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DOMAIN DECOMPOSITION FOR A MIXED FINITE ELEMENT
METHOD IN THREE DIMENSIONS*

7. CAIT, R. R. PARASHKEVOV#, T. F. RUSSELLS, J. D. WILSONY, AND X. YEI

Abstract. We consider the solution of the discrete linear system resulting from a mixed finite
element discretization applied to a second-order elliptic boundary value problem in three dimensions.
Based on a decomposition of the velocity space, these equations can be reduced to a discrete elliptic
problem by eliminating the pressure through the use of substructures of the domain. The practical-
ity of the reduction relies on a local basis, presented here, for the divergence-free subspace of the
velocity space. We consider additive and multiplicative domain decomposition methods for solving
the reduced elliptic problem, and their uniform convergence is established.
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1. Introduction. In [6], Ewing and Wang considered and analyzed a domain
decomposition method for solving the discrete system of equations which result from
mixed finite element approximation of second-order elliptic boundary value problems
in two dimensions. The approach in [6] is first to seek a discrete velocity satisfying
the discrete continuity equation through a variation of domain decomposition (static
condensation), and then to apply a domain decomposition method to the reduced
elliptic problem arising from elimination of the pressure in the saddle-point problem.
For analogous work, see also [8], [10], and [4]. The crucial part of the approach in
[6] is to characterize the divergence-free velocity subspaces. This is also the essential
difference with those in [8], [10], and [4].

In this paper, we will use the domain decomposition approach in [6] for the solu-
tion of the algebraic system resulting from the mixed finite element method applied
to second-order elliptic boundary value problems in three dimensions. As mentioned
above, the basis of the divergence-free velocity subspace plays an essential role in the
approach; hence we will construct a basis of this subspace for the lowest-order rect-
angular Raviart—-Thomas—Nedelec velocity space [13], [12]. The construction in two
dimensions (2-D) is more general and rather easier than in three dimensions (3-D)
due to the fact that any divergence-free vector in 2-D can be expressed as the curl
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of a scalar stream function. Extension of this work to triangular or irregular meshes
and to multilevel domain decomposition will be discussed in a forthcoming paper.

This approach has several practical advantages. For an n x n x n grid in 3-D,
the number of discrete unknowns is approximately 4n?, essentially one pressure and
three velocity components per cell. Using the divergence-free subspace, we decouple
the system in such a manner that the velocity can be obtained by solving a symmetric
positive definite system of order roughly 2n3. In contrast to some other proposed pro-
cedures, this does not require the introduction of Lagrange multipliers corresponding
to pressures at cell interfaces, and it permits direct computation of the velocity, which
is often the principal variable of interest, alone. If the pressure is also needed, it can be
calculated inexpensively in an additional step. Furthermore, the approach deals read-
ily with the case of full-tensor conductivity (cross-derivatives), where the mass matrix
is fuller than tridiagonal and methods based on reduced integration (mass lumping)
are difficult to apply. This case results, for example, from anisotropic permeabilities
in flows in porous media, where highly discontinuous conductivity coefficients are also
common. For such problems, mixed methods are known to produce more realistic
velocities than standard techniques [11].

The outline of the remainder of this paper is as follows. In section 2, we review
the mixed finite element method for elliptic problems with homogeneous Neumann
boundary conditions. The domain decomposition method for the resulting algebraic
system is discussed in section 3, and its uniform convergence is established in sec-
tion 5. A computationally convenient, divergence-free basis with minimal support is
constructed in section 4.

2. Mixed finite element method. In this section, we begin with a brief review
of the mixed finite element method with lowest-order Raviart—Thomas—Nedelec [13],
[12] (RTN) approximation space for second-order elliptic boundary value problems in
three dimensions. For simplicity, we consider a homogeneous Neumann problem: find
p such that

(2.1) -V (kVp) = f in Q=(0,1),
: (kVp)-n = 0 on 012,
where f € L%(Q) satisfies the relation
(2.2) / fdxdydz=0
Q

and n denotes the unit outward normal vector to 0§2. The symbols V- and V stand
for the divergence and gradient operators, respectively. Assume that k = (k;j)sxs is a
given real-valued symmetric matrix function with bounded and measurable entries k;;
(i, 7 =1, 2, 3) and satisfies the ellipticity condition; i.e., there exist positive constants
a1 and a9 such that

