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BOUNDARY ELEMENT METHODS WITH WEAKLY IMPOSED
BOUNDARY CONDITIONS. *

TIMO BETCKET, ERIK BURMAN?}, AND MATTHEW W. SCROGGS$

Abstract. We consider boundary element methods where the Calderén projector is used for the
system matrix and boundary conditions are weakly imposed using a particular variational boundary
operator designed using techniques from augmented Lagrangian methods. Regardless of the bound-
ary conditions, both the primal trace variable and the flux are approximated. We focus on the
imposition of Dirichlet, mixed Dirichlet~Neumann, and Robin conditions. A salient feature of the
Robin condition is that the conditioning of the system is robust also for stiff boundary conditions.
The theory is illustrated by a series of numerical examples.
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1. Introduction. Weak imposition of boundary conditions has been very suc-
cessful in the context of finite element methods. In particular, Nitsche’s method [19]
has recently received increased interest in the scientific computation community. Our
aim in this paper is to discuss how the idea behind this type of method can be applied
in the context of boundary element methods to impose different types of boundary
condition in a unified framework.

Weak imposition of boundary conditions here means that neither the Dirichlet
trace nor the Neumann trace is imposed exactly, instead an h-dependent boundary
condition is imposed that is weighted in such a way that optimal error estimates may
be derived and the exact boundary condition is recovered in the asymptotic limit.
Methods based on Nitsche’s method have been succesfully utilised for boundary ele-
ment method domain decomposition problems, where they have been used to impose
interface conditions at 1D interfaces between segments of 2D screens embedded in 3D
space [13, 10]. Our approach instead focusses on imposing boundary conditions on
the 2D boundary of a single domain problem through the addition of penalty terms
to a general formulation written in terms of the multitrace operator, in a similar vein
to the method discussed in [1] for the finite element method.

The use of systems of boundary integral equations for problems with mixed bound-
ary conditions is quite classical [11, 25, 26, 27]. While these papers require the as-
sembly of boundary operators on subsets of the boundary mesh, the penalty method
proposed in this paper requires only the addition of sparse mass matrices to the mul-
titrace operator assembled on the entire mesh. In addition to the greater simplicity
of the resulting formulation, this method has the advantage that the sparse penalty
terms only affect the entries in the matrix for near interactions: this gives the resulting
system a structure that can be utilised when designing effective preconditioners.

This approach may not be competitive in the simple case of pure Dirichlet or
Neumann conditions due to the increase in the number of unknowns. Therefore the
main focus of this work is on more complex situations. We will discuss the following
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four model cases:
1. non-homogeneous Dirichlet conditions,
2. non-homogeneous Neumann conditions,
3. mixed Dirichlet—Neumann boundary conditions,
4. generalised Robin conditions.
We consider the Laplace equation: Find w such that

(1.1a) —Au=0 in £,

(1.1b) u = gp on I'p,
ou

(1.1c) oy = N on I'y,
ou 1

(1.1d) e g(gD —u)+gn on I'g.

Here Q C R? denotes a polyhedral domain with outward pointing normal v and
boundary I' := I'p UT'y UT'g. We assume for simplicity that the boundaries between
I'p, I'v and I'g coincide with edges between the faces of I'. Whenever it is ambiguous,
we will write v, for the outward pointing normal at the point . We assume that
gp € HY?(Tp UTR) and gn € L?>(I'y UTR). Observe that, by the Lax-Milgram
lemma, there exists a unique solution to (1.1). We assume that u € H?/2t¢(Q) for
some € > 0.

For the Robin boundary condition, we will use the ideas of Juntunen and Stenberg
[16]. A salient feature of this type of imposition of the Robin condition is that it is
robust under singular perturbations. Indeed regardless of the Robin coefficient, the
conditioning of the resulting system matrix is no worse than for the Neumann or the
Dirichlet problem.

The proposed framework is flexible and allows for the design of a range of different
methods depending on the choice of weights and residuals. We will present a sample
of possible methods with the ambition of showing the versatility of the framework
rather than claiming that for each case the choices are optimal.

An outline of the paper is as follows. First, we review some of the basic elements
of the theory of boundary operators in section 2. Then, in section 3 we discuss the
design of formulations for the linear model problems in a formal setting. We pro-
pose the corresponding boundary element methods in section 4 and give an abstract
analysis. The boundary elements obtained using the formulations from section 3 are
then shown to satisfy the assumptions of the abstract theory. Finally, we show some
computational examples in section 5.

While the present paper focuses on weak imposition of boundary conditions
through Nitsche type coupling for BEM, ultimately the goal is to develop a framework
for complex BEM/BEM and FEM/BEM multiphysics coupling situations. Existing
approaches here are often built upon FETI and BETI type methods [17, 18]. While
BETT is usually formulated in terms of Steklov—Poincaré operators, the framework
proposed in this paper builds directly upon Calderén projectors of the subdomains.

For the method proposed in the present work the multi-domain coupling will take
a form similar to that using Nitsche’s method in the FEM/FEM coupling setting of
[5]; see also the FEM/BEM coupling of [9] where a Nitsche’s method for the coupling
was proposed, using the Steklov-Poincaré operator for the BEM system.

An important application area for the presented weak imposition of boundary con-
ditions are inverse problems with unknown boundary conditions. Since the boundary
condition only enters through a sparse operator this can be easily updated in each step
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of a solver iteration, while the boundary integral operators only need to be computed
once. In particular, for reconstruction of the coefficient in a Robin condition (see eg
[15] for a finite element approach and [3] for a detailed analysis of the stability of this
problem), the robustness with respect to the coefficient of the present method is an
advantage.

2. Boundary operators. We define the Green’s function for the Laplace oper-
ator in R3 by

1

(2.1) G(z,y) = prr—.

In this paper, we focus on the problem in R3. Similar analysis can be used for problems

in R2, in which case this definition should be replaced by G(z,y) = — log |z — y|/2m.

In the standard fashion (see eg [23, chapter 6]), we define the single layer potential

operator, V : H™'/2(I') — H'(Q2), and the double layer potential operator, K :
HY2(T) — HY(Q), for v € HY2(T'), p € H~Y2(T'), and & € Q\ T by

(2.2) (Vi) (@) = / Gz, y)uly) dy,
(2.3) (Kv)(z) := /F %}‘Zwv(y)dy.

We define the space H'(A,Q) := {v € HY(Q) : Av € L?(Q)}, and then we define
the Dirichlet and Neumann traces, yp : H'(Q) — HY?(I") and v : H'(A,Q) —
H_1/2(F)7 by

(2.4) o f(x) = Qayliggcer f(y),
(2.5) () = Qaiificer ve - Vf(y).

We recall that if the Dirichlet and Neumann traces of a harmonic function are
known, then the potentials (2.2) and (2.3) may be used to reconstruct the function in
Q using the following relation.

(2.6) u=—K(ypu) + V(mwu).
It is also known [23, lemma 6.6] that for all u € H~/(T), the function
(2.7) u) =V
satisfies —Au}j =0 and
(2.8) ) 1 () < ellpllzr-1/2r)-

Similarly, for the double layer potential there holds [23, lemma 6.10] that for all
v € HY2(T'), the function

(2.9) ul = Kv
satisfies —AuX = 0 and

(2.10) [ a1 () < ellvll e -
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We define {ypf} and {ynf} to be the averages of the interior and exterior
Dirichlet and Neumann traces of f. We define the single layer, double layer, ad-
joint double layer, and hypersingular boundary integral operators, V : H—1/ 2T) —
HY2(T), K: HY*(T) — HY*(T), K’ : H-Y*(T') - H-Y*(T), and W : H/?(T") —
H~'Y2(I'), by

(2.11a) (Kv)(@) := {1 Lu}p (2), (V) (@) := {pVuir (©),
(2.11b) (Wo)(x) := — {wKv}p (2), (K'p)(z) := {wWVu}p (@),
where ¢ € T', v € H'/2(T") and p € H~/?(T") [23, chapter 6].

