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Abstract. Low-order finite element discretizations of the linear elasticity system suffer in-
creasingly from locking effects and ill-conditioning, when the material approaches the incompressible
limit, if only the displacement variables are used. Mixed finite elements using both displacement
and pressure variables provide a well-known remedy, but they yield larger and indefinite discrete
systems for which the design of scalable and efficient iterative solvers is challenging. T'wo-level over-
lapping Schwarz preconditioners for the almost incompressible system of linear elasticity, discretized
by mixed finite elements with discontinuous pressures, are constructed and analyzed. The precondi-
tioned systems are accelerated either by a GMRES (generalized minimum residual) method applied
to the resulting discrete saddle point problem or by a PCG (preconditioned conjugate gradient)
method applied to a positive definite, although extremely ill-conditioned, reformulation of the prob-
lem obtained by eliminating all pressure variables on the element level. A novel theoretical analysis
of the algorithm for the positive definite reformulation is given by extending some earlier results
by Dohrmann and Widlund. The main result of the paper is a bound on the condition number of
the algorithm which is cubic in the relative overlap and grows logarithmically with the number of
elements across individual subdomains but is otherwise independent of the number of subdomains,
their diameters and mesh sizes, the incompressibility of the material, and possible discontinuities of
the material parameters across the subdomain interfaces. Numerical results in the plane confirm the
theory and also indicate that an analogous result should hold for the saddle point formulation, as
well as for spectral element discretizations.
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1. Introduction. Finite element discretizations of linear elasticity problems,
using only displacement variables, suffer increasingly from locking effects and ill-
conditioning when materials approach the incompressible limit. A well-known remedy
is to use mixed finite elements with both displacement and pressure variables, but this
approach yields larger and indefinite discrete systems for which the design of scalable
and efficient iterative solvers is quite challenging. In this paper, we construct and
analyze overlapping Schwarz preconditioners for the almost incompressible elasticity
system discretized by Q% — PJ* mixed finite elements with discontinuous pressures on
hexagonal elements on both the fine and coarse levels. The resulting discrete saddle
point problem can be solved iteratively by GMRES with an overlapping Schwarz pre-
conditioner based on solving local and coarse saddle point problems involving both
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displacements and pressures. Alternatively, since we use discontinuous pressure fields,
we can eliminate the pressure variables on the element level and return to a positive
definite, although extremely ill-conditioned, problem for which we can use PCG with
a classical overlapping Schwarz preconditioner based on local and coarse positive def-
inite problems involving only the displacements.

We provide a full analysis for the positive definite approach, by exploring tools
and results developed by Dohrmann and Widlund [9, 10], Dohrmann, Klawonn, and
Widlund [8], and Dryja, Sarkis, and Widlund [13]. We believe that our theoretical
result is the first for overlapping Schwarz methods of this kind which use conventional
coarse problems rather than the more exotic spaces of Dohrmann and Widlund [9, 10].
Those spaces were borrowed from iterative substructuring methods; cf. [34, Chapter
5], and [12]. A key idea in the proof is to reduce the analysis to subspaces which
satisfy a no-net-flux condition across the interface between the subdomains. In fact,
we will work with functions that satisfy this condition across each subdomain face
which form the interface. Our main result is a bound on the condition number which
is cubic in the relative overlap and grows logarithmically with the number of elements
across individual subdomains but is otherwise independent of the number of subdo-
mains, their diameters and mesh sizes, and the incompressibility of the material. Our
result is also independent of possible discontinuities of the material parameters across
the subdomain interfaces under an assumption of quasi-monotonicity, which was not
required in the earlier work by Dohrmann and Widlund. Our analysis does not cover
the approach based on a saddle point formulation but numerical results indicate that
analogous results should hold even in that case.

The use of two-level overlapping Schwarz methods for saddle point problems, such
as the mixed elasticity and Stokes systems, has previously been explored by Klawonn
and Pavarino [21, 22]. These algorithms have been used, e.g., in computational fluid
dynamics [18, 19], fluid-structure interaction [1], and isogeometric analysis [3]. In ear-
lier work by Fischer [14], overlapping Schwarz methods have been studied for the pres-
sure operator of the incompressible Navier-Stokes system discretized with spectral ele-
ments. Earlier studies on nonoverlapping domain decomposition algorithms for mixed
elasticity and Stokes systems have focused on wirebasket and balancing Neumann—
Neumann methods (see [29, 30, 17, 2]), and on FETT-DP and BDDC methods for the
incompressible limit (see [7, 24, 25, 23, 31, 20, 26, 35]). Some of these studies have
already considered the positive definite reduction of the mixed almost incompress-
ible elasticity system, namely, [16, 2, 31], using balancing Neumann—Neumann and
BDDC methods (see also [9, 10]) which use standard and hybrid overlapping Schwarz
methods.

We note that while the positive definite reduction cannot be applied in the incom-
pressible limit, we still could build a preconditioner for the Stokes system by using
a preconditioner for a slightly compressible problem. We also note that in the more
challenging case of continuous pressure approximations, some FETI-DP—type algo-
rithms have been developed and analyzed in pioneering work by Li and Tu [26, 35].
Dohrmann also has a version of the algorithm of [9] which performs virtually the same
for discontinuous and continuous pressure approximations; so far, a supporting theory
is lacking.

Our algorithms apply equally well to hp and spectral element discretizations with
discontinuous pressures. Indeed, we have also considered mixed spectral elements of
the @, — @,—2 family, based on Gauss—Lobatto—Legendre quadrature and a nodal
basis (see Bernardi and Maday [4]) and have found analogous numerical results; see
section 6. We remark that alternative preconditioners for almost incompressible ma-
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terials might be developed directly for the pure displacement formulation when hp
and spectral element methods are employed, since these higher order discretizations
are known to eliminate locking without resorting to mixed formulations; see, e.g., [32].

The rest of the paper is organized as follows. The almost incompressible elas-
ticity system and its mixed finite element discretization are introduced in section 2.
Overlapping Schwarz methods for the positive definite reformulation are introduced
in section 3, while analogous methods for the mixed formulation are given in section 4.
The theoretical analysis of our method for the positive definite formulation is provided
in section 5. Numerical results in the plane for both formulations are presented in
section 6.

2. Almost incompressible elasticity and mixed finite elements.

2.1. The continuous problem. We consider a domain Q C R% d = 2,3, de-
composed into N nonoverlapping subdomains €2; of diameter H;, and forming a coarse
finite element partition 7y of Q,

N
(2.1) a=[Ja.
i=1
Let H = max; H; be the characteristic diameter of the subdomains and 9Qp a

nonempty subset of 9€). To simplify our discussion, we will only consider the case of
00 p = 00 and we will also assume that the solution vanishes on 9€). The interface
of the domain decomposition (2.1) is given by

r= <LNJ am) \ 99,

In the next subsection, we will further partition each subdomain into many shape-
regular finite elements. We will assume that the nodes match across the interface
between the subdomains.

We consider a mixed formulation of linear elasticity for almost incompressible
materials as, e.g., in [5, Chapter 1]: find (u,p) € V x U such that

2/ue(u):e(v)dx—/divvpda::(F,v> Yo eV,

(2.2) @ @ )

—/divuqu—/—pquzo Vg e U.
Q oA

The displacement and pressure spaces are given by
Vi={vec H(Q):vlpq, =0}, U:=L3Q):= {p € Lg(Q),/ pdx = o} :
Q

F represents the applied forces and p(x) and A(z) are the Lamé parameters of the
material that, for simplicity, are assumed to be constant in each subdomain €;, i.e.,
= p; and A = A; in ;. These parameters can be expressed in terms of the local
Poisson ratio v; and Young’s modulus E; as

E; Eiv;

(2.3) HE ATy N T Tx =)
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The material of a subdomain approaches the incompressible limit when v; — 1/2.
Factoring out the constants u; and A%’ we can define local bilinear forms in terms of
integrals over the subdomains €2; and obtain

N N
(2.4) a(u,v) = Z,ul-ai(u, v) =2 Z,ul- /Q e(u) : e(v) dx,
N

N
1 1
2.5 = ~—Ci\ D, = — d,
(2.5) c(p, q) ZlAiC(pq) 2 Jo

N
(2.6) b(v,q) = Zbi(v,q) = — Z/ divv ¢ dx.

Thus, the global problem (2.2) can be obtained by assembling contributions to the
bilinear forms from those of the subdomains.

