
0i Om (Xi) Pi Xn
Q2

Fig. 3 Illustrations of the basis function ®; associated with an interior subdomain €2;, indicat-
ing the subdomain interior, the mortar sides, and the nonmortar sides where the function takes
nonzero values. On the left, 2; only has mortar sides, and on the right, €2; only has nonmortar
sides

Remark 1 The functions ®; have the property that ®;(x) + ) i di(x)=1at
all x € Q;, where Q; € N;. For Q; € Ng, this equality is true everywhere in Q;
except for the triangles having at least an edge lying on the boundary 92.
Remark 2 Following the definition of x; € X;(€2;), itis easy to see that p; x; (x) =
latx € Ql.ChR \ viChR, and pjx;(x) < land p;x;(x) < latx € yn%?)h U vns(lf.)h.
Consequently p;p; Xl.z(x) <latx e y,f(lf)h U vrg(lf)h.

~ We use exact bilinear forms for all our subproblems, i.e., we define b, )
Vix Vt - NRfori € {S5,0,---,N}as

b (u,v) = ap(u,v), wu,ve V. (11)

For 1 <i < N, any function u € Vi is of the form u = {uj}ﬁ.v:] where u; = 0 for
j #i.Hence, for1 <i < N, we have

ap(u, v) = ai(u;, vi), u,veV' (12)

The projection like operators T : Vi — V"' are defined in the standard way,
ie,fori € {S,0,--- ,N}andu € Vy, T'u € V' is the solution of

b (T'u,v) = ap(u,v), ve V. (13)

Note that, for 1 <i < N, problem (13) reduces to a Dirichlet problem on €2; with
homogeneous boundary condition. To compute the corresponding stiffness matri-
ces, we need the standard nodal basis functions <pl.(k) associated with x; € QiChR \ vSlR
only. Fori € {S, 0}, problem (13) is a coarse space problem.

Let
T=T5+71°4+71"+... 47V,
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Problem (4) is now replaced by the following preconditioned system,
Tu* =g, (14)

where g = Tu* + ZN Tiu*. Note that T'u* can be calculated without knowing
u*, the solution of (4) (cf e.g., [33]).

3.1 Analysis

Let 7, (£2;) be another triangulation associated with the subdomain €2; which is
2

obtained as a result of joining the midpoints of the edges of the elements of 7, (2;).
Let Wi (2;) be the conforming space of piecewise linear continuous functions on

the triangulation Tz% (£2;). The functions of this space are defined by their values at
the set 51% of all triangle vertices of T/% (€2;).Itis easy to see that ﬁi% = ﬁs,R UQi.
We introduce the local equivalence mapping M, : X5, (2;) — W% (£2;) as defined
in [31].

Definition 2 For u € X, (R2;),

] u(x), X eﬁiChR,
Miu(x) = Z‘[ET ulr (x), X € Qin, (15)
&f””( D+ ). x € 0.

Here, T, is the set of elements sharing the common vertex x. ny denotes the number
of such elements. x; and x, are the left- and the right neighboring edge midpoints
of x, respectively.

The properties of such equivalence mapping are given in the following lemma.
For a proof we refer to [29,31].

Lemma 1l Let M; : X;,(2;) — W% (2)) be the local equivalence mapping as
defined above. Then, for all u € X (2;) there holds

Mittlig, < ¢ lulni@, (16)

| u— Miu ”Lz(Qi) < chilulp i) a7
12

= M N2y < e byl (18

where |”|%,I(Q,-) = Zre?},(sz,-) |u|%{1(r), and T is an edge of Q;.

Lemma 2 For u = {u; } 1 € Vi, let ud = Zi:l .. N @i ®;, where o; is the
average of Miu; over 0€2;, i.e., aj = W fasz« Miu; ds. We have
1 1

0 <¢

H
h

an@®, u an(u, u) (19)
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and

N

Do oih I u® =i 172, < cHay(u, w), (20
where ¢ is a positive constant independent of the mesh sizes h = inf; h; and
H = max; H;, and of the jumps of the coefficients p;.
Proof The outline of the proof is as follows: We first prove (19) and then show

how (20) can be derived from (19). For the proof, we look at each subdomain at a
time. Moreover, we treat the interior and the boundary subdomains separately.