The following coercivity results are known for the single layer and hypersingular
operators in R3, where (-, ). denotes the H'/2(T')~H~/2(T") duality pairing.

LEMMA 2.1 (Coercivity of V). There exists ay > 0 such that
aV”/’*”%{—l/z(p) < (Vp, /1*>F ) Ve H_l/Q(F)'
Proof. |23, theorem 6.22].

LEMMA 2.2 (Coercivity of W). There exists awy > 0 such that
ow [0y < (Wo, ), Yo e HA(T),

where Hi/2(F) denotes the set of functions v € HY?(T) such that T = 0, where

1
T = 211)’ 1;F is the average value of v. From this it follows that
y /T
aW|U|§ﬁ/2(F) < (Wo,v)p, Yo € HY2(I),
where | - | is d d HY2(I), b =|v—-7
Hi/z(l—‘) & eﬁne 7 fOT v E ( )7 Y |’U|Hi/2(l") E ||1) v”Hl/?(F)'
Proof. |23, theorem 6.24]. O

The following boundedness results are also known.

LEMMA 2.3 (Boundedness). There exist Cy, Ck, Ck/, Cw > 0 such that

i) IVl ey < Ovllpll -2y Ve HVA(D),

i) Kol 1720y < Cklloll g2y Vo e HY2(T),

1) K wall =720y < Okl pll gr-1/2(r) Vue HYA(T),

Z"U) ||W’U||H71/2(p) < OW||U||H1/2(F) Yv € Hl/Q(F).
Proof. 23, sections 6.2-6.5]. O
We define the Calderén projector by

(1 —-0o)d=-K V
(2.12) €= < w old+K'J’

where o is defined as in [23, equation 6.11], and recall that if u is a solution of (1.1)
then it satisfies

(213) c ()= ().
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Taking the product of (2.13) with two test functions, and using the fact that
o= % almost everywhere, we arrive at the following equations.

(2.14) (ypu, pyp = ((31d = K)ypu, w) . + (Vynu, p)p Ve HVA(D),
(2.15) (YNU, V) = <(%|d + Ky, v>F + (Wypu, v)p Yo € Hl/Q(F).

For a more compact notation, we introduce A = ynu and v = ~vpu and the
Calderén form

(2.16)  Cl(u, A), (v, )] = <(%|d - K)U7M>p + <V)‘7M>F
+ ((31d + KX, 0) 4+ (Wu, v) -

We may then rewrite (2.14) and (2.15) as
(2.17) Cllu, A), (v, )] = (u, pp + (A v)p -
We will also frequently use the multitrace form, defined by
(2.18) Al(w, A), (v, )] == = (Ku, p)p + (VA ) p + (KA 0)p + (W, 0)
Using this, we may rewrite (2.17) as
(2.19) Al(u, N), (v, )] = 5 (u, )y + 5 (A 0)p -

To quantify the two traces we introduce the product space

Vo HY?(T)x H-'/2(T) #fTyUTR = @,
H'Y?(T) x L*(T) otherwise.

The additional regularity on the flux variable is required later when imposing Neu-
mann and Robin conditions. We also introduce the associated norm

1@, )l == Mol sz ey + el -2y

Using the results in Lemmas 2.1 to 2.3, we obtain the continuity and coercivity

of A.
LEMMA 2.4 (Continuity). There exists C > 0 such that

|A[(w777>a (1}, :U‘)” < C”(wa 77)||VH(’UMM)HV V(U},n), (1}, :U‘) evVv.

Proof. Use the stability results from Lemma 2.3. 0

LEMMA 2.5 (Coercivity). There exists o > 0 such that

@ (1012372 ) + 11200y ) < Al ), (0, 12)] V(v,) € V.

Proof. Use the coercivity of V and W from Lemmas 2.1 and 2.2 and let o =
min(aw, ay). O
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3. Weak Imposition of boundary conditions. In this section, we will derive
boundary integral formulations of the problem (1.1), that we will then use for our
boundary element formulations. We assume that the boundary condition may be
written as

(3.1) Rr(u,\) = 0.

The idea that we will exploit in the following is simply to add a suitable weighted
weak form of this constraint to the Calderén form (2.17). Formally, this leads to an
expression of the form

(3-2) Cllw, A); (v, )] = (u, ) p + (A 0)p + (Br(w, A), Bro + Bapt)p

or equivalently

(3'3) 'A[(uv A), (Uv /1’)] = % <u7 M>F + % <)‘7 U>F + <RF(U7 )‘)7 prv + B2N>F )

where 51 and (s are problem dependent scaling operators that will be chosen as a
function of the physical parameters in order to obtain robustness of the method.

3.1. Dirichlet boundary condition. In this section, we assume that I'p =T

and consider the resulting Dirichlet problem. We choose 5 = 611)/ 2, B2 = Bp L/ 2,
where Bp will be identified with a mesh-dependent penalty parameter, and

(3.4) Rry, (u,A) = Bt *(gp — u)

where gp € H'/?(T') is the Dirichlet data.
Inserting this into (3.3), we obtain the formulation

(3:5)  Al(u, ), (v, )] = 5 (A v)py, + 3 (w ), + (Bou,v)p, = (g, Bpv + pp, -

One can compare the method with the classical (non-symmetric) Nitsche’s method
by formally identifying A with d,u and g with dpv (up to the multiplicative factor
3)
5)-

For a more compact notation, we introduce the boundary operator associated
with the non-homogeneous Dirichlet condition

(36) BD[(’LL, A)? (’U7l‘[’)] = _% <)\5 v>I‘D + % <’LL, ,U>1—~D + <BDU7’U>FD )
and the operator associated with the right hand side
(3.7) Lp(v, 1) == (gp, Bov + p)p,, -

Using these and (3.5), we arrive at the following problem: Find (u,\) € V such
that

(3.8) Al(u, A), (v, )] + Bo[(u, A), (v, )] = Lo (v, 1) V(v,p) €V.

If we set fp = 0 in (3.6) and (3.7), we obtain a penalty-free formulation for the
Dirichlet problem.
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3.2. Neumann boundary condition. In this section, we assume that I'y = I‘

and consider the resulting Neumann problem. We choose 81 = BNl/ 2, Ba = Bl/ 2
define

(3.9) Rry (u, A) = B (gn — N,

where gy € L? (Tn), with fr gy = 0, is the Neumann data.
Proceeding as in the Dirichlet case, we obtain the formulation

(3.10)  A[(u, A), (v, )] = 5 (s phpy + 5 (A v)py + (BNA w)r, = (98, B+ o)

Defining

(311) BN[(uv )‘)7 (’Uvﬂ)] = _% <U7M>FN % <)‘ U> <BN)‘7M>FN )
(3.12) Lx (v, 1) = (gn, BNp + V)py s

we may write this as the variational problem: Find (u, A) € V such that

*

(3.13) Al(u, A), (v, )] + Bx[(u, A), (v, )] = Ln(v, ) V(v,p) €V.

Here, we use the space V= Hi/Q(I‘N) x L?(I'y), as the solution to the Neumann
problem can only be determined up to a constant, so we include the extra condition
that @ = 0.