(2.3) a1 € < Ek(x, y, 2)€ < an€'€

for all ¢ € R?® and almost all (z, y, ) € Q.
We shall use the following space to define the mixed variational problem. Let

H(div;Q) = {w € L*(Q)*|V-w € L*(Q)},
which is a Hilbert space equipped with the norm

W 2 (divs2) = (HWH2L2(Q)3 +V- "V||21:2(Q))1/2
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and the associated inner product. By introducing the flux variable
v = —kVp,

which is of practical interest for many physical problems, we can rewrite the PDE of
(2.1) as a first-order system

k~iv+Vp = 0,
Vv = f

and obtain the mixed formulation of (2.1): find (v, p) € V x A such that

a(v,w)—=bw,p) = 0 VwevV,
(2.4) { b(v, A) i = (f, )\ VA eA.

Here V = Hy(div; Q) = {w € H(div;Q)|w-n =0 ondQ}, A is the quotient space
L3(Q) = L?(Q)/{constants}, the bilinear forms a(-,-) : VxV — R and b(-,-) :
V x A — R are defined by

a(w, u) = /Q(k:_lw) ‘udrdydz and b(w, A\) = /Q(V -w)Adz dydz

for any w, u € V and \ € A, respectively, and (-,-) denotes the L?() inner product.
To discretize the mixed formulation (2.4), we assume that we are given two finite
element subspaces

VhcV and A'cA

defined on a uniform rectangular mesh with elements of size O(h). The mixed ap-
proximation of (v,p) is defined to be the pair (v, p") € V x A" satisfying
(2.5) { a(vh, w) —b(w,ph) = 0 VweVh

’ b(v", \) = (f, N Ve A
We refer to [13] for the definition of a class of approximation subspaces V* and A", In
this paper, we shall consider only the lowest-order RTN space defined on a rectangular
triangulation of Q. Such a space for the velocity consists of vector functions whose
ith component is continuous piecewise linear in the x; variable and discontinuous
piecewise constant in the x; variable for j # i. The corresponding pressure space
A" consists of discontinuous piecewise constants with respect to the triangulation 7"
with a fixed value on one element. Specifically, let 7" denote a uniform rectangular

triangulation of 2. Then the lowest-order RTN approximation space for the velocity
on a rectangle K € 7" is defined by

(2.6) Vh(K) = 7317070 X 7)0,1,0 X 'Po7 0,1
and the corresponding pressure space is
(2.7) A"(K) = Po,0,0,

where P;, i, 4, (K) denotes the polynomials of degree ¢; (j = 1, 2, 3) with respect to
x;. It is well known that the above RTN space satisfies the Babiiska—Brezzi stability
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condition (cf. [13]): there exists a positive constant 5 independent of the mesh size h
of T" such that

(2.8) sup bw, A)

_— > ﬂH)\HLz(Q) Ve Al
wevh HWHH(div,sz)

Also, Raviart and Thomas in [13] demonstrated the existence of a projection operator
II;, : V — V" such that, for any v € V,

(2.9) b(IILv,\) =b(v,\) VAeA"

(210) ||HhV — V||L2(Q)3 < Chs||v||H5(Q)3, s = 0, 1.

3. Domain decomposition. Problem (2.5) is clearly symmetric and indefinite.
To reduce it to a symmetric positive definite problem, we need a discrete velocity
v? € V" satisfying

(3.1) bV, A) = (f, ) VAe Al
Define the discretely (as opposed to pointwise) divergence-free subspace D" of V"
(3.2) D" ={w e V"|bw,\) =0 Ve A"},

and let

h _ h h
vVp =V —V,

which is obviously in D" by the second equation of (2.5) and which satisfies
(3.3) a(vlh, w) = —a(vl, w) VweD"

by the first equation. This problem is symmetric and positive definite.