(i) Interior subdomain

Let ©; € N; be an interior subdomain. #° on €; can be written as
0— o d; + Z a;j®
J€G;
It follows from the definition of u® and Remark 1 that

W — ;= Z(ozj a)®; on gy,
JeGi

whence

a; @, u®) = a; (u® — a;, u® — ;)

<c ) pilej—a)® Y 1)l @1

jeG; €T, ()

In order to ﬁnd an estimate for the right hand side above, we try to estimate the
term (o — ;)? first. We refer to ur as the average of u € L2(T") over the edge

I, ie ur = F|f1‘“ ds. We note that, for any function u = {u; }l L € Wi,
(i) iy = (), 8y where Yy i) = dm(j)- Hence,

) _ 2 2
(@j—a) =c (aj B (Mjuj)5m<j>> ((M )5~ (”j)ﬁmm)
_ - 2 _ 2
(@) = Mty )+ (0 = My, ) }
Following the lines of the proof of the first lemma in [9], and using (16), we can

bound the first and the last terms inside the curly brackets above, by c|u ; |}2[ 1Q))

and c|u; |ﬁ Q) respectively. The second and the fourth terms can be estimated
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using the Cauchy-Schwarz inequality and (18). Below, we derive explicitly the
estimate for the second term only, as for the fourth term it is then straightforward.

(mymo) - mym(i))z = (mm(n)Z

1
N VI
CHi | ui — Miu; ||L2()/m(i))

IA

IA

2
imi . - U .12
Similarly, for the fourth term, we have ((”J)Bm(j) (MJ”J)B,,,(J-)) < clu; |h,1(§zj)’
Hence,

(@ = o) = | 1il} 1) + 10517 10y | - (22)

The inverse inequality yields

2 -2 2
pi Y 1l <o Y B9 s, (23)
€T (%) €T, (L)

since ®; is zero at all triangles © € 7;(£2;) except those in 7, (I';;), where I';; C
0€2; is either a mortar or a nonmortar.

If T;; = Q; UQ;j is a mortar yy ) in 2, by definition of the basis functions
(cf. (9)) we have

®;(x)=pjxi(x) at x € y,f(lf)h U U,S(If-)h . (24)

Using (24) and the fact that p; x; (x) < 1 and ,o,-,ojxl.z(x) < 1,forall x € ycf)h u

m(
”25) e cf. Remark 2, we obtain

pi Y B @y S Y pii @)

€75 (Vi) xey)g(’f)hUv,‘i(’f)h

H.
< ¢ min(p;, pj) h—’ (25)
1

On the other hand, if I';; is a nonmortar §,,(;) in £2;, we get (cf. (9)),
— CR
®j(x) = p; Qm(x)@) at x €85k, . (26)

We observe that @ is piecewise constant on §;,(;). In view of (26), the L2-stability
of the projection operator Q,, (cf. [29]), i.e.,

I Om(x;) ||L2(5m(,-))§ cll xj ”Lz(ym(j))’
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and the fact that p; x;(x) < 1 and PiPjX; 2(x) < 1, forx € y (])h U vm(/)h, cf.
Remark 2, we arrive at

pi Y R @) g Scpi Y, PG

1€T,(6m@y) xeam(l)h
<CIO1 ” IOij(Xj) ||L2(5 (>)
< cpih ” PjXj ||L2(J/m( ")
<cpihi'hy Y P
erm(/)hUVm(])h
. H,
< ¢ min(p;, p;) T 27
l
Hence, combining (21)—(27), for 2; € N;, we have
H
a;(u®, u®) < € a;(ui, u;) + Z ajuj,uj) g - (28)

J€G;
(ii) Boundary subdomain

In case when 2; € Np is a boundary subdomain (£2; € Np), we introduce an
auxiliary function 2° by means of

Z o« ®; + Z i ®;,

QeEN; QeNp

where the function <i>,-, Q; € Np, is defined as follows: Let {Cfb,'}gie Ny be the set
of functions constructed in exactly the same way as the functions ®; associated
with the interior subdomains, are constructed assuming that any edge of Q; € Np
which lies on the boundary 9€2 is a mortar in €2;. Accordingly, CiD,-(x) =1 at
x e QSR naq.