If we set fxy = 0 in (3.11) and (3.12), we obtain a penalty-free formulation for

the Neumann problem. In this case, we may take V= HY?*(Tx) x H-Y/2(T'y) and
gn € H-V/2(Ty).

When fgx > 0, observe that for the terms imposing the Neumann condition to
be well defined, we need A € L?(I'y). This can be avoided by replacing Bx with
a regularising operator R : H-Y/2(T'y) — H'Y?(Tx). For example, we could take
R = pvV, where fy € R and V is the single layer boundary operator on I'y. This
formulation with the operator R is given in [24, (3.10) and (3.11)], where it was derived
using a domain decomposition approach where a Robin condition was used to weakly
impose a Neumann condition.

The resulting formulations using Oy are in general easier to analyse, since they
give control of A on the Neumann boundary in the natural norm [|A[| g-1/2(ry)-

3.3. Mixed Dirichlet—Neumann boundary condition. We now consider the
case of mixed Dirichlet—-Neumann boundary conditions, when I' = I'p UT'y. We note
that in this case, and in the Robin case, we take V = HY/?(T') x L*(T).

Let Rr, and Rr, be defined by (3.4) and (3.9). Using the abstract form (3.3),
we obtain

(3.14)  A(u, A), (v, p)] = % (u, /1'> +3 <)‘ U>F
).

+<RFD(U,)\ 1/2v—|—[3D1/2 >F <RFN(u A), By 1/2 —|—[31/2 >F )

Developing (3.14), and defining

(315) BND[(U, /\)7 (v,,u)] = % <u7/L>FD - % </\’U>FD + <[3Du’ v>FD
+ 5 A\ 0ry = 3 (s ey + (A )y
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(3.16) Lxp (v, 1) = (gD, v + )p, + (98, Bnp + )y
we arrive the variational formulation: Find (u, A) € V such that
(3'17) 'A[(uv )‘)7 (Uu /1')] + BND[(“? )‘)7 (U7 M)] = Lnp (Uu /1') V(Uv M) ev.

If we set fp = 0 and By = 0 in (3.15) and (3.16), we obtain a penalty-free
formulation for the mixed Dirichlet—Neumann problem. By taking 'y = @ orI'p = @,
formulations for both Dirichlet and Neumann problems can be obtained from (3.17).

3.4. Robin conditions. For simplicity, we consider the case where I' = I'y.
Considering the Robin condition (1.1d), we may write, for some € > 0,

(3.18) Rra(u,3) 1= 852 (/2(gn = X) +<™2(gp — ).
This function is a linear combination of the Dirichlet and the Neumann conditions.
(319) RFR (’U,, )\) = CYDRFD (u, )\) + CYNRFN (u, )\),

where an = B%{/Qﬁgl/zal/? and ap = ﬁ;{ﬂﬁglﬂa_l/?.
We take 51 = B}%{/Z and (g = [3;{1/2, and look for a term of the form
(3.20) (oRra(uN) B %0 + 3120

R

where the ¢ and Sr must have the following properties to ensure that the formulation
degenerates into the formulation for the Dirichlet and Neumann problems as ¢ — 0
and € — oo.

BR—>5D7 Othf)—)l, and OANd)—>O asa—)O,

BR—>5§1, ang — 1, and app — 0 as € — 00.

It is straightforward to verify that these conditions are satisfied for the choices

£1/2
(3.21) ¢ = m,
. 55151 + fp
(3.22) B =

Later, we will use fp = Sh~! and Sx = Bh, where S is a constant, as in the mixed
Dirichlet—-Neumann case.
Collecting the above considerations, we arrive at the formulation

(3.23)  A(u, A), (v, p)] = % (u, /1'>F + % <)‘7U>F

N <5(9N N+ (gp — u), " : >rR '

; v+
Brtl  eBrtll

Taking ¢ — 0, we recover the Dirichlet formulation (3.5); and taking € — oo results
in the Neumann formulation (3.10).
By introducing

Bl A), (0, )] = 5 <EBR s > 3 <EﬁR - “>FR

b) u7
efr +1 eBr +1

£ Br
+{ ————, + U, v
<56R+1 IM>FR <56R+1 >FR
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and

Br 1
Lr(v,p) = + egn, v+ ,
r(v, 1) <9D gN Bt 1 EﬂR+1u .

we may write this as the variational problem: Find (u, A) € V such that
(324) 'A[(uv )‘)a (1}, :u)] + BR[(uv )‘)a (1}, :u)] = ‘CR(va :u) V(’U, :u) ev.

4. Boundary element method for the single domain problem. All the
methods introduced above are written as the sum of the multitrace operator A and
a boundary condition operator B. We write this generally as: Find (u,A) € V such
that

(4.1) Al(u, A), (v, )] + Bl(u, A), (v, p)] = L(v, 1) V(v,p) €V.

In this section, we analyse this general problem, then show that the analysis is appli-
cable to the boundary conditions discussed in section 3.

For the sake of example and to fix the ideas, we introduce a family of conforming,
shape regular triangulations of T, {7 }n>0, indexed by the largest element diameter
of the mesh, h. We assume that the triangulations are fitted to the different boundary
sets I'p, I'g and I'y. We then consider the following finite element spaces.

V= {vp, € COT) : wp|r € Pi(T), for every T € T},
AL = {v, € L2(T) : vp|r € PY(T), for every T € Tp,},
AL = {vn € AL s oplp, € CUTy), fori=1,..., M},

where P (T') denotes the space of polynomials of order less than or equal to k, and
{T;} M, are the polygonal faces of T

We observe that V¥ ¢ HY/2(T), A}, ¢ L*(T) and A}, C L*(T"). We now introduce
the discrete product space Vj, := VZ X Aﬁl. The space Ml may be used in the place of
A! without any modifications of the arguments below.

The boundary element formulation of the generic problem (4.1) then takes the
form: Find (up, Ap) € Vj, such that

(4.2)  Al(un, An), (vn, pn)] + Bl(un, An), (v, pn)] = L(on, pn) - V(0n, pn) € V.

If we assume that (u,A\) € V and (up, Ap) € Vj, satisfy (4.1) and (4.2), it imme-
diately follows that the following Galerkin orthogonality relation holds.

(4.3)  Al(u = un, A = An), (vn, pn)] + Bl(w — un, A = M), (vn, pn)] = 0
V(vh,uh) c V.

We also get the following representation formula for the approximation in the bulk
using (2.6).

(4.4) up = —Kup + V.

We will now proceed to derive some estimates for the solution of (4.2) and the recon-
struction (4.4).

Let W be a product Hilbert space for the primal and flux variables, such that
W C V. Let || - ||g be a norm defined on W, such that for all (v, u) € W, ||(v, u)|5 =
(o, )l

To reduce the number of constants that appear, especially when proving that
assumption 4.4 holds, we introduce the following notation.



10 T. BETCKE, E. BURMAN, AND M. W. SCROGGS

e If 3C > 0, independent of A, such that a < Cb, then we write a < b.
e Ifa <bandb < a, then we write a < b.
For the abstract analysis, we will make use of the following standard assumptions.