This suggests the following procedure for obtaining v", the solution of (2.5): find
vl € V" satisfying (3.1), compute the projection v#, € D" satisfying (3.3), then set
v = vk + v This procedure will be the basis for Algorithms 3.1 and 3.2 below.
Given v?, (3.3) leads to a unique v”, which is independent of the choice of v?. (A

term added to a given v/ must be in D", and it is canceled by the resulting change in

v} For an n x n x n grid, computing the projection v% involves solving a system of
order approximately 2n3. Solving for p” is optional; if it is desired, it can be obtained
from the first equation in (2.5) once v" is known.

There are many discrete velocities in V" satisfying (3.1), and several approaches
have been discussed in the literature for seeking such a discrete velocity (e.g., [6],
[8], and [10]). All of these approaches are based on a type of domain decomposition
(static condensation) method applied to problem (2.5). In this paper, we will adopt
the approach discussed in [6] by Ewing and Wang. This approach requires solving
only a coarse-grid problem and some local problems of the form (2.5).

To compute V}} and define the domain decomposition method for problem (3.3),
we start with a coarse initial rectangular triangulation 7 = {K; }3-]:1 of the domain
Q (so that Q = szllz ), and a regular fine rectangular triangulation 7" obtained by
further partitioning all of the elements in 7. Associated with the coarse triangula-
tion 7H, we construct a set of overlapping subdomains {Q; }}]:1 by extending each
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element K; € 7H to a larger subdomain €2, whose diameter is denoted by H; < C H.
Assume that the maximum number of subdomain overlaps is bounded, and further
that the distance between the boundaries 0K and 9€2; is bounded below by (; H and
above by (o H; i.e., for all j € {1,...,J} there exist constants (1, 2 > 0 such that

<1H § dist(@Kj, 89]) § CQH

Also assume that the boundaries of the 2; do not cut through any element in 77",
i.e., they must coincide with boundaries of elements of 7. Thus, the restrictions
of T" on Q; and K; provide two uniform triangulations ’]}h and ’j}h for Q; and Kj,
respectively.

Let V; x A; and \~/'j X ]Xj be the lowest-order RTN approximation spaces corre-

sponding to the triangulations 77‘ and ’j}h, respectively. For convenience, let VI =

Vo =V and A = Ag = Ag. As in (6], let f and f! = f be the L? projection of
f in A" and A", respectively, and f]h € A;’ be the restriction of f* — fl on K;. Then
the discrete velocity v? satisfying (3.1) may be determined by the sum of v;’s which
are the solutions of the following problems: find (v;, p;) € \7]- X /~\j such that

(3.4) { (kvj, w) —b(w, p;) = 0 YweV,

b(vj, \) = (N VAeA;,

where k € R3*3 is an arbitrary matrix-valued function which is symmetric positive
definite and defined on Q; for all j € {0, 1,...,J}. Note that v( is the solution of
problem (2.5) corresponding to the coarse triangulation 7, and that vifor1<j<J
can be obtained by solving some local problems.

We shall use additive and multiplicative domain decomposition methods for ap-
proximate computation of the solution of problem (3.3). To this end, we define the
family of discretely divergence-free velocity subspaces {D; }37:0 by Do = D¥, and for
]6 {17 2""7J}’

Dj:{UEVj‘b(ll, )\):0 V)\EAJ}

For any u € D", we define the projection operators P, : D" — D; associated with
the bilinear form af(-,-) by

a(Pju, w) =a(u, w) VYweD;

for j € {0, 1,...,J}.
ALGORITHM 3.1 (Additive domain decomposition).
1. For j=0,1,...,J, compute v; € V; by solving problems (3.4). Then set

vi=votvitotvy

2. Compute an approximation vp of V’b € D" by applying conjugate gradient
iteration to

(3.5) Pvp =F,

where P=Po+P1+--+P;, F=Fg+F; +---+F;, and F; = P;v}.
3. Set

vh =Vp —|—v?.
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Remark 3.1. The right-hand side F in (3.5) can be computed by solving the
coarse-grid problem and local subproblems. Specifically, for each j € {0, 1,...,J},
F; is the solution of the following problem:

(3.6) a(F;, w) = a(P;vlh, w) = —a(vi, w) VweD;.