.
I

s
Il
-
-
Il
-
e}
5

2.2. Qg - Plh mixed finite elements with discontinuous pressures. We
consider a fine mesh 7, of {2 obtained as a refinement of the coarse mesh 7y and
discretize the continuous saddle point problem with Q4 — P mixed finite elements.
The displacement space consists of continuous, vector-valued, piecewise biquadratic
or triquadratic functions,

Vh={veV:vlre(@QiT) VT €},

while the pressure space consists of discontinuous, scalar, piecewise linear functions
with a zero average,

UM :={qeU:qlr € PT) VT € 7}.

The two spaces are defined on the same quadrilateral or hexahedral mesh. This mixed
finite element method satisfies a uniform inf-sup condition:
bi ’
(2.7) sup qu)g > Bei(q,q)'/? YgeU", B>0.
vevh ai(v,v)l/
For a proof of this result see Girault and Raviart [15, pp. 156-158].

We have also considered mixed spectral elements of the @, — @Q,,—2 family, based
on Gauss—Lobatto-Legendre quadrature and a nodal basis (see Bernardi and Maday
[4]), and found analogous numerical results. In this paper, we will focus on the
Qb — P} finite element case.

2.3. The discrete system and its positive definite reformulation. The
discrete system obtained from mixed finite elements is assembled from the saddle
point matrices of the subdomains €2; :

wiA; BT

where p; A;, B;, and 1/); C; are the matrices associated with the local bilinear forms
wiai(+5 ), bi(+,+), and 1/X\;¢; (-, ) defined in (2.4), (2.5), and (2.6), respectively.

Since we are using discontinuous pressures, all pressure degrees of freedom can be
eliminated, element by element, to obtain reduced positive definite stiffness matrices

(2.9) A; = A+ B CT'B;
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that can be subassembled into a global, positive definite stiffness matrix A. We denote
the bilinear form associated with A by

a(u,v) = u’ Av.

The load vector of the full system can similarly be assembled from contributions from
the subdomains. For further details see [9, sections 2 and 3]. We note that we have
to develop estimates using the bilinear forms a;(uy,vy) in all our analyses and that
they contain terms with the potentially huge factors \;. To control these terms, we
will, when developing the theory, estimate a;(u;, — wo, un, — ug) instead of a;(ug, up)
while making sure that the fluxes across the subdomain boundaries vanish:

wyp -n ds =0, where wy := up — ug.
oQ;

Here ug := I"u;,, where I is an interpolant mapping onto a coarse space; see,
further, subsection 5.2. This no-net-flux condition allows for a divergence free exten-
sion of the boundary data and we are then able to use [9, Lemma 3.3] to good effect
obtaining the key estimate

L 92
pi/ Ni + B2

Here f is the inf-sup parameter of the mixed finite element pair of spaces.

(2.10) ai(wn, wp) < 4p; (1 ) ai(wp, wp).

3. Overlapping Schwarz methods for the positive definite reformula-
tion. We extend each subdomain €2; to a subdomain €2, which will overlap other
extended subdomains, by adding one or several layers of elements outside 0€2;. We
will denote the minimal thickness of 2\ ©; by J;. To each of the €}, we then associate
a local space

V; = V(@) N Hg ()

and a bilinear form @} (wu;, v;). Since we will only consider algorithms for which the local
problems are solved exactly, we find that a.(u;,v;) := a(RIwu;, RI'v;), where RI :
V; — V" simply extends any element of V; by zero outside ;. We can also represent
this bilinear form in terms of the principal minor A, of the matrix A associated with
the degrees of freedom of the space V.

We also define a coarse space V) on the coarse subdomain mesh 74 by

Vo=V .={veV vg c Q) vQ; €1y}

We will also use a coarse embedding operator R : Vo — V' RI'v; is simply the
V. interpolant of vy € Vj.

The discrete space V" can then be decomposed into a coarse and many local
spaces as follows:

N
V" =R{Vo+ > RV
1=1

We next define local and coarse (for i = 0) operators P :Vh 5V, by

@' (Pyu,v;) = a(u, RTv;) Vo, € V.
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Given that we are using exact solvers for all the subspaces, we find that P; := RZTE :
V" — V't are all projections; cf. [34, section 2.2]. Our two-level overlapping additive
Schwarz (OAS) operator is then given by

N
(31) POAS = PO"’ZPz

i=1

The matrix form of this operator is Poas = BoasA, where A is the stiffness matrix
of the positive definite reformulation and Bp 45 the additive Schwarz preconditioner

N
(3.2) Boas = Ry Ay' Ro+ Y R} A" Ri.

i=1

Here, A, = R;ART are the local stiffness matrices associated with the subspace V;
and Ay = RoART the coarse stiffness matrix. We can also define multiplicative and
hybrid Schwarz preconditioners Boars, Boms as in [34, section 2.2]. In some of our
experiments, we will also consider one-level additive algorithms simply obtained by
dropping in (3.1) the coarse term P, which originates from the coarse space Vj.

4. Overlapping Schwarz methods for the mixed formulation. A related
but different overlapping Schwarz preconditioner can be constructed directly from
the mixed formulation of the almost incompressible elasticity system. To this end, we
define the local pressure spaces

Uizz{quh:/
Q

We note that in order to satisfy the inf-sup condition of the local problems, the
displacement space V; should be sufficiently rich in relation to the pressure space
U;; given that we are working with overlapping subdomains, we have some flexibility
when choosing the pressure spaces. Other variants of local pressure spaces could
be considered as in [21, 28]; our choice in this paper corresponds to Version 2 in
[21, 28]. This flexibility in choosing the local pressure spaces makes the saddle point
preconditioner quite different from the positive definite preconditioner of the previous
section.
A coarse pressure space is defined on the coarse subdomain mesh 75 by

q:()andq|T=OVTETh:Tﬂ(@QQ\&Q)#@}.

/
i

Up=U"={q0cU:q

Q € PlH(Ql) VQ; € TH}.

Given local and coarse (for i = 0) embedding operators RfT U —» UM i =

0,1,...,N, we can then decompose the discrete space V" x U into local and coarse
spaces as
N
Vi x UM =3 (RTV; x RVTU,).
i=0

l

u

Define the local (for i > 1) operators P = [ J } VI x U = V; x U; by

P

o)

=

@y P B FYp) = afw Blv) £ H(R{vp) - VeV
' b,(Pru, q) — ¢,(PPp,q) = b(u, R*" q) — c(p, R*"q) Vg e U,
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where the bilinear forms on the left-hand sides are defined by integrals over €2;. The

u T pu
operators for the coarse space are defined similarly. Defining P/ := “zp } = [ i b } ,

RYTPF
1=0,1,..., N, our two-level OAS operator formally has the same structure as before,
N
(4:2) Piys = By + 3 P
i=1

Its matrix form is P5yg = BHsgA™ with the mixed elasticity stiffness matrix A™

obtained by subassembling the local matrices (2.8) and with the mixed preconditioner
N T —1
e ) 18] S o [ )]

where AJ" = {gg} A™ [ RTRET]. We remark that this preconditioner leads to a system

with complex eigenvalues in spite of the symmetry of both the original system and the
preconditioner. The symmetry cannot be recovered as in the case of the previous sec-
tion because now the preconditioner and the original system are indefinite. Therefore,
in general, we no longer can employ the conjugate gradient method but must resort to
a more general Krylov space method such as GMRES; see, e.g., [34, section C.6]. As
before, we can also define multiplicative and hybrid Schwarz preconditioners BE, g,
B@ s for the saddle point formulation.

5. Condition number bounds. We will now establish a scalable condition
number bound for the overlapping Schwarz methods defined in section 3 for the pos-
itive definite formulation. We recall that our coarse space is based on a coarse mesh
consisting of cubic subdomains and that the coarse displacement space equals (Q4)3;
we will only consider the three-dimensional case when developing the theory. Our
results extend immediately to mixed finite element methods based on tetrahedra pro-
vided that the pressure space is based on discontinuous functions. We note that it is
important for our arguments that there is at least one interior node for the displace-
ment variable on each subdomain face.

We note that for scalar elliptic problems, technical tools were developed in [34,
subsection 3.5] for a case where the coarse space triangulation can cut through the
mesh cells of the fine triangulation. In [34, subsection 8.2], some of that work was ex-
tended to problems of compressible linear elasticity. All that work concerned constant
coefficients only. In our current work, we will only assume that the Lamé parameters
are constant in each subdomain ; and that the set of Lamé parameters {u;}Y satis-
fies a quasi-monotonicity condition; see Assumptions 1 and 2 below. Just as in [9, 10],
we will be able to hide, in a certain sense, the term of a;(uy, v;,) with the potentially
very large factor \;.