Assumption 4.1 (Weak coercivity). There exists o > 0 such that V(v, u) € W

a”(v ,U')”B < sup A[(’U, :u)a (wa 77)] + B[(U, :U‘)v (U}, 77)]
T wmem (o} 1w, )5

3

and V(w,n) € W\ {0}

sup  [A[(v, p), (w,m)] + Bl(v, ), (w, n)]| > 0.
(v,u)EW

Assumption 4.2 (Discrete coercivity). There exists o > 0 such that V(vp, pp) €
A

ol (vn, 1) |5 < sup Al(vn, i), (Wn, )] + Bl(vn, pin), (whvnh)]7
(wn,mn) EVR\{0} | (wn, nn) 8

and Y(wp, nn) € Vi, \ {0}

sup [ A[(vn, pn), (wh,mk)] + Bl(vn, pin), (wn, nr)l| > 0.
(Vh,un)EVR
Assumption 4.3 (Continuity). There exists an auxiliary norm |[|(v, u)||« defined
on W, and there exists M > 0 such that ¥Y(w,n), (v,u) € W

|Al(w, ), (v, )] + Bl(w,n), (v, w]| < M||(w, n)[l[|(v; )5
Assumption 4.4 (Approximation). V(v,u) € H*(T') x H"(T),

inf  [[(v—wn, it — w1 S BTV 0l ey + B2l e ),
(wh,mn)EVH

where ( =min(k+1,s), { =min(l+ 1,7), s > 5 and r > —1.

Typically, we use approximation spaces with k& = [ + 1, where the polynomial
spaces used for A\ are one order lower than those for u, or spaces with k£ = [, where
equal order spaces are used for both variables.

We note that if the form A + B is coercive, that is there exists o > 0 such that
V(v, ) € W

all(w, )13 < Al(v, 1), (0, )] + Bl(v, 1), (v, 1),

then assumptions 4.1 and 4.2 hold.
We now proceed to prove some results about the abstract problem.

PROPOSITION 4.5. Assume that assumption 4.1 holds, then the linear system de-
fined by (4.2) is invertible. If, in addition, we assume that
e assumption 4.3 holds,
o there exists L > 0 such that L(w,n) < L||[(w,n)|lsg Y(w,n) € W,
e and || - ||« is equivalent to || - |5,
then the formulation (4.1) admits a unique solution in W.

Proof. Note that assumption 4.1 implies the inf-sup condition,

(4.5) inf Al(v, ), (w, n)] + B[(v, ), (w, )]

sup > 0.
(0.1)EW\{0} (10, €W {0} | (v, )| 8] (w, ) || 5

Therefore we may apply the Babuska-Lax—Milgram theorem [2, theorem 5.2.1]. O



BEM WITH WEAKLY IMPOSED BOUNDARY CONDITIONS 11

PROPOSITION 4.6. Assume that (u,A) € V is the solution to a boundary value
problem of the form (1.1) satisfying the abstract form (4.1). Let (up, An) € Vp, be the
solution of (4.2). If assumptions 4.2 and 4.3 are satisfied then

M .
(4.6) [[(w—up, A= Mp)|ls < — inf [[(w —vpy A= )|
O (vp,pun)€EVR

Proof. See [28, theorem 2]. 0

COROLLARY 4.7. Let (u,\) € H*(D)x H"(T), for some s > % andr > —31, satisfy

the abstract form (4.1). Under the assumptions of Proposition 4.6 and assumption 4.4,
(= wn, A= M)lls S A2 ey + B2 N e o,

where ¢ = min(k + 1,s) and & = min(l 4+ 1, 7).
Proof. Apply assumption 4.4 to the right hand side of (4.6). O

PROPOSITION 4.8. Assume that (u,\) € V is the solution to a boundary value
problem of the form (1.1) satisfying the abstract form (4.1) and that the assumptions
of Proposition 4.6 are satisfied. Let (up, Ap) € Vy,. Let @ : Q — R be the reconstruction
obtained using (2.6), with ynu = X and ypu = u; and @y, : Q@ — R be the reconstruction
obtained using (4.4). Then there holds

_ M
@ — Uh||H1(sz) S o vh,;l}ifth [(w = v, A = pn) |l

Proof. Using (2.7) and (2.9), we may write
i —ap = (uf —uf )+ (uk —ul ).
Using the triangle inequality, we have
(4.7) & — | g ) < lluf — X, @) + lul —ul, [ 5@)-

By (2.8) and (2.10), there exist ¢1, ¢z > 0 such that

(4.8) [uX = uX, ) < cilld = Anllg-12(my,

<
4 =, ey < 2l = e
Collecting (4.7)—(4.9), we see that there exists C' > 0 such that

(4.10) ||’ﬁ — ’ﬁhHHl(Q) < CH)\ — A, u— ’uh”v < C”)\ — A, u — uh||3.

The statement now follows from Proposition 4.6. a

COROLLARY 4.9. Under the same assumptions of Proposition 4.8 and assump-
tion 4.4,

@ — @il ) S B2 [ul ey + STV N b ()
where ¢ = min(k + 1,s) and & = min(l 4+ 1, 7).
Proof. Apply assumption 4.4 to (4.10) in the proof of Proposition 4.8. a
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4.1. Application of the theory to the Dirichlet problem. For the finite
element spaces defined above, the Dirichlet problem takes the form: Find (up, Ap) €
V¥V, such that

(4.11)  A[(un, An), (v, )] + Bo[(wn, An),s (Vhs tn)] = Lo (Vhy tn) - ¥(vn, pn) € V.

We introduce the following Bp-norm.

1/2
I, 30 = (v, )l + By vl o),

and we let || ||« = || - ||,- We now proceed to verify that assumptions 4.1 to 4.4 hold.

PROPOSITION 4.10 (Coercivity). Assumptions 4.1 and 4.2 are satisfied for the
Dirichlet problem if 3Pmin > 0, independent of h, such that Bp > Bmin-

Proof. Using the fact that |U|§{i/2( + ||v||L2 ('p) ~ ||U||H1/2 rp)» We deduce from
Lemma 2.5 that for every positive o’ < a

o [[(v, WIIF = &[0l Zary) < Al(, ), (v, )] V(v p) € W.

Using the definition of Bp, we see that

Bo[(v, 1), (v, )] = Bo (v, v)rp, = BollvllLar,

Taking o/ = min(q, Bmin/2), we see that

/

Al(w,12), (0,12)] + Bol(w, 1), (v, )] > o/ | (v, )3 + (1 - ﬁjm> Bo 0]

> o[ (v, 1)y,

for some o' > 0. Therefore, in this case the form A + Bp is coercive, and so assump-
tions 4.1 and 4.2 hold. a

PROPOSITION 4.11 (Weak coercivity). Assumptions 4.1 and 4.2 are satisfied for
the Dirichlet problem with Sp = 0.

Proof. Taking w = v and n = p + ¢v, for some ¢ € R to be fixed, we obtain
L= A[(Uv /1')7 (w7 77)] + BD[(U7 M)v (wv 77)]
_ _ c _
(4.12) = (Vji i+ (VB — € (Ko, B+ (Wo, o)+ 5 (0, )y

By Lemmas 2.1 and 2.2, we know that

(4.13) Vit )+ (W o) 2 avllaly oy + owlou e g,

By Lemma 2.3, we see that

|V )p| < eVl ol =12y

<
< OVlpll =172 @y lloll -2y

= cCvllpll -2yl 2r)
Using the fact that for a,b > 0, ab < (a® + b?)/2, we obtain
2C’

(4.14) (Vi 0)p| < || 7l r>+ Nl ey
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We note that v = 7 is a solution to (1.1), yp7 = ¥ and ynT = 0. Using this and
applying (2.14), we see that YV € H=Y2(T), (Ko, ). = —5 (U, p)p. Therefore, using
=",

c(Kv,0)p = c¢(K(v —7),T)p + ¢ (KT, T)-

= c(K(v=7),7)p — 5 (5.7

Using the fact that |[v — | g1/2r) = |v[1/2 1y, and proceeding in the same way as

|H* (F) I’

we did for the single layer term above, we obtain
_ aw C2c% c,
(4.15) ¢ (Kv,v)p < T'Uﬁii/z(F) + 22—W||U||%2(r) - 5”“”%2@)-

