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Abstract. In earlier work on domain decomposition methods for elliptic problems in the plane,
an assumption that each subdomain is triangular, or a union of a few coarse triangles, has often
been made. This is similar to what is required in geometric multigrid theory and is unrealistic if
the subdomains are produced by a mesh partitioner. In an earlier paper, coauthored with Axel
Klawonn, the authors introduced a coarse subspace for an overlapping Schwarz method with one
degree of freedom for each subdomain vertex and one for each subdomain edge. A condition number
bound proportional to (1+1log(H/h))?(1+ H/§) was established assuming only that the subdomains
are John domains; here H/§ measures the relative overlap between neighboring subdomains and H/h
the maximum number of elements across individual subdomains. We were also able to relate the
rate of convergence to a parameter in an isoperimetric inequality for the subdomains into which the
domain of the problem has been partitioned.

In this paper, the dimension of the coarse subspace is decreased by using only one degree of
freedom for each subdomain vertex; if all subdomains have three edges, this leads to a reduction
of the dimension of the coarse subspace by approximately a factor four. In addition, the condition
number bound is shown to be proportional to (1+log(H/h))(1+ H/J) under a quite mild assumption
on the relative length of adjacent subdomain edges.

In this study, the subdomains are assumed to be uniform in the sense of Peter Jones. As in
our earlier work, the results are insensitive to arbitrary large jumps in the coefficients of the elliptic
problem across the interface between the subdomains.

Numerical results are presented which confirm the theory and demonstrate the usefulness of the
algorithm for a variety of mesh decompositions and distributions of material properties. It is also
shown that the new algorithm often converges faster than the older one in spite of the fact that the
dimension of the coarse space has been decreased considerably.
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1. Introduction. We will consider scalar elliptic problems in the plane of the
form

—V - (p(x)Vu(z)) = f(z), z€QcCR? (1.1)

with a zero Dirichlet boundary condition on a subset 0Q2p of 02, the boundary of
Q, and a Neumann condition on 9Qx = 9Q \ 9Qp. We can for example assume that
0f)p contains at least one edge of one subdomain.

The domain §2 is decomposed into N non-overlapping subdomains Q1,...,Qx.
The coefficient p(z) is strictly positive and assumed to be a constant p; for = € ;.
We will use a variational formulation of the elliptic problem, written in terms of
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bilinear forms associated with these subdomains:

N N
a(u,v) = Zai(u,v) = Zpi/QFVu-Vvdx. (1.2)

=1

Each ; is simply connected and has a connected boundary 0f2;. The subdomains
can have quite irregular boundaries; see Definition 2.1 of uniform domains.
We denote by H; = diameter(£2;). The interface of this decomposition is given by

N
I= (U 391) \Qp,

=1

and the contribution to I' from 9Q; by T'; := 9Q; \ 0Qp. These sets are unions
of subdomain edges and vertices. The subdomain edge £ common to §; and ;
is typically defined as 0€2; N 0€2; but excluding the two subdomain vertices at its
endpoints. The intersection of the two subdomain boundaries might have several
components. In such a case, each such component will be regarded as an edge; this
will not cause any extra complications. The set of all subdomain edges are denoted
by Sg and the set of those belonging to I'; by Sg,. Similarly, the set of all subdomain
vertices will be denoted by Sy and those on I'; by Sy,.

We use piecewise linear, continuous finite elements and triangulations with shape
regular elements and assume that each subdomain is the union of a set of elements
with all nodes matching across the interface. The smallest element diameter of the
elements of Tp,, the triangulation of €;, is denoted by h; and the smallest angle
in this triangulation is assumed to be bounded from below by a mesh independent
positive constant. The conforming finite element space of piecewise linear, continuous
functions associated with the triangulation of € will be denoted by V". We could
equally well develop our algorithm and theory for any other conforming, low order
elements on triangular or quadrilateral meshes.