On €;, the function 2° takes the form

I/Atozol,'fi)i—i- Z a;jP;+ Z aijDj.
jeGi, Q_,‘EN[ jeGi, Q_]'ENB
Obviously,
aiw®, u® <2 {ai(uo 0% u® =% + 4;@°, 120)} . (29)

On ;, the function 7° has the same form as u° on an interior subdomain. There-

fore, the second term can be estimated as in (28). For the first term, we note that
CDJ = ®; on ;. Hence, we get

W° — 0% = o; (®; — ;) on Q.
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Consequently,
ai@’ =i u =%y = pi Y W’ =l .
t€T,(Q)
<cpiaf Y, 10— Dilj,,. (30)
T€7;(Qi)

Observing that M;u; is zero on a boundary edge of €2;, a simple trace inequality
and Friedrichs’ inequality yield

2
1 _
al.z = {m Miu; dS} =< CH,- ! | Miu; ”22(39.)
i 92; l
< C|Miui|%_11(9i)

Using the inverse inequality, we get

pi Y BBl <o Y B @i =D,
€75 () €7 (3%2;)
cpi Y (Di(x) — Pi(x))?
x€dQGR
=iy,
x€dQGRNaQ
H;

i— 32
CP; I (32)

IA

IA

where we have used the fact that ®;(x) = CiD,-(x) atall x € ﬁiChR \ 9€2, and that
d;(x) = latall x € 3Q5R naQ.

Now, combining the inequalities (30)—(32) and replacing the resulting estimate
together with the estimate (the same as in (28)) for ; @2, 29) in (29), we obtain a
similar bound as (28). Since the subdomains are shape regular, the maximal num-
ber of neighbors in G; can be bounded independently of the total number N of
subdomains. The proof of (19) thus follows by summing (28) over all subdomains.

(iii) Proof of (20)

For Q; € N;, we have

2 2 2
pi I —ai 72 S ¢ Y pilej—a)® Y 1@ 1172
jeG; €7 (2)

where we have replaced the H I_seminorm with the L2-norm in (21). The estimate

for | @; |17, (@ Will gain a factor h7 compared with | |2, (@, (cf. (25)and 27)).
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This results in a factor /; H instead of ;- " 1f we now follow the same steps as in
the proof of the first part of the lemma, we obtain

pi llu’ — i |72 < chiH failui,u) + ) ajwjupt. (33
J€Gi
For 2; € Np, we use exactly the same arguments, which again leads to the factor

h; H instead of hﬂi, and follow the same steps as in the proof of the first part of the

lemma for 2; € Np to get the same estimate as (33). The proof of (20) thus follows
by summing (33) over all subdomains. This concludes the proof of Lemma 2. O

Theorem 1 There exist positive constants co and c1, independent of the mesh sizes
h = inf; h; and H = max; H;, and of the jumps of the coefficients p;, such that
forallu € V),

h
Coﬁah(uv Ll) = ah(Tuv Ll) = Clah(u7 Lt) . (34)

Proof The proof relies on the general Schwarz framework (cf. [33]). According to
the general Schwarz framework, the proof of the theorem follows as soon as the
following three key assumptions are verified.