We also have that

¢, . c,_
(4.16) 3 (v,7) = §||U||%2(r)

Taking o = min(ay, ak) and C = max(Cy, Ck), and putting (4.13)—(4.16) to-
gether, we obtain

2

C? _
)Wﬁwy

Qg Qs c
R A
Letti % gives
mg Cc = —5 g1Vt
g 202 g

g Qa9 o g
L> EH,‘LHH*U?(F) + §|U|Hi/2(r) + 102 ||U||L2(F)
2 2 =112

2 el zr=rr2 gy + |U|Hi/2(r) + [9llz2ry-
Finally, we show that

1€, 1)l = Nl ey + el =72y
< ||U - ﬁHHI/2(F) + ||5||H1/2(F) + ||/J‘||H*1/2(F)
= [0l gz 0y + 102y + el =272y,

| (w, m)|lv |U|Hi/2(r‘) + 19l 2ry + [lp + €Ol g-1/2(1y

<
< ol gz gy + 102y + el =12y + Ol g-12r)
S [l gz oy + 1022y + il =272y

Therefore

1 vl o, )l S llzr- oy + 10500 ) + 100220
< L.
We obtain the first part of assumption 4.1 by dividing through by ||(w,n)|v and
taking the supremum.

To show the second part of assumption 4.1, we let (w,n) € W\ {0} and proceed
as follows.

L:= sup |A[(v,u), (w,n)] + Bpl(v, 1), (w,n)]|
(v,p) €W

> ‘A[(wv n— m)v (wv 77)] + BD[(w7 n— E)? (w7 77)]
= — (K, w)r + (Vp,n)r — VW, n)r + (Ww, w)r + 5 (0, w)r.
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This is of the same form as (4.12), so we proceed as above to obtain

LZ (v, vl (w, n)lv-

This is greater than zero for all (w,n) # 0, and so we have proven the second part of
assumption 4.1.

Assumption 4.2 can be proven in the same way as above using the discrete space
V}, in the place of W. 0

PROPOSITION 4.12 (Continuity). Assumption 4.3 is satisfied for the Dirichlet
problem.

Proof. Applying Lemma 2.4, the relation

{n,v)p < ||77||H*1/2(F)HUHHl/?(F)a

and the Cauchy—Schwarz inequality,

Bo {w,v)p < B8 w2y B vl 2oy,
to the form A + Bp yields the desired continuity result. d

PROPOSITION 4.13 (Approximation). Assumption 4.4 is satisfied for the Dirichlet
problem if 0 < fp < h~ L.

Proof. Using standard approximation results (see eg [23, theorems 10.4 and 10.9]),
we see that

inf (v —wp,p—mp)llv="inf |lv—wplgeme+ nf [[gw—nnllg-12m)
(wh,MR)EVR whrEVE nnEAl
SR ol e ry + RS2l gre o,

inf ||lv—w < hélw .
i I nllLzrp) S A vlaemn)

Applying these to the definition of || - ||« gives

inf (v —wn, = nn) [l S BTV 0l ey + B2 |l ey + 5113/2h<|U|H<(r)-
(whﬂlh)EVh

If Bp = 0, assumption 4.4 holds. If 0 < Bp < k™!, then [311)/2h€ < h¢=1/2 and so

assumption 4.4 holds. a

We have shown that assumptions 4.1 to 4.4 are satisfied. Additionally the extra
assumptions in Proposition 4.5 are satisfied, so we conclude that the results of Propo-
sitions 4.5, 4.6, and 4.8 and Corollaries 4.7 and 4.9 apply to the Dirichlet problem.
This is summarised in the following result.

THEOREM 4.14. The Dirichlet problem (3.8) has a unique solution (u, \) € H*(T") x|}
H"(T), for some s > 3 and r > —i. The discrete Dirichlet problem (4.11) is
invertible. If 3Pmin > 0 such that Pmin < Pp S h™' or fp = 0, its solution
(un, An) € VE x AL satisfies

(= wn, A= M) llo S A2 ulpre oy + B2 A e ),
where ¢ = min(k 4+ 1,s) and € = min(l + 1,r). Additionally,
1% — ) S RS2 ulge oy + W2 A e ),

where 4 and @y, are the solutions in 0 computed using (2.6).
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4.2. Application of the theory to the Neumann problem. The Neumann
problem takes the form: Find (up, Ap) € Vj, such that

*

(4.17)  Al(un, An), (v, pn)] + Ba[(wn, An)s (Vn, pin)] = Lx(0hs pin) - ¥(vn, pn) € V.

Here V), := VE(T') x AL(I") and VE(T') := {v € V£ : 5= 0}
We introduce the following By-norm.
1/2
1, i)l = [0, )l + BY 1l 2o

and we let |- |« = || - 15y
We now proceed to verify that assumptions 4.1 to 4.4 hold.

PROPOSITION 4.15 (Coercivity). Assumptions 4.1 and 4.2 are satisfied for the
Neumann problem with Bn = 0.

Proof. Asv € H. y /2 (T'n), we may immediately apply Lemmas 2.1 and 2.2 to show
that the form is coercive. 0

PROPOSITION 4.16 (Continuity). Assumption 4.3 is satisfied for the Neumann
problem.

Proof. The proof is the same as in the Dirichlet case. 0

PROPOSITION 4.17 (Approximation). Assumption 4.4 is satisfied for the Neu-
mann problem if 0 < fn < h.

Proof. The proof is the same as in the Dirichlet case. 0

As in the Dirichlet case, the extra assumptions in Proposition 4.5 are satisfied.
We therefore conclude with the following result.

THEOREM 4.18. The Neumann problem (3.13) has a unique solution (u,\) €
Hi(T) x H"(T), for some s > 3 and v > 0 if B > 0. If Bx = 0, this holds for
somer = —%. The discrete Neumann problem (4.17) is invertible. If 0 < fn S h, its

ES
solution (un, \p) € VF x AL satisfies

(= wn, A= M)l S Bl ey + A2\ ey,
where ¢ = min(k + 1,5) and € = min(l + 1,r). Additionally,

| = @nll ) S PSP lul ey + B2 N ke,
where 4 and @y, are the solutions in ) computed using (2.6).

4.3. Application of the theory to the mixed Dirichlet—Neumann prob-
lem. For the mixed problem, the boundary element method takes the form: Find
(uh, )\h) € Vy, such that
(4.18)  Al(un, An), (vn, pn)] + Bxp[(un, An ), (vns )] = LD (vhs pin)

V(’Uh, Nh) € Vp.

We now show that the assumptions for the abstract error estimate are satisfied
for the formulation (4.18). First, we introduce the following norms.

1/2 1/2
1@, i)l = 110 )l + B [0l 22 o) + B Ml 20
1/2 1/2
I )l = 10, )llv + B [0l 2y + Byl aq)-
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Observe that in this case the two norms are not the same, nor are they equivalent,
so the below results cannot be used to prove existence of a unique solution to (3.17).
Nevertheless, it is easy to verify that if the exact solution to the mixed Dirichlet—
Neumann problem is in V then it satisfies (3.17).