For F; given in (3.6), we can see as follows that (3.5) is equivalent to problem
(3.3). Given (3.3), define F; as in (3.6), and P and F as above. Then a(F;,w) =
a(vh,w) Yw € Dy, so that F; = P;v% and summing on j yields Pv% = F. To
complete the equivalence, we claim that v#, is the only solution of (3.5). It suffices to
show that Pu = 0 implies that u = 0 for u € D", If Pu = 0, then

0=a(Pu,u) = Za(Pju, u) = Za(Pju,Pju),
J J
so that a(P;u,Pju) = 0 Vj; hence Pju =0 Vj. In Lemma 5.1 below, we prove that
u has a decomposition u = ug +u; + --- +uy, where u; € D;. With this,

a(u,u) = Za(uj, u) = Za(uj,Pju) =0,
J J
and hence u = 0, as claimed.
At each iteration of the conjugate gradient method applied to (3.5), we need to
compute the action of the projection operator P; on a given u € D", which may be
obtained by solving the following problem:

(3.7 a(Pju, w) =a(u, w) VweDj;.

When analyzing the preconditioned conjugate gradient method for a system of linear
equations, the crucial issue is to estimate the condition number of the preconditioned
operator. In section 5, we will establish a uniform estimate of the condition number
for P and find a basis for D" that allows for efficient computations.
ALGORITHM 3.2 (Multiplicative domain decomposition).
1. Compute v? as in the first step of Algorithm 3.1.
2. Given an approzimation vy, € D" to the solution v of (3.3), define the next
approzrimation vlgl € D" as follows:
(a) Set W_; = vi,.
(b) Forj=0,1,...,J in turn, define W; by

Wj=Wj_1 +wPj(v) — Wi_1),

where the parameter w € (0, 2).
(c) Set vt =w,.
3. Set
vh = v? + vé.
Remark 3.2. P; (v% — W;_1) can be computed by solving the following problem:
(38) a(Pj(v% — Wj—l); W) = 70,(V’Il + Wj—la W) Vw e Dj.

A simple computation implies that the error propagation operator of multiplica-
tive domain decomposition at the second step of Algorithm 3.2 has the form of

(3.9) E=I-P,)I-Py_1) - (I-Po).
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Define a norm associated with the bilinear form a(-, -) by
|ulle = a(u, u)/? Yue D"

We shall show in the last section that ||E||, is bounded by a constant which is less
than one and independent of the mesh size h and the number of subdomains.

4. Construction of a divergence-free basis. Since the technique of the mixed
method leads to a saddle-point problem, which causes the final system to be indefi-
nite, many well-established efficient linear system solvers cannot be applied. As we
mentioned earlier, (2.5) could be symmetric and positive definite if we discretize it
in the discrete divergence-free subspace D”. The construction of a basis for D" is
essential.

In this section, we will construct a computationally convenient basis for D*—the
divergence-free subspace of V. We will do this by first constructing a vector potential
space U" such that

(4.1) D" = curl U".

Next, we will find a basis for U”, and we will define a basis for D" by simply taking
the curls of the vector potential basis functions.

Denote the mesh on Q@ = (0,1)> by 0 = 29 < --- < 2y < --- < x,, = 1, and
similarly with y; and 2, 0 < j,k < n. The assumption of the same number n
of intervals in each direction is merely for convenience and is not necessary for the
construction to follow. Let

where x; is the characteristic function of (x;_1,x;), ¥; is the standard hat function
supported on (y;—1,Y;+1), and similarly 1 is supported on (zx—1, zx+1). Then ¢7, ;
is the standard bilinear nodal basis function on (y;—1,¥yj4+1) X (2k—1, Zk+1), extended
as a constant in the z-direction in the ith slice only, zero in the other slices. For
economy of notation, write ¢;(y, z) for gbf’:j’k(:z:, Yy, z), where the single index i, 1 < i <
n(n —1)2, runs through the triples (i, j, k) lexicographically (k varying most rapidly).
The support of a typical ¢;(y, z) consists of a 1 x 2 x 2 set of 4 cells and is shown in
Figure 4.1. Similarly, let