5.1. The assumptions and the main result. The following assumption was
introduced in [13, section 5] in work on multilevel Schwarz algorithms for scalar elliptic
problems; the role of the coefficient function for these elliptic problems will be played
by the set of Lamé parameters {u;} for the case at hand.

Assumption 1. For each subdomain vertex V, let Ny, be the set of subdomains
which have this vertex in common. Let i%3® be the index of the subdomain in Ny
with the largest p;. For any subdomain Q; in Ny, there should exist a path, passing
exclusively through subdomain faces of this set of subdomains, from §; to QY™ such
that the values of the Lamé parameter p; are monotonically increasing along the path.
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For any subdomain vertex ) on 0S), the boundary of ), we assume, additionally,
that the subdomain of Ny with the largest Lamé parameter u; has a face which is a
subset of 0S2.

We note that we can relax these conditions, at the expense of an additional factor
in the final result, by allowing a modest decrease when we pass from one subdomain
to the next along the paths.

In turns out that we can also relax Assumption 1 in another way and we will
adopt the following assumption.

Assumption 2. Consider the same paths as in the previous assumption but relax
the condition assuming only that for any subdomain §); along the path from € to
Oy, the Lamé parameter satisfies fu; > ju;.

It will be important that the union ﬁl of the subdomains and subdomain faces
for all such paths associated with all the subdomain vertices of a single subdomain
form a domain for which Poincaré’s and Korn’s inequalities can be used; it is there-
fore important that the paths, introduced in the assumptions, always pass from one
subdomain to another through a subdomain face.

Our main result concerns the case when the pressure variable has been eliminated
as in section 3.

THEOREM 5.1. Let the set of Lamé parameters {p;} be quasi-monotone in the
sense of Assumption 2. Then the condition number of the additive Schwarz operator
P,q defined in (3.1) satisfies

K(Paa) < C(H/8)*(1 + log(H/5))(1 + log(H/h)),

where C' is a constant independent of the number of subdomains, their diameters
and mesh sizes, and which depends only on the number of colors required for the
overlapping subdomains and the shape regqularity of the elements and subdomains.

Here, as is customary, H/§ := max; H;/0; and H/h := max; H;/h;, where H;, h;
denote the diameter and mesh size of ; and ¢; measures the overlap of €} and its
next neighbors.

Thus, our bound will essentially be proportional to (H/d)3, just as in [9, 10]. Two
of these factors originate from the inf-sup parameter and the inequality (2.10) and
one from the bound in (5.13); for a further discussion of these matters, see [9].

Given that we are analyzing an overlapping Schwarz method, for which we can
use exact solvers for the coarse and local subspaces, the only main challenge is to
develop a bound on the parameter CZ as in [34, Assumption 2.2]:

N
(5.1) a(Rj wo, R wo) + Y @} (R] i, R u;) < Cia(u, u)
=1

for some decomposition u = Zf;o RTw;. We recall that the local bilinear forms a(-, -)
have been defined in section 3 by confining the integration to the set Q;. We will bound
separately the coarse and local components of (5.1).

5.2. A bound for the coarse component. An element of the QI finite ele-
ment method in three dimensions has 27 nodes located at the subdomain vertices, at
the midpoints of the subdomain edges, at the middle of the six faces of the cube, and at
the center of the element. Associated with each of these nodes are three displacement
components. We will now construct the coarse space component ug of the Schwarz
subspace decomposition of (5.1) and estimate its norm indirectly by estimating the
norm of wy, := wj, — ug in terms of the norm of wuy.
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The element ug is defined in two steps; the second will make the flux of wy, vanish
across each subdomain boundary, which will allow for a divergence free extension into
the interior of each subdomain. In this second step only the nodal values at the center
of the subdomain faces are changed; using just one parameter for each subdomain
face, we will make the flux of wj, across that face vanish. We will use the notation
IHu;, = ug with the operator I linear. We will develop such an interpolation
operator which also works well for nonzero values on the boundary of .

Given an arbitrary element uy, the value of uy at a subdomain vertex V' in the
interior of ) is given by the best L?({2}#)-approximation of uj, by vector-valued
functions with trilinear components; after having computed this function, we simply
evaluate it at V. For a subdomain vertex on 0f2, we instead use the best approximation
with respect to L2(F), using the restriction of the same space of trilinear functions
to F. Here, F := 0y N OS2

The nodal values of the coarse components at the nodes that are not at vertices
of the coarse elements are obtained by Q¥ -interpolation, component by component,
using the values at the subdomain vertices. We denote the resulting function by .
This function, which belongs to (QZ4)3, is finally corrected by changing the nodal
values of the normal displacements at the center of all coarse element faces. The new
values are chosen so that the integral of the normal component of wy over any of
these faces will vanish. Thus, we determine a correction term dug by the condition

(5.2) / wy, - ndA = / (up, — o — dug) - ndA = 0.
F F

Here F is any subdomain face of 9€2; and n a vector normal to F. The face correction
term (dug) for this face equals ar¢.(x)n, where ¢, is the nodal basis function of
QY associated with that node, which equals 1 at the center of the face, and which
vanishes at all other nodes of the coarse mesh. It is easy to see that [ 7 Gc(x)dA is
proportional to |F| and that |¢. %Jl(m) < C|F|Y/? < CH;. To estimate ar, we use
(5.2), Cauchy-Schwarz’s inequality, and an elementary trace theorem

(5.3) IflIZ2(r) < CHill Flzn o,y where [z o, = 1F @0 + H 21 F 22

cf., e.g., [27]. We obtain the estimate ||5u0|\§{1(m) < Ollup — ﬁOH%{l(Qi) using that
H(bc”%g(ﬂi) < CH? We will show below that ||up, — 'ELO”Hl(Qi) < CHUh”Hl(Qi).

It is easy to see that ug = r if uj, = r for any element r € R, the space of rigid
body modes. This follows from the fact that each component of a rigid body mode is
a trilinear function. We also note that RB is the null space of the elasticity operator
in the absence of boundary conditions. Thus, the null space condition is satisfied;
cf. [33, p. 132]. It is also true that Ir = r since u;, — @y will vanish already after
the first step of our interpolation procedure if u;, € RB. Therefore, the correction in
the second step will also vanish.

We now turn to establishing the bound of up — ug in terms of wj. Using the
definition of @y and following [13], we find that for a subdomain vertex V, in the
interior of the domain €2, we have

(5.4) H} (g — 7)(V) < Cllun — e

To see this, we recall that V is a node on the boundary of Q2};**. The trilinear, vector-
valued function that approximates u;, — 7 in this subdomain has an L?({2%)-norm
that is bounded from above by that of u;, —7. In addition, the square of its nodal value
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at V, times H}, can be bounded by the square of the L?-norm of that linear function
given that the mass matrix for the coarse, finite-dimensional space is well-conditioned
and its elements are on the order of H3.

We then find that for a subdomain with all its vertices in the interior of €2,

(55) il 17 = 1) sy < O 3 lwn = 7l
veQ;

This follows from (5.4) and a trivial estimate of the energy of the coarse basis func-
tions. The right-hand side of this inequality can be estimated after adding non-
negative terms, the squares of seminorms, by

Crii 3 lwn = rli3rs sy < Cralleon =120 g
veQ;

Here Ql is the union of all the subdomains of all the paths, of Assumption 2, of the
subdomain vertices of €Q;.

For a subdomain vertex that lies on 99, we will use the trace theorem (5.3) to
estimate H,; |luy, — 7'”%2(?) in terms of ||uy, — r||§q1(%1ax).

The contribution from such a subdomain vertex can indeed be estimated by
H Y up — 7|2, ()~ Thus, the vector-valued function v(x), with bilinear components,

which is the best approximation of wj — 7 in the L?(F)-sense, satisfies [|v|| g2 <
llun — 7||L2(F). By an argument about a mass matrix, now for functions of two in-
dependent variables, we find that H7[v(V)|> < Cllun — r[|725). We next multiply
this vertex value by the coarse nodal basis function of that vertex and compute the
energy of the resulting function, which can be bounded by C'H; ! |luy, — rH%z( 7)- The
trace theorem (5.3) then gives us the bound C|luj — TH%p(Qt\?ax) of the same form as
for the interior subdomain vertices.