PROPOSITION 4.19 (Coercivity). Assumptions 4.1 and 4.2 are satisfied for the
mized Dirichlet—Neumann problem if 3Pmin > 0, independent of h, such that Bp >

ﬁmin'
Proof. We obtain using Lemma 2.5 that for (v,u) € W,

L = Al(v, i), (v, )] + Bxp[(v, 1), (v, )]

= allpll ey + @l gy + Bollvlzem) + Axllil Ly

Taking o/ = min(«, Bmin/2), we get

L2 &l ey + 0 (102 g + 01320
+ (8o — o) [03a(ry) + Bl 2 2o

12 .
By [23, theorem 2.6], (| : |§{*1/2(F) + - ||%2(FD)) is an equivalent norm to [|-{| g1/2ry.-
Therefore

Oé/

L > ol + 0 022 + B (1 - ) lolZaen, + Bl

2 Ml sz ey + 10220 + Bollol 2, + Bl

Coercivity follows using the definition of || - || Byp- 0

PROPOSITION 4.20 (Continuity). Assumption 4.3 is satisfied for the mized Dirichlet-|}
Neumann problem if ABmin > 0, independent of h, such that 6113/2 1{/2 > Bmin-
Proof. Using the fact that (v, u)p = (v, u)p, + (v, )1, we see that

Bxol(w,n), (v, )] = 5 {w, ) p, — 5 (m,0)p, + Bo (w,v)p,
+ % N, U>FN - % (w, N>FN + Bn (n, N>FN
= 3 (w, )y — (0, 0)p, + B (w,0)p,
+ 3 (0, 0)p = (w, wpy + B (0, )y

1/2 p1/2
S 5 (wm)p = BB (n.v)p, + Bo (w, v,
1/2 p1/2
+ 5 (nv)p — D/ N/ (w, Wy + Bn (0, 1)y, -
Proceeding as in Proposition 4.12 leads to the desired result. a

PROPOSITION 4.21 (Approximation). Assumption 4.4 is satisfied for the mized
Dirichlet-Neumann problem if 0 < fp < h™! and 0 < fx < h.

Proof. Proceeding as in the Dirichlet case, we see that

inf [(v = wh, o =m0) [+ h<71/2|v|HC(F) + h§+1/2|N|H5(F)
(Wn,Mn)EVh

+ [3]13/2h<|U|H<(F) + 611\1/2hE|N|H5(F)
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If0< fBp <h !and 0 < By < h, then

ﬁ[l)/2hC|U|HC(F) + ﬁ§/2h£|ﬂ|H5(r) SR 20 e ry + BTVl ey,

and so assumption 4.4 holds. a

Motivated by the bounds on Sp and Sy in this proposition, we will later take
Bp = Bh~! and By = Bh, where 3 is a constant.
If k =1, Bx < h™1, and the solution is smooth enough, then

BYhE = B hS S h.

Therefore the same order of convergence will be observed when the bounds on Sy here
and in the theorem below may be replaced by By < h~! without loss of convergence.
In this case, both Sy and Sp may be taken to be constants independent of h.

We conclude that the best approximation result of Proposition 4.6 and the error
estimate of Corollary 4.7 hold for the discrete solutions of (4.18), as given in the
following theorem.

THEOREM 4.22. Let (u,\) € H*(T') x H"(T'), for some s > 3 and r > 0, be
the unique solution to the mized Dirichlet—Neumann problem. This solution satisfies
(3.17). Let (up, An) € VE x AL be the solution of (4.18). If0 < fp Sh™L,0< By Sh
and IBmin > 0 such that [3]13/2 11\1/2 > Bmin and Bp > Pmin, then

~

1w = wny X = An)ll 5w S B2l ey + RS2 N ey,

where ¢ = min(k + 1,s) and £ = min(l + 1, 7).

If we set fp = 0 and OBn = 0, we arrive at a penalty-free formulation for the
mixed Dirichlet—Neumann problem. We conjecture based on numerical experiments
that this result also holds for the penalty-free formulation. The analysis for this case
would take a similar form as in the Dirichlet and Neumann penalty-free cases.

4.4. Application of the theory to the Robin problem. The formulation
for Robin conditions was proposed in (3.24). To simplify the notation we introduce a
function w : ' — R defined by

1
@) = e Ba@) T 1

and we assume that € and g are sufficiently regular so that
(4.19) we Wh3(T) N L>(T).

This will be true if the mesh has some local quasi-uniformity and e is smooth enough.
Noting that

1 2-(Br+1)  yeBr-—1
2 2(eBr+1)  Z2efr+1]

we may then write the operators Bg and Ly as

(4.20)
BR[(ua /\)7 (’Uhu)] <(w - %)uhu’>1"R - <(w - %)/\”U>FR + <wﬂRua U>I‘R + <w‘€)‘a ,U>FR )
(4.21) Lr[(v, p)] = ((gp + egn)w, Brv + )y, -
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The boundary element method for the Robin problem reads: Find (up, An) € Vj, such
that

(4.22)  Al(un, An), (vn, )] + Br[(un, An), (vn, pn)] = Lr[(Vh, tn)] - V(h, pin) € V.

For the analysis the following technical lemmas will be useful.
LEMMA 4.23. If o € WH2(T)N L®(T) and f € HY/2(T), then of € HY/?(T') and

e f @y < C (1@l + lellwrzm) 1z
Proof. The proof is a consequence of [7, lemma 6] which shows that

1/2 1/2
(4.23) Ny < C (lelsem Iy + Il oI s el ) -

We then recall the Sobolev injection || f||zsry < C|f|g1/2(ry from [12, theorem 6.7]
and conclude using this result and an arithmetic-geometric inequality of the right
hand side of (4.23). O

LEMMA 4.24. If o, f € L3(T') and p(x) > 0 for all x € T, then there exists C > 0
such that

ISz = ClFIZ 2y

Proof. Let a = infgzer p(x). Since T is closed, there exists y € T' such that
©(y) = a. Therefore a > 0. We now see that

wm%mzlyvz

>a,2/f2
T
= Clf Nz

where C = a?. O

We introduce the norm

(o, )l == (v, v + ll(ew) 2 pll Lacry + I (wBr) >0l Ly

and set || - ||« = || - [|Br- We note that if £ — 0 or ¢ — oo, then | - |5, converges to
I - llBo or || - |8y respectively. We now proceed to show that assumptions 4.1 to 4.4
hold.

PROPOSITION 4.25 (Coercivity). Assumptions 4.1 and 4.2 are satisfied for the
Robin problem.

Proof. Let (v,pu) € W, and let L := Al(v, ), (v, )] + Br[(v, 1), (v, t)]. Using
Lemma 2.5, we see that

L> a”ﬂ”ipl/z(r) + a”””?{l/z(r) - a”””%?(r)

+ 1) 2l Za ey + I (@BR) Y 20llZa ),

for any o < min(ay, aw).
By Lemma 4.24, we have

(4.24) —alvl|iar = (@Br)' 20l Z2(r-

_EH
C
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Taking o = min(ay, aw, C/2), we obtain

L> 04”#”%{71/2(11) + OéHU”%—[l/Q(F) + ||(5w)1/2ﬂl|%2(F) + %||(WBR)1/2U”%2(F)7

Using the definition of || - ||y, we see that the form is coercive. O

PROPOSITION 4.26 (Continuity). Assumption 4.3 is satisfied for the Robin prob-
lem if ABmin > 0, independent of h, such that Br > Bmin-

Proof. Using Lemma 4.23, we see that for g € H=1/2(T), ¢ € Wh2(I") N L>°(T),
and f € H'/2(I),

(wg, r < C (Il + llellwrz@y) lgllg-1z@ll fll ey

Let emin := infgzer e(x). As in the proof of Lemma 4.24, we see that e, > 0. Hence,

leple 1
2 2 ﬂminamin+ 1,
and so
1
[w =gy + llw = 3wy < max (%7 m) (It zoe oy + I lwrzy) -

Applying these two results to the first two boundary terms in Br[(w,n), (v, u)], we
obtain

(W= 3)w, 1)y = (W = 3)v,m)p. < Cll(w, n)llwll(v, w)llv.