05 k(@ y,2) = x5 (Wi (@)r(2) = ¢5(w,2), 1<j<n, 1<ik<n-—1,
Grij @y, 2) = xu(2)i(2)Y;(y) = ¢n(x,y), 1<k<n, 1<4,j<n-1,

where j, k run lexicographically through (34,4, k) and (k, 4, j), respectively. Finally, let
U” be defined as follows:

¢i(y7 Z) 0 0
(4.2) U” = span 0 | iz 2) |, 0 ,

where 1 < i < (n—1)2 (thus, only the first yz-slice is included) and 1 < j,k < n(n—1)2
(all z2- and zy-slices are included). Note that the number of excluded ¢;’s is (n—1)3.
If the number of intervals in the z-, y-, and z-directions were £, m, and n, respectively,
the number excluded would be (¢ —1)(m —1)(n — 1) and would be the same if all but
one xz- or zy-slice were excluded instead of all but one yz-slice.
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FiG. 4.1. The support of a typical potential basis function.

Next, we list some properties of U” which follow directly from the definition of
the potential space.

Remark 4.1. UM ¢ H(div; Q) (because, e.g., ¢;(y, z) is discontinuous in z), and
hence, U" ¢ H'(Q)3.

Remark 4.2. Every ® € U" satisfies ® x n = 0 on 99 (because, e.g., ¢;(0, 2)
and ¢ (0,y) are identically zero).

Remark 4.3. U" is locally divergence-free, i.e., V-® = 0 on each element K € T"
for every ® € Uh.

Remark 4.4. UM C H(curl; ), and hence curl U € V. To see this, consider as
a typical case the vector function (¢;(y, 2),0,0) € U" whose curl is (0, d¢; /02, —0¢; /Oy).
Because ¢; is discontinuous only in the z-direction and no z-derivatives appear in the
curl, we have (¢;,0,0) € H(curl;2). Further, the y-component of curl(¢;,0,0) is
0¢; [0z = x:i(x)Y;(y)¥}.(2), which is continuous piecewise linear in y and discontinu-
ous piecewise constant in x and z; similarly, the other components have the correct
form to yield curl(¢;,0,0) € V*.

Since div curl = 0, we have curl U" ¢ D”*. Counting dimensions,

dimU" = 2n+ 1)(n —1)2 = 2n% — 3n% + 1.

Also, div V" consists of those piecewise constants with integral zero over 2, and hence
has dimension n3 — 1, and we obtain

dim D" = dim V" — dimdiv V" = 3(n — 1)n* — (n® — 1) = 2n® — 3n% 4 1.
We claim that the curls of the vectors in (4.2) are linearly independent, so that
dim D" = dim curl U" = dim U" = 2n3 — 3n? + 1,

which implies that for every divergence-free vector v € D" there exists a unique
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potential vector ® € U” such that
v = curl .

To prove linear independence, first note that vectors in V/ can be characterized
in terms of normal fluxes across the 3(n—1)n? interior faces between elements. For ex-
ample, some calculations will show that curl (¢1(y, 2),0,0) = curl (67 ; ;(z,y, 2),0,0)
has y-component 1 on face (1,3/2,1) = (zg,21) X {y1} X (20,21) and —1 on face
(1,3/2,2) = (zg,21) X {y1} X (21,22), and z-component 1 on (1,2,3/2) and —1 on
(1,1,3/2), where the four fluxes have been scaled to unit magnitude. This is shown in
Figure 4.2. We denote this particular curl by +1(1,3/2,1)—1(1,3/2,2)+1(1,2,3/2)—
1(1,1,3/2).

F1a. 4.2. The curl of a typical potential basis function.