The nodal finite element interpolant of a sufficiently smooth function u € H*(€;)
is defined as

I"(u) =" u(v)y, (1.3)

veEN i

where NV%i is the set of nodes of T,,, u(v) is the value of u at node v, and ¢, € H'(€2;)
is the shape function for node v. A coarse interpolant of uw will be introduced in
Definition 2.6 and further considered in Lemmas 2.7 and 2.9.

Our current work follows earlier work on the effects of irregular subdomains on
the performance of different domain decomposition algorithms; see [3, 4, 5, 7, 11].
At the core of the present study are coarse space basis functions associated with
the subdomain vertices. They were originally developed in a comprehensive study of
H(curl) problems in the plane, see [7], but were not included in the final paper. In this
paper, they serve as basis functions for the coarse subspace of our overlapping Schwarz
algorithm. Not only are we able to improve the bound of the condition number in
comparison with that in our earlier paper [4], but the coarse subspace dimension will
now equal the number of subdomain vertices rather than the number of subdomain
edges and vertices. Thus, the dimension of the new coarse subspace is the same
as for BDDC and FETI-DP algorithms using the standard set of primal constraints
associated with the subdomain vertices, known to work well for problems in two
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dimensions; see, e.g., [11]. We note that in our estimate for the coarse interpolant
needed in our Schwarz analysis, we will use a bound on the energy of the coarse
basis functions, given by Lemma 2.7, as well as a discrete Sobolev inequality, given
by Lemma 2.8. Our estimate of the condition number of our algorithm will include
a factor (1 + log(H/h)); to our knowledge, no results, which are valid for arbitrary
jumps in the coefficients across the interface, have been established for any domain
decomposition algorithm without such a logarithmic factor.

Finally, we note that the present study is part of a larger research effort to make
domain decomposition solvers more efficient and to provide full theoretical support
for work on irregular shaped subdomains. Indeed, extensions of the ideas presented
here have already made their way into a solver used by a massively parallel structural
dynamics code [6, 1].

2. Technical tools. The results presented in this section will be used in the
proof of our main result, Theorem 3.1.

Our results apply to subdomains that are uniform. According to Jones [9], these
domains form the largest family for which a bounded extension of H'(Q;) to H'(R?)
is possible. We note that a uniform domain need not have a uniformly Lipschitz
continuous boundary. Thus, snowflake domains (see, e.g., Figs. 5.1 and 5.3 of [4])
with fractal boundaries are in this class.

DEFINITION 2.1. (Uniform Domain). A bounded domain Q@ C R™ is uniform if
there exists a constant Cy(2) > 0 such that for any pair x, y of points in the closure
of Q, there is a curve y(t) : [0,¢] — Q, parametrized by arc length, such that v(0) = z,

(4) =y,

< Cy(Q))z—yl|, and (2.1)
min(t, ¢ —t) < Cy(Q) - dist(y(t), 09Q).

REMARK 1. There are several alternative and equivalent definitions. Thus, the
left hand side of (2.2) can be replaced by

min(|y(t) = z[, [ (t) —yl) or by

Any good result on the convergence of a domain decomposition algorithm with
two or more levels requires the use of
LEMMA 2.2. (Poincaré’s Inequality) Consider a domain Q2 C R?. Then,

flu— G’Q”%?(Q) < (7(972))2|Q|”VUH%2(Q)7 Vu € Hl(Q)

This is [4, Lemma 2.2], uq is the average of the scalar function u over €2, and (€2, 2) a
parameter in an isoperimetric inequality; cf. [12] or [4, Lemma 2.1]. Since any simply
connected uniform domain is a John domain and, according to [2], any John domain
in the plane has a finite (,2), we can use Poincaré’s inequality for any uniform
subdomain.

ASSUMPTION 1. The subdomains €); are all uniform domains and their uniformity
constants Cy (2;) are uniformly bounded from above by a mesh independent constant
Cuy. We also assume that |Sg,| is uniformly bounded.