By the Cauchy—Schwarz inequality, we obtain for the remaining terms

<w5777 IUJ>I‘ + <wﬂRwa U>1"

< N(@e) 20l 2yl (we) 2

1/2

fll 2y + [ (wBr)Y 2wl 2oy || (wBr) Y 20| L2(ry.-

Collecting the terms, we then have

Br[(w,n), (v, )] < 1w, M s [l (0, 1) | 31 - 0

PROPOSITION 4.27 (Approximation). Assumption 4.4 is satisfied for the Robin
problem if Br ~ h~".

Proof. First note that w < 1 and
€ 1 < 1
€= = —.
efr+1l  Br+1  fBr

Therefore,

(425) [[(wBr) %0l 2ry < B vllzay and  [[(we)Y2ullzzy < Br 2Nl o).
If fr ~ !, then assumption 4.4 can be shown to hold. ad

When using equal order approximation, the same order of convergence will be
observed when the bounds on g here and in the theorem below may be replaced by
h < Br < k7! for sufficiently smooth solutions. Note that the condition h=™! < Br
implies the existance of Bpyin, as required by Proposition 4.26. The condition h < Sg
does not imply this, so in this case the additional requirement that 38, > 0 such
that Bmin < Br is necessary to ensure continuity.
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PROPOSITION 4.28. The extra assumptions in Proposition 4.5 are satisfied for the
Robin problem.

Proof. As a consequence of the coercivity and continuity above and observing
that by the Cauchy—Schwarz inequality and the definition of w, there exists C such
that

(wlgp +egn), Brv + ) < C(llgpll2ry + lgnllL2 @)l (v, w)llBr 0

We conclude that Propositions 4.5 and 4.6 and Corollaries 4.7 and 4.9 hold for
the Robin problem. This is summarised in the following result.

THEOREM 4.29. The Robin problem (3.24) has a unique solution (u, \) € H*(T') x
H™(I), for some s = 5 cmd r 2 0. The discrete Robin problem (4.22) is invertible. If
Br ~ h™L, its solutzon (up, A\n) € Vk X Aﬁl satisfies

[(w = un, A = Ap)llgr < C (h<_1/2|u|H<(F> + thrl/2|)\|H€(F)) ;
for some C > 0, where ( = min(k + 1,s) and £ = min(l + 1,7). Additionally,
@ = tnl g < C (h<71/2|u|HC(F) + h5+1/2|/\|H5(F)) ;

where 4 and @y, are the solutions in 0 computed using (2.6).

Again, we could set g = 0 to arrive at a penalty-free formulation for Robin
problems. In this case, our numerical experiments show large errors for some values
of the parameter ¢, which leads us to conclude that this result does not hold for the
penalty-free formulation.

Ase — 0and ¢ — 0o, we obtain the Dirichlet and Neumann formulations analysed
in subsections 4.1 and 4.2. We expect the condition number of the discrete system
for the Robin problem to be no worse than in either extreme case, and observe this
in subsection 5.3.

5. Numerical results. Drawing inspiration from [16], we define

u(z,y, z) = sin(rz) sin(ry) sinh (v27z)
gp(,y, z) = sin(nz) sin(7y) sinh(V272),
m cos(ma) sin(m y; inh(y/272)

gn(z,y,2) = | wsin(rz) cos(my ;mh(\/_wz) V.

V27 sin(mrz) sin(7y) cosh(v/272)

It is easy to check that for any bounded domain 2 C R?® with boundary I' = I'p U
I'v UT'g and any fixed € € R, u is the solution of

(5.1a) —Au=0 in Q,
(5.1b) u=gp on I'p,
0
(5.1c) a_:j . on Ty,
ou 1
1d — = —(u— I'r.
(5.1d) 5y — 2 (4~ 9p) + N on I'r

In the examples presented here, we let {2 be the unit sphere, and I" its boundary.
In the computations presented, a series of approximations of the sphere by plane
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Fig. 1: The convergence (left) and GMRES iteration counts (right) of the penalty
method with fp = 0.1 (red circles) compared to the standard single layer method
(5.3) (grey triangles), for the Dirichlet problem on the unit sphere, with k =1 = 1.
The iteration count plot shows the number of iterations taken to solve the mass
matrix preconditioned system (red circles) and the non-preconditioned system (red
diamonds). The dashed line shows order 2 convergence.

triangles are used. The results in this section were computed using the boundary
element library Bempp [22], an open source boundary element library developed by
the authors of this paper. All examples in this paper were computed with version
3.3.2 of the Bempp library. Jupyter notebooks demonstrating the functionality used
in this paper will be made available at www.bempp.com.

5.1. Dirichlet boundary conditions. First, we look at the case where I' = I'p,
in which the problem reduces to the Dirichlet problem:

(5.2a) —Au=0 in Q,
(5.2b) U = gp onT.

For this problem, we compare the penalty method proposed in this paper (4.11)
to the standard single layer formulation: Find A € Aj such that

(5.3) (VA, 1) = ((31d + K)gp, 11) Vi € Ap.

Figure 1 shows the convergence and iteration counts when fp = 0.1and k =1 =1,
and so we look for (up,A\n) € V} x /~\,1l We note that as h decreases, h~! increases,
so 0.1 < h~'. In this case, I' is smooth, and so V} = /NX}I The iteration count plot
(right) shows the number of iterations taken to solve the non-preconditioned system
(red diamonds), compared with the system with mass matrix preconditioned applied
blockwise from the left (red circles), as described in [6]. Mass matrix preconditioning
greatly reduces the number of iterations required, so for the remainder of this paper,
we precondition all linear systems using mass matrix preconditioning.

For larger and more complex geometries, however, more specialised precondi-
tioners are required. With systems of boundary element equations, it is common to
use operator preconditioning or Calderén preconditioning [8], where properties of the
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Fig. 2: The dependence of the error (left) and iteration count (right) on the value
of Bp for h = 272 (red triangles), h = 273 (red diamonds), and h = 27° (red
pentagons), for the Dirichlet problem on the unit sphere, with k =1 = 1.

boundary operators at the continuous level are used to derive a preconditioned equa-
tion of a form known to be well conditioned. In our case, it is not clear how to apply
this approach, although further investigation of this warrants future work.

An alternative avenue of investigation leads to hierarchical LU based precondi-
tioners, or even direct solvers of this type [4]. The penalty terms in this paper are
all sparse matrices that have non-zero entries only for neighbouring triangles, and so
adding these terms only affects the entries in the matrix arising from near interactions;
the far interactions—which are exactly those that are approximated in a hierarchical
matrix compression—are not affected by these terms. Therefore H-matrix methodst
can be applied to this method with few algorithmic changes required.

Figure 2 shows the dependence of the error and iteration count on the chosen
value of fp, for a range of values of h. It can be seen that the number of iterations
increases when [p is above around 0.1, and the error increases when fp is above 100.
This motivates our earlier choice of 0.1 as the value of fp, although anything smaller
than this appears to be a good choice of fp.

In Figure 1, it can be seen that the penalty method proposed here gives compara-
ble convergence to the standard method in a similar number of iterations. However,
the system in the penalty method contains around twice the number of unknowns,
and so each iteration will be more expensive.