We note that we have already shown how to estimate the correction term dug in
terms of uj, —g. We can therefore conclude that :U“inhH%—Il(Qi) < Cﬂi||uh—""|\§{1(m)-

In order to establish a bound for a;(uj, — wo, wp — wg), we will revisit and revise
arguments in [9]. Since I = r Vr € RB, we find that ug — r = I (u, — r) and
that wy, = wp —r — I (u), — r). We will use the shift with » when using a Korn’s
inequality

. 2 .
(5.6) ngg |wn — T”Hl(fli) <C Z a; (wn, un);
Q;C8y

cf. [9, Lemma 5.2]. We note that by Assumption 2, the Lamé parameters of all the
subdomains which form (AZl are at least equal to u; and that the (AZZ allow us to use a
Korn inequality; we note that we can find a path from any subdomain of €2; to any
other such subdomain via §2; passing only through subdomain faces. Then [9, Lemma
5.2 provides a bound in terms of a;(wp, up):

(5.7) rieIgBNiHIH(Uh 1) Fin) < Cui Y, aj(un,un) <C Y pia;(un, up).
Qjcﬁi Qjcﬁi

Since wy, satisfies the no-net-flux condition, we can now use (2.10) to estimate
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a;(wp,wp) by pia;(wp,wy), which in turn can be estimated by the left-hand side
of (5.7) and finally by the right-hand side of (5.7). Thus,

(5.8) a;(wp,wy) < C Z pias(un, up).
Qjcﬁi

Finally, we note that, trivially, p;a;(un, un) < a;(un, up).

We also note that in contrast to the construction in [9], wy, will generally not van-
ish at the subdomain vertices. However, using [34, Formula (4.16)] and an elementary
estimate of the energy of the nodal basis functions, we find that the energy of the
component associated with a subdomain vertex can be bounded in a satisfactory way;
see, further, the next subsection.

5.3. Local bounds. In the analysis of the local components u; € V;, into which
wp, will be decomposed, we can follow the analysis in [9, section 5.3] quite closely.
There will be very few complications and we will be able to follow the strategy of [9]
of doing analysis on one subdomain at a time until the very end when we have to
bring in our estimate of a;(wy,, wp,), which is based on (5.8). In fact, we will find that
some of our arguments are simpler than those in [9].

In the analysis, we will first localize wy, to the faces and edges of the subdomain
Q;, find and estimate correction terms which will make each of these local terms have
no net flux, and then use these local terms to construct contributions from £2; to V;
and the subspaces V; associated with the subdomains which intersect €2;.

We note that in the beginning of [9, section 5.3], we had to examine the con-
struction of uy quite closely in order to avoid introducing an additional, unnecessary
factor (1 4 log(H/h)). Given that we have established a uniform bound for the norm
of wy, in subsection 5.2, this will not be necessary. Since wy, generally will not vanish
at the subdomain vertices, we have to modify our argument slightly when we con-
sider certain edge terms. This is accomplished by a simple modification of the cutoff
functions associated with the subdomain edges.

Before we turn to the analysis of the local terms, we will recall a result on the
effect of the aspect ratios of domains on the inf-sup parameter. We also will borrow a
bound, from [9, Lemma 5.4], for certain face cutoff functions 195P»j which are supported
in the closure of the set

In addition, for each edge £ C 9€;, common to two faces F and F** of Q;, we
will consider a modified edge cutoff function, ﬁégﬂ; it represents, in fact, a small
modification of the function 192]-@ introduced in [9, subsection 5.3]. This function is

supported in the closure of the set

(5.10) o= (]

melj,

which is the intersection of the extensions €, of all subdomains Q,,, which have the
edge &7 in common with €2;. Here the set of subdomain indices, denoted by I je, also
includes 1.

Bounds over these two sets of domains, which have aspect ratios of order H;/4;,
will affect the estimates of the w; € V;, i > 1, in the decomposition which results
in our estimate of CZ. In contrast, these aspect ratios do not enter the bound of the
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coarse space component ug since all estimates required in section 5.2 are for entire
subdomains which, by assumption, are shape regular.

The effect of the aspect ratio has been considered in the literature, in particular,
by Dobrowolski [6]. These matters are discussed at some length in [9] where it is
shown that the inf-sup constant of a domain such as Z;; will decrease in proportion to
0;/H;. Using inequality (2.10) in an almost incompressible case will then contribute
a factor (H;/8;)? to our bound of Cg.

A standard tool in the theory for iterative substructuring problems is provided
by [34, Lemma 4.24]

(5.11) (1" (0 i) [ 0,y < C(1 +log(Hi/hi))?||ull 3 q,)-

Here ¢ 7:; is an explicitly constructed function, which equals 1 at all nodes interior to
the face F*. We also have the bound

(5.12) 95 1 sy < C(L+ log(Hy /hi)) His

see [34, Lemma 4.25]. In our analysis of the local terms, we need similar bounds but
for the intersection of €2; with Q;-, the extension of the other subdomain ), which
has a face 7% in common with €;. Just as in [9], we will use a face cutoff function
19‘;_-”- which is different from J7i; in two respects. Instead of having the value 1 at
all nodes of F% it will equal dist(z, 0F")/d;, at any node z € F* within a distance
d; of the boundary of the face; at all other nodes on % the nodal values remain 1.
We note that this function thus resembles a regular face cutoff function on a coarser
mesh with elements of size §;. In addition, we will restrict the support of this cutoff
function to the closure of =;;. The bound on the right-hand side of (5.11) must then
be multiplied by a factor H;/d;. On the other hand, one of the factors (1+4log(H;/h;))
in (5.11) can be replaced by (1 + log(H;/d;)).

~ LEMMA 5.2. There exists a face cutoff function ﬁg.u, with values at the nodes of
F' as just specified, which vanishes at all the nodes on the rest of the boundary of

Q; N Q% and which satisfies

(5.13) |Ih(19‘;iju)|%p(nmn;) < C(H,/6;)(1 +log(H;/6:))(1 + log(Hi /i) [ w31 a, )

For a proof of this result see [9, Lemma 5.4].

The modified edge function 15‘;1 is supported in the closure of a §;-neighborhood
of the subdomain edge £7¢ and in the closure of Vo The ﬁgﬂ of all the edges of ;
and the ﬁéfﬂ of all the faces of the subdomain should form a partition of unity when
restricted to 0€);. It is straightforward to construct such edge functions which satisfy
|V92,.| < C/6;. By introducing cylindrical coordinates, with the edge as the z-axis,
and using [34, Corollary 4.20], we can prove the following; cf. [9, Lemma 5.5].

LEMMA 5.3. There exist edge cutoff functions 15581 supported in the closure of
Ve, which, together with the face cutoff functions 19?,% form a partition of unity on
09 and which satisfy

(5.14) 11" (V0w 31 () < O+ log(Hi/hy))l|ul 3 o, )-

We note that a proof, cited in the proof of this result, from [34, Lemma 4.16], is
not satisfactory but that a good proof now is provided in [11, Lemma 3.1].

Just as in [9, subsection 5.3], these face and edge functions are used in order to
partition wy, into functions that are supported in the closure of individual overlapping
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subdomains Q; However, while wy,, by construction, has a zero net flux across all
subdomain faces, this is no longer the case with the local functions just constructed.
We therefore have to introduce correction terms and here we can follow [9] very
closely. For each face F%, we thus obtain a modified face function wr:; and for
each subdomain edge £% a modified edge function wgic. All of these functions have
zero net flux across the subdomain boundary 0€2;. In addition, these functions satisfy
the same bounds as those of Lemmas 5.2 and 5.3. The sum of these face and edge
functions also equals wy, on the interface.

What remains is to partition w;, the restriction of wy to §2;, into contributions
to the local subspace V; and the subspaces associated with the subdomains which
have a face or edge in common with ;. Here we can exactly use the recipes of [9,
subsection 5.3]. Thus, we begin the construction of the restriction of u; € V; to §;
by subtracting (1/2)wz:; from w; and adding the same function to the restriction
of u; € Vj to the same subdomain ;. By using the same recipe for the neighboring
subdomain §2; we obtain an element in V;. A similar partitioning is also made of the
edge functions wg.c; for details, see [9, subsection 5.3].

The conclusion of the proof of our main theorem can also very closely be modeled
on that earlier work; see also the discussion at the end of subsection 5.2.