Assumption 1 Forall u = {u; } | € Vi, there exists a splitting

u:us—i—uo—i—Zul
i=1

and a constant c, independent of the mesh sizes h and H and of the jumps of the
coefficients p;, such that

N
L H
b @S, u®) + b0 ) + Y H ) < et w) (35)
i=1

Proof of Assumption I Foru = {u,-}fv=1 € V;, we define u® € V0 as

N
0= Zaiq)i,
i=1

where «; and ®;,1 < i < N, are as deﬁned before (cf. Lemma 2). Let w =
u—ud = {w,}N , and let us {us} ] € VS be defined by the nodal values as
follows

S w;(x), x¢€ BQCR U vlChR,
(x) = CR
0, x € Q, \Vih

Similarly, let w = {u{}fvzl eVil< Jj < N, be defined by the nodal values
according to

u]_{w](x)v QCR\vjh 3

77 0 xeaafRuwSE,
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with ul] =Oforall x € ﬁglR whenever i # j. Clearly, u = u® + ZlN:O u'. We
now use this splitting of u to prove Assumption 1.

For uS = {uf}f.\':l € VS, we have

N
b5 w®, u®) = aiw? . uy) . (36)

i=1

In view of the inverse inequality we get

ai(u;s,u;s)=pi Z Iu;slzl(,)

teTp()
<cpi Y h N g,
1€7,(082)
<co ), wi (37)
xedQGRUVGR
<coi Y, B ui—ul I,
1€7,(0%)
-2
<o D0 lw = M 1
t€T,(0%2)

+ I Miui — i (172,
02
+ e —ul 12, ]
= cpih 2 {I + b+ I3} (38)

It follows immediately from Lemma 1 that /| can be estimated as follows

2 2
I = Z lui = Miui N2y < I ui = Miui 172,
1€7;(3%2)

IA

2012
ch; |”i|h,l(s2,v) .

Using Lemma 6 of Chapter 5 in [33], the Poincaré inequality, and Lemma 1 for /5,
we obtain

b= Z I Miu; — o ||%2(T) < cHjhi|M,;
t€7,(3%)

2
uilh o)

IA

CHihi|”i|}21,1(Q,-)'

As far as I3 is concerned, we note that uo(x) =, X € QiChR \ vl.ChR, and hence

. 02 02
L= Y lai—ul 2=l —u) 172q, -
t€7,(3%2)
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Now replacing the estimates in (38), adding over i = 1, --- , N, and finally using
Lemma 2 for I3, we obtain

H
bW, u’) < c-alu, ). (39)
Taking advantage of Lemma 2, it follows immediately that
H
o, u®) < c;a(u, u) . (40)

Finally,

N

N
Do Uy =) aiuj )
i=1

=1

<o X faw w + aed,ud) +aiwd ud))

i=1

=c {a(u, u) + bo(uo, uO) + bs(us, uS)]

IA

H 41
cﬁa(u,u). 41)

The inequality (35) is a consequence of (39), (40) and (41).

Assumption 2 The subspaces Vi, 1 <i < N, have no common support. Hence,
p(&) = 1, where p(&) is the spectral radius of € = (8;j)1<i, j<N-

Assumption 3 For the subproblems on Vi wherei € {S,0, -+, N}, exact solvers
are used, cf. (11), hence w = 1.

4 A more parallel variant of the additive Schwarz method

In this section we split the space VS one step further in order to get an algo-
rithm which will have much better parallel properties. For the sake of simplicity
we assume that the sets {v,,;} are disjoint. This can be ensured, for instance, by
avoiding the case where two mortars meet at a cross point shared by at most two
triangles (cf. Fig. 4(left)), or by having at least three triangles in a subdomain, to
share a cross point (cf. Fig. 4(right)). The result of the analysis presented in this
section applies to the nondisjoint case as well.

Accordingly, we decompose the space Vs into smaller subspaces V" associ-
ated with the mortars y;, C S, by means of

vi= %" v,

YmCS

where V¥ is the subspace of VS, defined as the following.