Now consider curl (0, ¢;(, 2),0), 1 < j < n(n—1)%. Put ¢;(x, z) = &5 (2,9, 2)
in lexicographic order, noting that curl(O,(j)ZJ{i’k,O) = 4+1(i+1/2,5,k+1) — 1(i +
1/2,5,k) + 1(4,5,k +1/2) — 1( + 1,4,k + 1/2) and that face (i + 1/2,j,k + 1) ap-
pears for the first time in curl (0, gf)gz 4 0). Since each curl introduces a nonzero flux
on a new face, the curls of (0,¢;(x,2),0) are linearly independent. Next, we have
curl (0,0, ¢x(z,y)) = curl(0,0,¢7, ;) = +1(i + 1,5 + 1/2,k) — 1(3,5 + 1/2,k) +
106 + 1/2,4,k) — 1(i + 1/2,5 + 1,k), and face (i + 1,5 + 1/2,k) appears for the
first time in curl (O,O,QZ)Z’Z.J). Thus, the curls of (0,¢;(z, 2),0) and (0,0, ¢x(z,y)),
1 < j,k <n(n—1)2 are all linearly independent.

Finally, consider a linear combination

n—1ln—1

Z a;curl (¢;(y, 2),0,0) = Z Z ajreurl (¢7 ; 4, 0,0)

j=1k=1

(terms from first yz-slice only). Because the curls of (¢;,0,0) are linearly indepen-
dent by the argument applied above to the curls of (0,¢;,0), it suffices to show
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that this linear combination is independent of the curls of (0,¢;,0) and (0,0, ¢x).
We have curl (¢7;,,0,0) = +1(1,j + 1/2,k) — 1(1,j + 1/2,k + 1) + 1(1,j + 1,k +
1/2) — 1(1,4,k + 1/2). Each of these four terms occurs exactly once in the curls of
(0,¢;(z, 2),0) and (0,0, % (z,y)), namely in —curl (0,0, ¢z717j), +curl (0,0, q§z+171,j),
~+curl (0, gzﬁ?JrLLk, 0), —curl (0, ¢?,1,k7 0), respectively. Hence, a dependency relation-
ship for curl (¢ﬁf ik 0; 0) in terms of the preceding curls must involve these four curls,
and when they are combined we get curl ( Tk 0; 0)—curl (¢§,j,ka 0,0). Applying this
fact to each term of the linear combination, we have Z;L:_ll SPZ1 aji(curl (67 1+ 0,0)—
curl (¢35 ;;,0,0)). To cancel >_ , ajp(—curl(¢s ;;,0,0)) with the preceding curls,
the forced combination yields i]k o, (curl (¢§,j’k,o, 0) — curl (¢§’j,k, 0,0)), and so
on until 7, ajk(—curl (¢ ;.. 0,0)) remains, and it is not possible to cancel it. It
follows that no dependency relationship exists, so that the curls of the vectors in (4.2)
are indeed linearly independent.

The vector functions in (4.2) constitute one choice of a basis for U". As noted
above, this choice includes all 2n(n — 1)? vectors of the forms (0, ¢;,0) and (0,0, ¢x),
but only (n — 1)? vectors of the type (¢;,0,0) with support contained in one vertical
slice S of Q (say, the shaded one in Figure 4.1).

Remark 4.5. The above-defined basis for U (and hence for D") consists of
vector functions with minimal possible support. (A moment’s reflection shows that a
nontrivial divergence-free vector function must be supported on at least four elements,
as in the pattern in Figure 4.2.)

Now we need to prove the following Poincaré-type inequality.

LEMMA 4.1. There exists a constant C(2) > 0, independent of the quasi-uniform
mesh size h, such that for all ® € U" we have

(4.3) 1B 12 () < C(Q) [[curl B[ 205

(Since the vector potential space U" ¢ H'(Q)3, inequality (4.3) does not follow
from the standard Poincaré inequality.)
Proof. Keeping in mind our choice for a basis in U", we have

P = ((I)a:a (I)y, (I)Z)T ’
and since ®, vanishes outside the vertical slice S we have
1@[172098 = 1921205 + [Pyl 725) + 1921172(s)
+ 19y 172\ 8) + 12211720\ 9)-

Let us estimate the last term first. Noting that @, (z,y, z) is a continuous function
of x and vanishes for z = 0 and x = 1, we can write

- P00 (2, y,2)
‘I’z($7y72’) _/1 81’ dﬂ]‘ .