6. Numerical results. In this section, we report on results of numerical tests in
two dimensions with the OAS preconditioners for the almost incompressible elasticity
system as defined in section 3 for the positive definite formulation and in section 4 for
the mixed formulation. Our problem is discretized with Q% — P} mixed finite elements
with the mesh size h. Analogous results have been obtained with @, (h) — Qn—2(h)
spectral elements with polynomial degree n and with Gauss—Lobatto-Legendre nu-
merical quadrature. At the end of this section, we report on only a few selected results
for increasing polynomial degree n and Poisson ratio v.

The domain is decomposed into N overlapping subdomains of characteristic size
H and the overlap size ¢ is the minimal thickness of the extension Q; \ Q; of each
subdomain 2;. The resulting linear system is solved by the GMRES method for the
saddle point formulation and by the PCG method for the positive definite reformu-
lation where the pressure has been eliminated. In all cases, we use one- or two-level
overlapping Schwarz preconditioners as defined in sections 3 and 4. The restart num-
ber of the GMRES method is set to be 200. We have run our MATLAB program on
a Linux PC, using a zero initial guess and a stopping criterion of a 10~% reduction of
the residual norm. In each test, we report the iteration counts (it.), the iteration er-
rors (err.), i.e., the difference between the iterative solution and the solution obtained
by using MATLAB default direct solver and, for PCG, we also report the condition
number (cond.) of the preconditioned operator defined as the ratio of its extreme
eigenvalues Amax/Amin-

Robustness of OAS(2) and OHS(2) for almost incompressible materi-
als. We first consider the saddle point formulation solved by GMRES with two-level
additive (OAS) and hybrid (OHS) preconditioners. The system is discretized with a
fixed number N = 3 x 3 of subdomains, the ratio H/h = 4, and an overlap § = h.
Table 1 reports the iteration counts and errors of this saddle point system. The re-
sults clearly show the robustness of both OAS(2) and OHS(2) preconditioners when
the Poisson ratio v approaches the incompressible limit v = %, with a slightly better
performance of the hybrid OHS(2) preconditioner.

Analogous results are shown in Table 2 for the positive definite formulation solved
by PCG with two-level OAS and OHS preconditioners. Now we also report the con-
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TABLE 1
Saddle point formulation. GMRES with two-level OAS and OHS preconditioners. Iteration
counts and iteration errors for an increasing Poisson ratio v — % Fized N = 3 x 3, H/h = 4,
overlap § = h.
Saddle point Saddle point
GMRES-OAS(2) | GMRES-OHS(2)
v it. err. it. err.
0.4 16 5.8e-6 14 2.3e-6
0.49 18 3.8e-6 15 3.6e-6
0.499 18 6.5e-6 15 4.4e-6
0.4999 18 6.7e-6 15 4.5e-6
0.49999 18 6.8e-6 15 4.5e-6
0.499999 | 18 6.8e-6 15 4.5e-6
TABLE 2

Positive definite formulation. PCG with two-level preconditioners: OAS(2) and OHS(2). Itera-
tion counts, iteration errors, condition numbers, and extreme eigenvalues for an increasing Poisson
ratio v — % Fized N =3 x 3, H/h =4, overlap 6 = h.

Pos. definite formulation Pos. definite formulation
PCG-0OAS(2) PCG-OHS(2)
v it. err. cond. = Amax/Amin | it. err. cond. = Amax/Amin
0.4 17 6.2e-7 5.61 =4.788/0.854 | 14  4.1e-7 4.69 = 3.996,/0.853
0.49 22 59e-7 10.88 =4.822/0.443 | 17  3.2e-7 6.22 = 3.999/0.643
0.499 28  2.0e-7  23.31 =4.842/0.208 | 25 1.2e-7 15.79 = 4.000/0.253
0.4999 36 5.8e-8 42.89 =4.856/0.113 | 31 6.1e-8  29.88 = 4.000/0.134
0.49999 37 2.8e-8 47.68 =4.859/0.102 | 32 5.2e-8  38.44 = 4.000/0.104
0.499999 | 38 1.1e-8 48.22 =4.860/0.101 | 33 1.7e-8 39.61 = 4.000/0.101

TABLE 3
Scalability of GMRES-OAS(2), saddle point, and positive definite formulations. Iteration
counts and iteration errors for an increasing number of subdomains N. Fized H/h =5, v = 0.4999.

Saddle point, GMRES-OAS(2) | Saddle point, GMRES-OAS(1)
o=nh 0 =2h o=nh 0 =2h
N it. err. it. err. it. err. it. err.

2x2 | 16 4.8e6 | 16 3.9e-6 19 6.6e-6 | 17 3.0e-6
3x3 |19 5.5e6 |18 7.1e-6 29 1.4e-5 | 23 1.3e-5
4x4 |20 7.7Te-6 | 19 1.0e-5 39 1.9e-5 | 30 1.7e-5
5x5 |20 1l.le5 | 20 1.2e-5 50 3.2e-5 | 37 1.5e-5
6x6 | 21 T7.4e-6 | 20 1.8e-5 63 3.7e-5 | 45 2.8e-5

pos. definite, GMRES-OAS(2) | pos. definite, GMRES-OAS(1)
2x2 |24 1l4e6 | 16 9.3e-7 21 8.8e-7 | 14 9.5e-7
3xX3 | 39 25e6 | 22 1.1e-6 35 1.9e-6 | 21 4.2e-7
4x4 | 44 T7.5e6 | 25 3.8e-6 61 1.6e-5 | 29 4.1e-6
5x5 | 43 3.leb | 24 4.3e-6 84 3.4e-5 | 41 4.0e-6
6x6 | 43 1.7e-5 | 24 4.5e-6 115 2.0e-5 | 53 6.6e-6

dition numbers and extreme eigenvalues of the preconditioned operator. Again, the
OHS(2) preconditioner has a slightly better performance due mostly to a smaller
largest eigenvalue.

Scalability of OAS(2). We then investigate the scalability of our overlapping
Schwarz preconditioners. In Table 3, we consider both the two-level GMRES-OAS(2)
and one-level GMRES-OAS(1) algorithms, applied to both the saddle point (top) and
positive definite (bottom) formulations, for increasing number of subdomains N and a
fixed H/h = 5,v = 0.4999. In each case, we consider both a minimal overlap of § = h
and a larger overlap of ¢ = 2h. The results show that the GMRES-OAS(2) iteration
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TABLE 4
Scalability of PCG-OAS(2), positive definite formulation. Iteration counts, iteration errors,
condition numbers, and extreme eigenvalues for increasing number of subdomains N. Fized H/h =
5, v =0.4999.

Positive definite formulation, PCG-OAS(2)
§=nh 6 =2h

N it. err. cond. = Amax/Amin | it- err. cond. = Amax/Amin
2x2 28 1.6e-8 63.99 =4.655/0.073 | 19 9.1e-8 13.77 =4.914/0.357
3x3 43 1.1e-7 68.82=4.767/0.069 | 26 3.0e-7 15.74 = 4.970/0.316
4 x4 55  2.8e-7 63.91 =4.794/0.075 | 30 1.4e-7 16.62 = 4.984/0.300
5 X5 56  2.8e-7 62.31 =4.804/0.077 | 30 1.7e-7 15.87 =4.987/0.314
6 X 6 57  2.3e-7 61.40 =4.809/0.078 | 30 2.0e-7 15.06 = 4.987/0.331
TxT 57 3.5e-7  60.17 =4.810/0.080 | 30 2.8e-7 15.43 =4.989/0.323
8 x 8 57  3.3e-7 57.95=4.811/0.083 | 30 2.2e-7 15.44 =4.990/0.323
9x9 58 3.2e-7 56.75=4.813/0.085 | 30 2.9e-7 15.11 =4.991/0.330
10 x 10 | 57 4.5e-7  58.79 = 4.814/0.082 | 30 4.1e-7 15.16 = 4.992/0.329

80

——5=h
70 —&—§ =2h
I
50

< 40
30
20

D/B/MK
10
% 20 40 60 80 100

N

F1G. 1. Plot of condition number from Table 4.

count is bounded from above by a constant independent of N, clearly showing the
scalability of the proposed preconditioners, while the one-level algorithm GMRES-
0OAS(1) is not scalable since its iteration count grows with N. Increasing the overlap
size yields a considerable improvement for the positive definite formulation, but only a
marginal improvement for the saddle point formulation. An analogous scalability test
is reported in Table 4 for PCG-OAS(2) applied to the positive definite formulation
with fixed H/h = 5,v = 0.4999, overlap 6 = h (left) and § = 2h (right), for N
increasing up to 10 x 10 subdomains. We also report the condition numbers and
extreme eigenvalues of the preconditioned operator.