VV’"={UEV$: v(x):(),XGS;?R\{VmChRUUE}If}}'
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mortar

mortar mortar

mortar

Fig. 4 On the left, two mortar sides meeting at a cross point shared by two triangles in the south-
east subdomain, which results into nondisjoint sets {v,,;}. On the right, the number of elements
sharing a cross point in each subdomain is three, giving disjoint sets {v,,,} for any combination
of mortar sides

The functions in this space are determined by their values at yrg,f u v,g ,If . Note that
the splitting: V;, = 3, cs vrm4vO4 Z,N=1 V' remains valid. As in the previous
method, we use exact bilinear forms for all our subproblems. The operator T in
(14), then takes the form: T = Y" o T + T0+ 3" T,

Theorem 2 There exist positive constants cy and c1, independent of the mesh sizes
h = inf; h; and H = max; H;, and of the jumps of the coefficients p;, such that
forallu € Vj,

h
COEah(u, u) <ap(Tu,u) < ciap(u,u) . (42)

The proof is similar to that of the previous theorem, and so we sketch only the differ-
ences hgre. For Assumption 1, we use the splitting: u =}, —su” + Z,N:O ut,
where u',i = 0, --- , N are the same as before. So it remains only to define u.
ulm = {u}/’" }lN: | € V7V is defined by their nodal values as follows. We note that
Ym 18 €ither yp, ;) or Y () here. If v = vy C 0€2;, then

CR CR
Yomtiy Wi (X), X € Vyuiyn Y Vingin
up (%) = ¢k CR CR
0, xeQy \ {ym(i)h U vm(i)h} )

and, if v, = ym(j) C 082, where ¥, (j) = dm() C 0€2;, then

Ym(j) wi(x), x € ‘Sr%)hv Ym(j) = Om() »
up " (x) = —CR, «cR
0’ X e Qih \Sm(i)h 5
It is not difficult to see that u = Zymcs u¥m + ZlNzo ul For u¥m — {”,?m},]-v:l c
VVm_ we have

N
Z brm (uhm, y¥my = Z Z ai(u}/m, ug/’") .

ymCS i=1y,CS
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By the inverse inequality, we obtain

Yoa@uly =" o Y W

YmCS ymnCS  teTp()

c Yoo Y, kUM I,
VmCS 1€7;,(3%2)
<oy, wi),

CR{ ,,CR
x€dQy Uy

IA

an expression which is the same as in (37). The proof of Assumption 1 thus follows
from before. For Assumption 2, we treat only V' as the coarse problem. Though
the subspaces Vi, i = 1,---, N, do not have common support with each other,
they do have with the subspaces V. The later may even have common support
with each other. Using the strengthened Cauchy Schwarz inequality, one can bound
p by a constant which depends on the maximum number of subdomains sharing a
cross point. The proof of the theorem then follows.

5 Numerical results

In this section, we show the performance of our additive Schwarz methods for
the lowest order Crouzeix-Raviart mortar finite element, introduced in this paper.
For the experiments, we define our model problem to be defined on a unit square
domain, and consider the domain to be the union of 2 x 2 nonoverlapping square
subregions, each with a coefficient p; (the material property) chosen from {p, 1}
in a checkerboard order (cf. Figure 5). So, p defines the size of the jumps in the
coefficients. We refer to an interface between two such subregions as a material
interface. The forcing function f is chosen such that the exact solution u is equal
to sin(;rx) sin(;ry). Note that Vu - n vanishes along the subregion interfaces.
The numerical solution to this problem is then found either by solving the
original system (4) using the Conjugate Gradients (CG) method, or by solving the

Fig. 5 Distribution of coefficients in the model problem (left), and an example of a nonmatching
discretization of the 2x2 subdomains (right)
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equivalent preconditioned system (14) using the Preconditioned Conjugate Gradi-
ents method (PCG). Note that both systems result in symmetric and positive definite
operators. The CG (PCGQG) iteration stops whenever the residual norm is reduced by
the factor 107°. An estimate for the condition number of the corresponding system
is calculated using the Lanczos connection to the CG iteration [25].