After squaring both sides of the above identity, then using the Cauchy—Schwarz in-
equality on the right-hand side, and finally integrating both sides over Q\S, we obtain

[®:]lz2(\s) < C() [[curl @||p2(q)s,

where we have used the fact that on Q\S we have curl ® = (x, — 9= oy )T

in the same manner we get [|®,][z2(0\g) < C(Q) [lcurl @||12(q)s.

. Exactly
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The next step of the proof will be estimating ||®.[|12(g) in terms of ||curl ®| 72 )
Since @, is a piecewise constant function in the z-direction, let us denote by ®*(z,y)
the restriction of ®, to the kth horizontal slice of Q. Note that ®F is linear in x within
S and vanishes when z = 0. Then

[N HLZ(S) Zh// dxdy
szh// [®%(h, )] da dy
k=1 0 0
n 1
=2 3 [ @ )] dy < 12O feurl 7
0

where to obtain the last inequality we have again integrated aa% over Q\S. The term
|®y |l L2(s) is estimated in an analogous manner.
Finally, consider the identity on S,

z / ! z !
By, 2) :/ {a@z(%z) 0% (z,y,2 )} & +/ 0P, (x,y,z )dz’
0 0

0z ox or

Again, after we square both sides, apply the Cauchy—Schwarz inequality on the right-

hand side, integrate both sides over S, and note that 8{;} 551; z is a component of

curl ®, we get
L2 S)} .

Now we complete the proof by applying an inverse inequality on the last term and
using the estimate for ||Q>z||2L2(S) that was obtained earlier. O

00,
||<I>wH2L2(S) <C(Q) {|curl<I'|L2(S s+ H o

COROLLARY 4.2. The linear system (3.3) to be solved in D" has a symmetric
and positive definite matriz with condition number of order O(h~2).

5. Convergence analysis. In this section, we provide a uniform upper bound
for the condition number of the preconditioned operator P which indicates that the
conjugate gradient iteration for problem (3.5) converges uniformly with respect to
the mesh size h and the number of subdomains J. We also establish the uniform
convergence of the multiplicative domain decomposition proposed in the second step
of Algorithm 3.2. These convergence rates do depend on the factor ¢; in the minimum
overlap (1 H, where H is the coarse-grid mesh size.

Here and henceforth, we shall use C' with or without a subscript to denote a generic
positive constant independent of the mesh size h and the number of subdomains J.
The next lemma plays an essential role in estimating the minimum eigenvalue of the
preconditioned operator P.

LEMMA 5.1. For any v € D", there exists a decomposition of the form

v=vg+Vvi+--4+vVvy with VjEDj

J
(5.1) Za(vj, v;) < Ca(v, v),
=0
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where the positive constant C' is independent of the mesh size h and the number of
subdomains J (but depends on the factor (1 in the minimum overlap (1H ).

Proof. For any v € D", there exists a vector potential (cf. [7]) ® € H'(Q)? such
that v = curl ®, ® x n = 0 on 012, and

(5.2) ||<I>||L2(Q)3 <C chrl‘I’HLz(Q)a and ||V‘I>||L2(Q)3 < CHCUI‘]‘I>||L2(Q)3.

Let UH | associated with the coarse triangulation 7, be defined similarly as in the
previous section and Q be the standard L? projection operator onto UH. Let
¥ = & — Q7 ®; then it is easy to check (see [2]) that

(53) ||‘I’||L2(Q)a S CHHV ‘I’”Lz(Q)s and HCllI'l (QH'i’)HLz(Q)s S C HV @HL’Z(Q)J

Define vy = curl (Q¥®); then vy € Dy. By using inequalities (5.3) and (5.2), we
have that

IVollz20ys = lleurl (Q7 @) [ 120)s < CIIV ®||r2(q)e

(5.4) < Clcurl @[ z20)s = C ||v][r2(0)s-

Now, let 0; € C§°(2;), j =1,...,J, be a partition of unity such that
(5.5) Vo, <C ¢t HT,

and let

v; = Icurl(§;¥) € D;.
Note that v = curl ® = vy 4+ curl ¥ and II;v = v. Then linearity of II; and curl
imply that v has a decomposition of the form

v=vg+vi+---+Vvy.
Since

curl(§; %) =¥ x VO; + fcurl ¥,
it follows from inequalities (2.3) and (2.10), the Cauchy-Schwarz inequality, and in-
equality (5.5) that for j € {1, 2,...,J}
a(vj, vi) < C Vil 72y
< Cleurl(0;®)| 22 ()