All the results clearly show the scalability of PCG-OAS(2), in agreement with our
main bound of Theorem 5.1. The condition numbers from this table are also plotted
in Figure 1 as a function of V.

OAS(2) dependence on H/h. We now investigate the OAS(2) dependence on
the ratio H/h for the positive definite formulation, considering both a compressible
material with » = 0.3 in Table 5 and an almost incompressible material with v =
0.4999 in Table 6. The number of subdomains is fixed at N = 3 x 3, the overlap size
is either 6 = h (left) or § = 2h (right), while the ratio H/h increases from 4 to 32. The
PCG-0AS(2) condition numbers from both tables are also plotted in Figure 2. The
results indicate a growth of the condition number that in the compressible case seems
to be linear in H/h. In the almost incompressible case, the condition numbers are
much larger and their growth seems to be more than linear in H/h, even if for small
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TABLE 5
H/h-dependence of PCG-OAS(2), positive definite formulation. Iteration counts, iteration
errors, condition numbers, and extreme eigenvalues for increasing H/h. Fized N =3 x 3, v =0.3.

Positive definite formulation, PCG-OAS(2)
d=h 6 =2h

H/h | it. err. cond. = Amax/Amin | it. err. cond. = Amax/Amin
4 | 16 1.3e-6 5.36 =4.781/0.892 | 16  7.7e-7 4.95 = 4.976/1.005
5| 17 1.1e-6 5.83 =4.671/0.801 | 16  7.6e-7 4.94 = 4.942/0.999
6 | 17 1.3e-6 6.32 =4.573/0.724 | 16 1.5¢-6 4.97 = 4.894/0.984
71 18 1.9e-6 6.93 =4.491/0.648 | 16  2.0e-6 5.16 = 4.839/0.939

8 | 18 3.2¢-6 7.48 =4.423/0.591 | 16  3.2e-6 5.37 = 4.782/0.891
16 | 23 8.9e-6 12.82 =4.159/0.324 | 18 7.8e-6 7.51 = 4.425/0.589
24 | 27  1.2e-5 17.85=4.080/0.229 | 21  1.le-5 9.82 = 4.250/0.433
32 | 30 2.5e-5 2247 =4.047/0.180 | 23 2.6e-5 12.36 = 4.160/0.337

TABLE 6
H/h-dependence of PCG-OAS(2), positive definite formulation. Iteration counts, iteration
errors, condition numbers, and extreme eigenvalues for increasing H/h. Fized N = 3 x 3, v =
0.4999.

Positive definite formulation, PCG-OAS(2)
§=nh 8 =2h

H/h it. err. cond. = Amax/Amin it. err. cond. = Amax/Amin
4 36  5.8e-8 42.89 = 4.856/1.1e-1 22 1.3e-7 9.87 = 4.985/5.1e-1
5 43 1.le-7 68.82 = 4.767/6.9¢e-2 26 3.0e-8 15.74 = 4.970/3.2e-1
6 50  1.6e-7 99.11 = 4.684/4.7¢-2 28  1.3e-7 23.12 = 4.936/2.1e-1
7 57  2.8e-7 131.34 = 4.608/3.5e-2 33 1.3e-7 32.20 = 4.897/1.5e.1

8 64 2.7e-7 163.19 = 4.542/2.8e-2 37 1.6e-7 42.95 = 4.854/1.1e-1
16 | 117  1.4e-6  509.50 = 4.240/8.3e-3 64 8.8e-7 163.28 = 4.542/2.8e-2
24 | 144 3.5e-6  751.03 = 4.130/5.5¢-3 87 4.1e-6  321.18 = 4.350/1.4e-2
32 | 163 8.3e-6 850.42 =4.080/4.8e-3 | 109 4.5e-6  509.62 = 4.240/8.3e-3

cond

0 5 10 15 20 25 30 35
H/h H/h

Fia. 2. Plot of PCG-OAS(2) condition numbers from Table 5 with v = 0.3 (left) and from
Table 6 with v = 0.4999 (right).

overlap 0 = h the growth slows down for the larger values of H/h = 24 and 32. In
all cases, this growth is due to the minimum eigenvalues decreasing toward zero when
H/h increases. Also in all cases, a larger overlap improves the results considerably.
OAS(2) dependence on H/J§. In order to check our main bound in Theo-
rem 5.1 predicting a (H/§)? growth of the condition number, we have investigated
the effect of increasing the ratio H/¢ while fixing N =4 and H/h = 128. The results
are reported in Table 7 and also plotted in Figure 3 and appear to confirm the the-
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TABLE 7
H/§-dependence of PCG-OAS(2), positive definite formulation. Iteration counts, condition
numbers, and extreme eigenvalues for increasing H/S. Fized N = 2 x 2, H/h = 128, v = 0.3 (left),
v = 0.4999 (right).

Positive definite formulation, PCG-OAS(2)

v=20.3 v = 0.4999
H/6 it. cond. = )\max/)\min it. cond. = )\max/)\min
5.33 16 5.57 = 4.530/0.814 27 74.3 = 4.624/6.23e-2

6.40 | 17 5.92 = 4.437/0.750 31 112.1 = 4.535/4.05e-2
8.00 | 18 7.11 = 4.333/0.610 34 180.5 = 4.429/2.45e-2
10.67 | 20 8.97 = 4.222/0.470 45 305.0 = 4.305/1.41e-2
16.00 | 22 12.34 =4.116/0.334 64 496.1 = 4.172/8.43e-3
21.33 | 25 15.74 = 4.070/0.259 80 590.7 = 4.108/7.00e-3
32.00 | 28 22.47 =4.033/0.180 | 108 839.9 = 4.053/4.80e-3
42.67 | 31  29.22 =4.019/0.138 | 158 1831.1 = 4.031/2.20e-3
64.00 | 36 42.75 =4.009/0.094 | 229 4985.1 = 4.014/8.05e-4
128.00 | 47 83.37 = 4.002/0.048 | 475  22907.0 = 4.004/1.75e-4

—+&— Poisson ratio = 0.3
—&— Poisson ratio = 0.4999

log(condition number)

15 2 2.5 3 3.5 4 4.5 5
log(H/3)

F1G. 3. Plot of PCG-OAS(2) condition numbers from Table 7.

oretical (H/d)? bound in the almost incompressible case, while the bound appear to
be only linear in H/¢ in the compressible case.

OAS(2) robustness with respect to discontinuous material parameters.
In Table 8, we consider two tests with discontinuous material parameters. The first,
called “central jump” (top part of the table), consists of a square domain with 4 x 4
subdomains, where the Poisson ratio v equals the value given in the left column of
the table in the 2 x 2 central subdomains, while v = 0.3 in the remaining subdo-
mains. In the second test, called “checkerboard,” the Poisson ratio is a piecewise
constant function on each subdomain, with values varying randomly between 0.3 and
0.49999. From left to right, the table reports the iteration counts (number of restarts
-+ number of iterations, so that, e.g., 3 + 29 means 3 - 200 + 29 iterations) and iter-
ation errors of the unpreconditioned GMRES, GMRES-OAS(2) for the saddle point
formulation, GMRES-OAS(2) for the positive definite formulation, and PCG-OAS(2)
for the positive definite formulation, where we report also the condition number and
extreme eigenvalues. The results clearly show the OAS(2) robustness with respect to
the jumps in the Poisson ratio in both the central jump and checkerboard tests, while
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TABLE 8
QlF — P} elements: discontinuous material parameters. OAS(2) iteration counts (number of
restarts + number of iterations), iteration errors (and also cond. and extreme eigenvalues for PCG-
0OAS(2)) for central jump and random jump tests. Fized N =4 x 4, H/h = 4, overlap 6 = h.