Additionally, the discrete systems for the penalty method are non-symmetric, so
are solved using GMRES [21]. The discrete systems for the standard method (5.3) are
symmetric, so CG [14] or MINRES [20] could be used: these methods are typically
less expensive than GMRES, so this is a further disadvantage of the penalty method
for pure Dirichlet and Neumann problems and justifies our focus on more complex
boundary conditions.

5.2. Mixed Dirichlet—Neumann boundary conditions. We now consider
the case where I' = I'p UT'y and the problem reduces to a mixed Dirichlet—-Neumann
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problem:

(5.4a) —Au=0 in Q,

(5.4b) u = gp on I'p,
ou

(54(3) % = gN on FN.

Let I'y := {(z,y,2) € ' : 2 > 0} and I'p :=I' \ I'y. We use the same gp and gn as
above.

We compare the method proposed in this paper with the standard method for
mixed Dirichlet-Neumann problems [25, equation (3.2)]: Find (u,\) € HY/?(I'y) x
H~'/2(T'p) such that

(5.5) (WnNu, v) + <KIDN, v) — (Knpu, pt) + <VDD)\7 )
= — (Wpngp, v) + ((31d — K'nn) g, v) 4+ ((31d + Kpp) gp, 1) — (Vp, 1)
V(v, ) € HY?(I'y) x H Y/?(I'p),

where for a given boundary operator B, B;; is the corresponding boundary operator
with the integral taken over I'; and the point @ € I';. For example, Vnp is defined by

(5.6) [VNp f](x) = g fly)G(x,y)dy for € T'p.

We first let k = [+1 = 1, and so look for (up, Ar) € V} x A%, As motivated above
by Proposition 4.21, we set fp = Bh~! and fn = Bh, where 3 is a constant. The
dependence of the error and iteration count on § is shown in Figure 3. We observe
that 8 = 0.01 is a good choice, as this gives a small error and iteration count.

The convergence of the error as we reduce h is shown in Figure 4. Here we observe
order 1.5 convergence, and the same rate of convergence as the standard method (5.5),
with a marginally lower error in the standard method. The iteration count for the
penalty method increases more gradually than the standard method, although this
issue could be removed through better preconditioning of the standard method.

We next consider the case where k = [ = 1. In this case, as remarked in subsec-
tion 4.3, we may replace the bound on By by Ax < h™!, and so we may take both
Op and Oy to be constant: we set fp = On = 5. The dependence of the error and
iteration count on S for this choice of parameters is shown in Figure 5.

The convergence to the solution when g = 0.01 is shown in Figure 6. It can be
seen here that order 2 convergence is observed, higher than the expected order 1.5
convergence. In this case, the standard method (5.5) only achieves order 1 conver-
gence, with a much higher iteration count that the penalty method. For this choice of
discrete spaces, we also compared the our method with the formulation given in [11,
equation (1.19)]: this formulation is better conditioned than (5.5) but still achieves
only order 1 convergence.

In Figures 3 and 6, the error and iteration count remain steady as § — 0. In
numerical experiments on a sphere and cube with § = 0, we see similar convergence
to that observed in this section. This leads us to conjecture that Theorem 4.22 will
hold for the penalty-free formulation, when g = 0.
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Fig. 4: The convergence (left) and iterations counts (right) of the penalty method
with 8 = 0.01 (blue squares) compared to the standard method (5.5) (grey triangles),
for the mixed Dirichlet—Neumann problem on the unit sphere, with k =1+ 1 = 1.
The dashed line shows order 1.5 convergence. Here we use fp = Sh~! and Bx = Bh.

5.3. Robin problem. We now consider the case where I' = I'g and the problem
reduces to a Robin problem:

5.7a —Au=0 in €,
(5.7a)

ou 1
(5.7b) o E(U—QDH-QN on T,

for some ¢ € R.
In this section, we compare the method proposed in this paper with the standard
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Fig. 6: The convergence (left) and iterations counts (right) of the penalty method with
B = 0.01 (blue circles) compared to the standard method (5.5) (grey triangles) and
the method given in [11, equation (1.19)] (grey diamonds), for the mixed Dirichlet—
Neumann problem on the unit sphere, with £ = = 1. The dashed lines show order
2 and order 1 convergence. Here we use fp = O = .

method: Find A € H~/2(T") such that

(55\)/%@ + <§ (31d —K') u,v> = <(%ld —K’) (%gp +gN> ,u> Vi e H-Y2(I).

Again, we begin letting k = [+ 1 = 1. Here we use

efn + Pp

fr = e+1

)
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Fig. 8: The convergence (left) and iteration counts (right) of the penalty method
for the Robin problem with € = 300 (green triangles), ¢ = 1 (green diamonds) and
e = 1/300 (green pentagons) on the unit sphere, using k =1+ 1 =1 and g = 0.01.
The dashed line shows order 1.5 convergence. Here we use Sp = Bh~! and fn = Sh.

where Bp = Sh~! and Bx = Bh, for some constant 3, as in the mixed Dirichlet—
Neumann case.

The dependence of the error and iteration count on both € and 3, on a grid with
h = 0.1, is shown in Figure 7. The convergence as h is reduced for ¢ = ﬁ, e =1, and
€ = 300, and using 8 = 0.01, is shown in Figure 8. In this case, order 1.5 convergence
is observed.

As in the mixed Dirichlet—-Neumann case, when k& = [ = 1, we may replace the
bound on By with Ay < h~!. Again, we take Sp = Bx = 3 for some constant 3. The
dependence of the error and iteration count on both S and ¢ is shown in Figure 9. As
in the previous case, = 0.01 looks to be a suitable choice for the parameter.

The convergence as we reduce h for ¢ = ﬁ, e = 1, and ¢ = 300, and using
B =0.01, is shown in Figure 10. In this case, order 2 convergence is observed. For the
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Fig. 10: The convergence (left) and iteration counts (right) of the penalty method
(green) compared to the standard method (5.8) (grey dashed), for the Robin problem
with ¢ = 300 (triangles), e = 1 (diamonds) and ¢ = 1/300 (pentagons) on the unit
sphere, using k =1 = 1 and 8 = 0.01. The dashed line shows order 2 convergence.
Here we use 8p = fn = 5.

standard method (5.8), the same order of convergence and errors of almost identical
size are oberved. For the standard method, the number of iterations required to solve
the system is higher for smaller values of ¢; for the penalty method, the number of
iterations is less affected by the value of ¢, leading to lower iteration counts than the
standard method for small values of .

Again, we could consider the penalty-free formulation for the Robin problem.
However, Figures 7 and 9 suggest that as 8 — 0, the error increases for some values of
€. This increased error can also be observed in the numerical experiments we have run
with 8 = 0. Hence in the Robin case, the penalty term is necessary and Theorem 4.29
does not hold for gr = 0.
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6. Conclusions. We have analysed and demonstrated the effectiveness of Nitschell
type coupling methods for boundary element formulations. In particular, for Robin
and mixed Neumann/Dirichlet boundary conditions these are simpler than the strong
imposition of boundary conditions since the boundary condition only enters the equa-
tions through a sparse operator.

An open problem is preconditioning. While the iteration counts in the presented
examples were already practically useful, for large and complex structures precondi-
tioning is still essential. The hope is to use the properties of the Calderén projector
to build effective operator preconditioning techniques for the presented Nitsche type
frameworks.

An extension of the presented method to FEM/BEM formulations is currently in
preparation. Other directions are the Helmholtz and Maxwell problems. Although
the analysis for these cases is more involved, we expect that their implementation will
be structurally similar to the presented Laplace case.

Acknowledgements. Erik Burman and Timo Betcke were supported by EPSRC
grants EP/P01576X/1 and EP/P012434/1.
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