< 0/ (IV6; | ®]* + 67 |curl ¥ |?)
Q;

gcq2H—2/ |x11|2+c/ |curl ¥|2.
Q; Q;

By summing the above inequality over j, it follows from the fact that the maximum
number of subdomain overlaps is bounded, and from inequalities (5.2), (5.3), (5.4),
and (2.3), that

J
a(v;, ;) < C [Vol2as + C T2 H2 / w1 / curl B2
Q Q

7=0
< C Vol Faaye + C G2 V1720
<C(1+¢7) [1V]1Z2 (s

< Ca(v, v).
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This completes the proof of the lemma. ]
Now, the standard argument provides the condition number estimate for P.
THEOREM 5.1. For any vector v € D", we have

(5.6) Cia(v, v) < a(Pv, v) < Caa(v, v),

where the constants Cy1 and Co are independent of h and J. (Cy contains the factor
1+

Proof. The proof of the right-hand inequality follows from the boundedness of P
and the maximum number of subdomain overlaps. The left-hand inequality follows
from Lemma 5.1 and Lions’ lemma [9]. a

Remark 5.1. In 2-D, a special Poincaré-type lemma (see [5, Lemma 3.1]), together
with a bound of ||V¢|| in terms of ||curl ¢||, allows an argument from Chapter 5 of
[14] to prove a condition-number bound involving 1+ ¢; Uinstead of 1+ ¢ 2 Tt is not
clear whether the analogous bound holds in 3-D.

To analyze the convergence of the multiplicative domain decomposition method
defined at the second step in Algorithm 3.2, we note that for any w € D we have by
the definition of the projection operators P

(5.7) a(wP;w, wP;w) = wa(wP;w, w).

And Lemma 5.1, the Cauchy—Schwarz inequality, and the bound on the number of
subdomain overlaps give that

J J
Eavv7 ganvJ
=0

=0
; vz, 1/2
< Zan P;v) Za(vj,vj)
Jj=0 j=0
1/2

<C Za(ijv7 wP;v) a(v, v)'/2,

J=0
which implies that
J
(5.8) a(v,v) <C Za(ijv, wP;v).
§=0

Hence, a straightforward consequence of [1] (see also Remark 2.2 in [3]) gives the
following result.

THEOREM 5.2. The iterative method defined at the second step in Algorithm 3.2
is uniformly convergent; i.e.,

(5.9) IEfl. <7 <1,

where 7y is a constant that does not depend on the number of subdomains and the mesh
size. (y does depend on (;.)
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6. Numerical results. We briefly summarize some computations [15] that will
be presented in more detail elsewhere. The additive preconditioner has been imple-
mented and run on a variety of test problems. Corollary 4.2 was confirmed, as the
smallest and largest eigenvalues of the system matrix varied as O(h) and O(h™1),
respectively. For coarse grids ranging from H = 1/4 (thus 4 x 4 x 4) to H = 1/32,
with fine grids h = H/4 and overlaps ¢; H = h, the iteration counts needed to reduce
the preconditioned residual by 10 orders of magnitude were 31 to 32 for constant k
(Poisson’s equation), 31 for k = 107° in (1/4, 3/4)3 and k = 1 elsewhere, and 32 to 36
for k = 107 in randomly-distributed coarse-grid blocks and k = 1 elsewhere. These
results correspond to norm reductions of 0.47 (31 iterations) to 0.52 (36 iterations)
per iteration. When random heterogeneity was combined with random anisotropy
(k a diagonal tensor, three random entries of 1075, 1074, ..., 10" in each coarse-grid
block), so that there was an increasing number of random blocks on finer grids, norm
reductions were significantly worse (0.79 to 0.91) and worsened on finer grids. The
theory of this paper does not address the dependence of iteration counts on jumps in
coefficients, but it appears that this dependence is substantial only when heterogeneity
and anisotropy are intertwined.
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