GMRES-unpr. GMRES-OAS(2) PCG-OAS(2)
saddle pt. saddle pt. pos. def. pos. def.
v it. err. it. err. it. err. it. err.  cond. = Amax/Amin
central jump test
0.3 3+92 6e-2 | 15 5e-6 | 13 T7e:9 | 17  9e-11 5.43 = 4.83/0.89
0.4 3+99 0.34 | 16 4e-6 | 13 6e-9 | 17 9e-11 5.44 = 4.83/0.89
0.49 44108 1.8 | 17 1le-5 | 15 9e-9 | 20 2e-10 8.37 = 4.88/0.58
0.499 4+110 2.1 17 le-5 | 17 8e9 | 24  3e-11 11.02 = 4.90/0.45
0.4999 4+110 2.1 17 2e-5 | 17 2e-8 | 25 3e-11 11.58 = 4.91/0.42
0.49999 | 4+110 2.1 17 2e5 | 17 1e-8 | 25  3e-11 11.65 = 4.91/0.42

checkerboard test
84116 2.5 | 17 le-5 | 21 5e-9 | 31 le-11 11.63 = 4.89/0.42

TABLE 9
Qn — Qn—2 spectral elements: n-dependence of PCG-OAS(2), positive definite formulation.
Iteration counts, iteration errors, condition numbers, and extreme eigenvalues for increasing poly-
nomial degree n. Fized N =3 x 3, H/h = 4,v = 0.4999.

positive definite formulation, PCG-OAS(2)

d=h 6 =2h
it. err.  cond. = Amax/Amin | it. err.  cond. = Amax/Amin
37 6e-8 42.83 =4.85/0.113 | 22 2e-7 9.87 = 4.99/0.506
le-7 42.97 =4.85/0.113 | 22 2e-7 9.88 = 4.99/0.505
36 2e-T 42.96 = 4.85/0.113 | 22 2e-7 9.86 = 4.98/0.505
36 5e-7 42.96 = 4.85/0.113 | 22 3e-7 9.88 = 4.99/0.505

o Utk w3
w
N

TABLE 10
Qn — Qn—_2 spectral elements: discontinuous material parameters. OAS(2) iteration counts
(number of restarts + number of iterations), iteration errors (and also cond. and extreme eigenvalues
for PCG-OAS(2)) for central jump and random jump tests. Fizedn =2, N = 4x4, H/h = 4, overlap
6 =h.

GMRES-unpr. GMRES-OAS(2) PCG-OAS(2)
saddle pt. saddle pt. pos. def. pos. def.
v it. err. it. err. it. err. it. err.  cond. = Amax/Amin
central jump test
0.3 14132 3e-3 | 14 3e-7 | 13 5e-10 | 16 1le-10 5.41 = 4.81/0.89
0.4 2487 4e-3 | 15 6e-7 | 13 2e-10 | 16 1le-10 5.48 = 4.82/0.74
0.49 4+81 le-2 | 18 6e-6 | 14 4e-10 | 18  2e-10 6.50 = 4.84/0.74
0.499 4+94 2e-2 | 18 le-6 | 17 2e-10 | 20 1le-10 8.17 = 4.91/0.60
0.4999 4497 2e-2 | 18 2e-6 | 17 5e-10 | 22 Te-11 9.27 = 7.56/0.53
0.49999 | 4+98 le-2 | 18  2e-6 | 17  6e-10 | 25 le-11 9.98 = 4.93/0.49

checkerboard test
| 1040 le-1 | 18  2e-6 | 19  3e-10 | 26 3e-11 11.52 = 4.90/0.42

the unpreconditioned GMRES does not converge in spite of large iteration counts
with several restarts.

Q. — Qn—2 spectral elements: PCG-OAS(2) dependence on n and dis-
continuous material parameters. Finally, we remark that analogous results have
been obtained with @,, — @,,—2 spectral element discretizations. Here, we only briefly
report in Table 9 on the independence of the iteration count for PCG-OAS(2) of the
polynomial degree n when the overlap size is at least one element. This is as expected
from our previous studies on Schwarz preconditioners for spectral elements. Table 10
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shows the robustness of the OAS(2) algorithm in central jump and checkerboard tests,
with results remarkably similar to the results of Table 8 for Q% — P! elements.

REFERENCES

1] A. T. BARKER AND X.-C. Cal, Two-level Newton and hybrid Schwarz preconditioners for
fluid-structure interaction, SIAM J. Sci. Comput., 32 (2010), pp. 2395-2417.

[2] L. BEIRAO DA VEIGA, C. LOVADINA, AND L. F. PAVARINO, Positive definite balancing Neumann-
Neumann preconditioners for nearly incompressible elasticity, Numer. Math., 104 (2006),
pp. 271-296.

[3] L. BEIRAO DA VEIGA, D. CHO, L. F. PAVARINO, AND S. SCACCHI, Isogeometric Schwarz precon-
ditioners for linear elasticity systems, Comput. Methods Appl. Mech. Engrg., 253 (2013),
pp. 439-454.

[4] C. BERNARDI AND Y. MADAY, Spectral methods, in Handbook of Numerical Analysis, Vol.
V: Techniques of Scientific Computing (P.2), P. G. Ciarlet and J.-L. Lions, eds., North-
Holland, Amsterdam, 1997, pp. 209-485.

(5] D. Borri, F. Brezzl, AND M. FORTIN, Mized Finite Element Methods and Applications.
Springer Ser. Comput. Math. 44, Springer-Verlag, Heidelberg, 2013.

[6] M. DOBROWOLSKI, On the LBB constant on stretched domains, Math. Nachr., 254-255 (2003),
pp. 64-67.

[7] C. R. DOHRMANN, A Substructuring Preconditioner for Nearly Incompressible Elasticity Prob-
lems, Technical report SAND2004-5393, Sandia National Laboratories, Albuquerque, NM,
2004.

[8] C. R. DOHRMANN, A. KLAWONN, AND O. B. WIDLUND, A family of energy minimizing coarse
spaces for overlapping Schwarz preconditioners, in Proceedings of the 17th International
Conference on Domain Decomposition Methods in Science and Engineering, Strobl, Aus-
tria, 2006, U. Langer, M. Discacciati, D. Keyes, O. Widlund, and W. Zulehner, eds., Lect.
Notes Comput. Sci. Eng. 60, Springer-Verlag, Dordrecht, 2007, pp. 247-254.

[9] C. R. DOHRMANN AND O. B. WIDLUND, An overlapping Schwarz algorithm for almost incom-
pressible elasticity, SIAM J. Numer. Anal., 47 (2009), pp. 2897-2923.

[10] C. R. DOHRMANN AND O. B. WIDLUND, A hybrid domain decomposition method for compress-
ible and almost incompressible elasticity, Internat. J. Numer. Methods Engrg., 82 (2010),
pp. 157-183.

[11] C. R. DOHRMANN AND O. B. WIDLUND, A BDDC algorithm with deluze scaling for three-
dimensional H(curl) problems, Comm. Pure Appl. Math., 2015, to appear.

[12] M. DryJa, B. F. Smith, AND O. B. WIDLUND, Schwarz analysis of iterative substructuring
algorithms for elliptic problems in three dimensions, SIAM J. Numer. Anal., 31 (1994),
pp- 1662-1694.

[13] M. DRryJa, M. V. SARkis, AND O. B. WIDLUND, Multilevel Schwarz methods for elliptic prob-
lems with discontinuous coefficients in three dimensions, Numer. Math., 72 (1996), pp. 313~
348.

(14] P. F. FISCHER, An overlapping Schwarz method for spectral element solution of the incom-
pressible Navier—Stokes equations, J. Comput. Phys., 133 (1997), pp. 84-101.

[15] V. GIRAULT AND P.-A. RAVIART, Finite Element Methods for Navier-Stokes Equations. Theory
and Algorithms, Springer Ser. Comput. Math. 5, Springer-Verlag, Berlin, 1986.

[16] P. GOLDFELD, Balancing Neumann-Neumann Preconditioners for the Mized Formulation of
Almost-Incompressible Linear Elasticity, Technical report TR2003-847, Courant Institute
of Mathematical Sciences, New York University, New York, 2003.

(17] P. GOLDFELD, L. F. PAvARINO, AND O. B. WIDLUND, Balancing Neumann-Neumann precon-
ditioners for mized approximations of heterogeneous problems in linear elasticity, Numer.
Math., 95 (2003), pp. 283-324.

(18] F. N. HwanG AND X.-C. Cal, A parallel nonlinear additive Schwarz preconditioned inex-
act Newton algorithm for incompressible Navier-Stokes equations, J. Comput. Phys., 204
(2005), pp. 666-691.

[19] F. N. HWANG AND X.-C. CAl, A class of parallel two-level nonlinear Schwarz preconditioned
inexact Newton algorithms, Comput. Methods Appl. Mech. Engrg., 196 (2007), pp. 1603—
1611.

[20] H. H. Kim AND C.-O. LEE, A two-level nonoverlapping Schwarz algorithm for the Stokes
problem without primal pressure unknowns, Internat. J. Numer. Methods Engrg., 88 (2011),
pp. 1390-1410.

Copyright © by STAM. Unauthorized reproduction of this article is prohibited.