The discretization is done as follows: Initially, for some nonzero d the domain
is partitioned into d x d nonoverlapping rectangular subdomains. For the model
problem, d is always chosen as an integer multiple of 2 so that no material inter-
face can cut a subdomain. Each subdomain is then discretized uniformly using, in
a checkerboard order, either 212 or 2(n — 1)? right angle triangles of the same size,
for some n > 1. Note that every two neighboring subdomains get nonmatching
grids across their interface. See Figure 5 for an illustration.

An overlapping Schwarz method with minimal overlap We note that the methods
proposed in this paper are of nonoverlapping nature, i.e., nonoverlapping in the
sense that the subproblems associated with the subdomains can be solved inde-
pendently, and for the other subproblems we can have their copies in as many
processors (virtual processors) as necessary in order to avoid exchange of infor-
mation between processors. For the sake of comparison, we introduce, without the
convergence analysis, a new overlapping variant of the additive Schwarz method
with minimal overlap and a coarse space. Numerical experiments have shown
that its convergence behavior is similar to that of the standard overlapping Sch-
warz method with a coarse space for conforming elements. We split Vj, as Vj, =
vo4 ZlN:l % , where the subspace % , associated with the subdomain £2;, is cho-
senas Vi = Vi 2 i C
those belonging to €2; only. The coarse space V is the same as in the proposed
methods, and the subproblem solvers are the exact solvers.

In our first experiment (cf. Table 1), we compare the three variants of the addi-
tive Schwarz method, the overlapping variant(“Overlapping, ), and the proposed
variants, the original (“Proposed,;¢”") and the modified (“Proposed;;oq”), show-
ing condition number estimates for the preconditioned systems, the number of
PCQG iterations (in parentheses) for a fixed % ratio. This ratio has been kept fixed
by fixing the number of triangles in each subdomain which, in this experiment,
equals to either 72 or 50 (n = 6). In order to have disjoint sets {v,,;}, we choose
the north- and the south sides or the east- and west sides of a subdomain as the
mortar sides. As seen from the table, for the fixed % ratio, the condition number

s V7"®, where the sum is taken over the mortars, Y, (i),

Table 1 Condition number estimates, PCG-iteration counts (in parentheses) for a fixed % ratio
and the jump size p = 10*

Subdomains Additive Schwarz method

dxd Overlapping,, Proposed,, ;g Proposed, o
6x6 30.32 (39) 35.22 (44) 38.14 (46)
8x8 30.96 (42) 35.57 (47) 38.03 (47)

12 x 12 32.03 (44) 36.33 (48) 37.92 (50)
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Table 2 Condition number estimates and PCG-iteration counts (in parentheses) for different
values of jumps in the coefficients.

Checkerboard distribution of coefficients {p, 1}
{109, 1} {102, 1} {104, 1} {10°, 1}
PCG 31.01 (34) 31.61  (34) 31.64 (3D 31.64 (3D
CG  9.03-102(91) 2.28-10* (469) 2.25-10°(1099) 2.24 -10® (1250)

estimates and consequently the number of iterations remain bounded illustrating
that the methods are all quasi-optimal (optimal with respect to a fixed % ratio).
Although the overlapping method has the best estimates, the proposed methods
show the corresponding estimates which are comparable to those. As seen from
the table, the proposed original method converges slightly faster than the proposed
modified method. However, the latter one is expected to be more attractive with
respect to their parallel properties. Further experiments have confirmed the linear
dependence of the condition number estimate on the above mesh size ratio as the
theory predicts.

Finally, we state that the additive Schwarz methods are all robust with respect to
coefficient jumps. In the Table 2, we report results for the proposed original method
only (cf. the first row “PCG”). Estimates in the table, are given for different values
of jumps in the coefficients, varying as 1, 1()2, 104, and 100, Here, a partition of
4 x 4 subdomains has been considered, where each subdomain contains either 72
or 50 (n = 6) triangles. For comparison, results for the original system are also
provided (cf. the second row (“CG”) in the table). As we can see from the table, the
condition number estimates - consequently the number of CG iterations - for the
original system deteriorate rapidly with the increase in the jumps, whereas those
for the preconditioned system remain bounded.
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