Downloaded 04/18/16 to 159.149.197.147. Redistribution subject to SIAM license or copyright; see http://www.siam.org/journal /ojsa.php

A830 M. CAI L. F. PAVARINO, AND O. B. WIDLUND

)
=
>

. KLAWONN AND L. F. PAVARINO, Owerlapping Schwarz methods for mized linear elasticity
and Stokes problems, Comput. Methods Appl. Mech. Engrg., 165 (1998), pp. 233-245.
. KLAwWONN AND L. F. PAVARINO, A comparison of overlapping Schwarz methods and block
preconditioners for saddle point problems, Numer. Linear Algebra Appl., 7 (2000), pp. 1-
25.
[23] A. KLAWONN, O. RHEINBACH, AND B. WOHLMUTH, Dual-primal iterative substructuring for
almost incompressible elasticity, in Domain Decomposition Methods in Science and Engi-
neering XVI, Lect. Notes Comput. Sci. Eng. 55, Springer, Berlin, 2007, pp. 397-404.
. L1, A dual-primal FETI method for incompressible Stokes equations, Numer. Math., 102
(2005), pp. 257-275.
. L1 AND O. WIDLUND, BDDC algorithms for incompressible Stokes equations, STAM J. Numer.
Anal., 44 (2006), pp. 2432-2455.
. L1 AND X. Tu, A nonoverlapping domain decomposition method for incompressible Stokes
equations with continuous pressures, STAM J. Numer. Anal., 51 (2013), pp. 1235-1253.
. NECAS, Les Meéthodes Directes en Théorie des Equations Elliptiques, Academia, Prague,
1967.
(28] L. F. PAVARINO, Indefinite overlapping Schwarz methods for time-dependent Stokes problems,
Comput. Methods Appl. Mech. Engrg., 187 (2000), pp. 35-51.

[29] L. F. PavarINO AND O. B. WIDLUND, Iterative substructuring methods for spectral element
discretizations of elliptic systems. 1. Mized methods for linear elasticity and Stokes flow,
SIAM J. Numer. Anal., 37 (1999), pp. 375-402.

[30] L. F. PAvARINO AND O. B. WIDLUND, Balancing Neumann-Neumann methods for incompress-
ible Stokes equations, Comm. Pure Appl. Math., 55 (2002), pp. 302-335.

[31] L. F. PavariNOo, O. B. WIDLUND, AND S. ZAMPINI, BDDC preconditioners for spectral ele-
ment discretizations of almost incompressible elasticity in three dimensions, STAM J. Sci.
Comput., 32 (2010), pp. 3604-3626.

. T. PEET AND P. F. FISCHER, Legendre spectral element method with nearly incompressible
materials, Eur. J. Mech. A Solid, 44 (2014), pp. 91-103.

. F. SmiTH, P. BIORSTAD, AND W. GROPP, Domain Decomposition: Parallel Multilevel Meth-
ods for Elliptic Partial Differential Equations, Cambridge University Press, New York,
1996.

[34] A. ToseLLI AND O. B. WIDLUND, Domain Decomposition Methods - Algorithms and Theory,
Springer Ser. Comput. Math. 34, Springer-Verlag, Berlin, 2005.

. Tu AND J. L1, A unified dual-primal finite element tearing and interconnecting approach for
incompressible Stokes equations, Internat. J. Numer. Methods Engrg., 94 (2013), pp. 128—
149.

N
N
>

IS
S L Y
<~ <~ —

)
P
o

o
N
~<

‘@
L
w

w
S
el

Copyright © by STAM. Unauthorized reproduction of this article is prohibited.




<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /None
  /Binding /Left
  /CalGrayProfile (Dot Gain 20%)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (U.S. Web Coated \050SWOP\051 v2)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Error
  /CompatibilityLevel 1.4
  /CompressObjects /Tags
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJobTicket false
  /DefaultRenderingIntent /Default
  /DetectBlends true
  /DetectCurves 0.0000
  /ColorConversionStrategy /CMYK
  /DoThumbnails false
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams false
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveDICMYKValues true
  /PreserveEPSInfo true
  /PreserveFlatness true
  /PreserveHalftoneInfo false
  /PreserveOPIComments true
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts true
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages true
  /ColorImageMinResolution 300
  /ColorImageMinResolutionPolicy /OK
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 300
  /ColorImageDepth -1
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages true
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /ColorImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasGrayImages false
  /CropGrayImages true
  /GrayImageMinResolution 300
  /GrayImageMinResolutionPolicy /OK
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 300
  /GrayImageDepth -1
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /GrayImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasMonoImages false
  /CropMonoImages true
  /MonoImageMinResolution 1200
  /MonoImageMinResolutionPolicy /OK
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 1200
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile ()
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName ()
  /PDFXTrapped /False

  /CreateJDFFile false
  /Description <<

    /BGR <>
    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000410064006f006200650020005000440046002065876863900275284e8e9ad88d2891cf76845370524d53705237300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>
    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef69069752865bc9ad854c18cea76845370524d5370523786557406300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>
    /CZE <>
    /DAN <>
    /DEU <>
    /ESP <>
    /ETI <>
    /FRA <>
    /GRE <>

    /HRV (Za stvaranje Adobe PDF dokumenata najpogodnijih za visokokvalitetni ispis prije tiskanja koristite ove postavke.  Stvoreni PDF dokumenti mogu se otvoriti Acrobat i Adobe Reader 5.0 i kasnijim verzijama.)
    /HUN <>
    /ITA <>
    /JPN <FEFF9ad854c18cea306a30d730ea30d730ec30b951fa529b7528002000410064006f0062006500200050004400460020658766f8306e4f5c6210306b4f7f75283057307e305930023053306e8a2d5b9a30674f5c62103055308c305f0020005000440046002030d530a130a430eb306f3001004100630072006f0062006100740020304a30883073002000410064006f00620065002000520065006100640065007200200035002e003000204ee5964d3067958b304f30533068304c3067304d307e305930023053306e8a2d5b9a306b306f30d530a930f330c8306e57cb30818fbc307f304c5fc59808306730593002>
    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020ace0d488c9c80020c2dcd5d80020c778c1c4c5d00020ac00c7a50020c801d569d55c002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200035002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /LTH <>
    /LVI <>
    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken die zijn geoptimaliseerd voor prepress-afdrukken van hoge kwaliteit. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 5.0 en hoger.)
    /NOR <>
    /POL <>
    /PTB <>
    /RUM <>
    /RUS <>
    /SKY <>
    /SLV <>
    /SUO <>
    /SVE <>
    /TUR <>
    /UKR <>
    /ENU (Use these settings to create Adobe PDF documents best suited for high-quality prepress printing.  Created PDF documents can be opened with Acrobat and Adobe Reader 5.0 and later.)
  >>
  /Namespace [
    (Adobe)
    (Common)
    (1.0)
  ]
  /OtherNamespaces [
    <<
      /AsReaderSpreads false
      /CropImagesToFrames true
      /ErrorControl /WarnAndContinue
      /FlattenerIgnoreSpreadOverrides false
      /IncludeGuidesGrids false
      /IncludeNonPrinting false
      /IncludeSlug false
      /Namespace [
        (Adobe)
        (InDesign)
        (4.0)
      ]
      /OmitPlacedBitmaps false
      /OmitPlacedEPS false
      /OmitPlacedPDF false
      /SimulateOverprint /Legacy
    >>
    <<
      /AddBleedMarks false
      /AddColorBars false
      /AddCropMarks false
      /AddPageInfo false
      /AddRegMarks false
      /ConvertColors /ConvertToCMYK
      /DestinationProfileName ()
      /DestinationProfileSelector /DocumentCMYK
      /Downsample16BitImages true
      /FlattenerPreset <<
        /PresetSelector /MediumResolution
      >>
      /FormElements false
      /GenerateStructure false
      /IncludeBookmarks false
      /IncludeHyperlinks false
      /IncludeInteractive false
      /IncludeLayers false
      /IncludeProfiles false
      /MultimediaHandling /UseObjectSettings
      /Namespace [
        (Adobe)
        (CreativeSuite)
        (2.0)
      ]
      /PDFXOutputIntentProfileSelector /DocumentCMYK
      /PreserveEditing true
      /UntaggedCMYKHandling /LeaveUntagged
      /UntaggedRGBHandling /UseDocumentProfile
      /UseDocumentBleed false
    >>
  ]
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [612.000 792.000]
>> setpagedevice