Let dg¢ denote a unit vector in the direction from one endpoint of a subdomain
edge £ to the other with the same sense of direction as t;, the unit tangential vector
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a

F1G. 2.1. Figure showing geometry of an edge € = £%. The distance between the edge endpoints
a and b is denoted by dg.

of 09);, directed in a counterclockwise sense. The distance between the two endpoints
of £ is denoted by dg¢. Thus, dgd¢ is the vector from one endpoint of the subdomain
edge to the other.

DEFINITION 2.3. Let a and b denote the two endpoints of an edge £ = £V € Sg,.
The region Re is defined as the open set with boundary

ORe = %b(t) Ué,

where vyq(t) is the curve v(t) in Definition 2.1 for Q; with x = a and y = b.
The following result is [7, Lemma 3.4]:
LEMMA 2.4. For the region Re of Definition 2.3, it holds

|Re| < (CF/m)dg, (2:3)
diam(Rg) S (QOU - 1)d5 (24)

where |Rg| is the area of Re and dg is the distance between the endpoints a and b.

We note that estimates closely related to those of the next lemma are presented
in [4] and [11] for the more general class of John domains. This lemma, in its present
form, is given as [7, Lemma 3.6]. It provides an estimate of certain coarse basis
functions in our earlier work; it is included here to provide a contrast to Lemma 2.7,
which gives a stronger estimate for our new coarse basis functions.

LEMMA 2.5. Let £ € Sg, with endpoints a and b. There exists an edge function
Ye € VP equal to 1 at all nodes of £ and vanishing elsewhere on 0SY; such that

(V’ﬂg, V’ﬂg)gi < C(l + log(dg/hl)), (25)
(Ve,Ve)q; < Cdg. (2.6)
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We next introduce a coarse linear interpolant f, of an arbitrary element f € V",
The range of this operator will define the coarse subspace of our domain decomposition
algorithm and bounds for it will be central in the proof of our main result, which will
be based on the abstract Schwarz theory of [13, Chapter 2].

DEFINITION 2.6. (Linear Interpolant). A coarse linear interpolant f, € V"
of f € V* has f; = f at all subdomain vertices of 0S;. Furthermore, along each
subdomain edge &,

f(b) — f(a)
de

where a and b are the endpoints of £ and dg is the distance between them. This linear
interpolant is a discrete harmonic function in the sense that its values in the interior
of the subdomains are obtained by minimizing the norm defined by the bilinear form
of (1.2) for given interface values.

Consider an element with an edge e C £ For linear finite elements, Vf - ¢; is
constant on e, and the difference in nodal values along this edge is |e|V f - t;, where
le| is the length of the edge. Summing these differences for all elements along &, we
find that

Ve -ty = de - t;

LVf¢M&—ﬂM—fW)

The same formula also holds for f, and we then find that

de - t;
Vit = gd /Vf~tl-ds. (2.7)
&

&

The linear interpolant itself can be expressed in terms of basis functions 6., which
solve interpolation problems with special data. Thus,

foi=">_ £(b)0er. (2.8)

beSy

LEMMA 2.7. (Linear Shape Functions). There exists a linear interpolant Oy that
vanishes at all subdomain vertices except for b where it equals 1. Further,

(V@bz, V@bg)gi < O(l + log(rb)), (2.9)

where 1, > 1 is the ratio of the distances between b and its adjacent subdomain vertices
a and c.

Proof. We first construct a coarse finite element mesh 7g, consisting of a square
element containing all of the edge £, which connects a and b, and which is surrounded
by four trapezoidal elements as shown in Figure 2.2. The square is centered at the
midpoint between a and b, and two of its sides are parallel to the line segment between
a and b. The length of the side of the square is denoted by Dg, .

The values of a piecewise bilinear function 17 at the top two and bottom two
nodes of the internal square equal 1/2+4 D¢, /(2dg,) and 1/2— D¢, /(2dg, ), respectively,
while 11 is chosen to be zero at the remaining four nodes of 7¢,. The function ¢, is
then extended by 0 to the rest of R2. By construction, 1 (a) = 0, ¥1(b) = 1, and
Vi1 = (1/dg, )dg, in the internal square element, in which ¢4, in fact, is a function
of just one local coordinate which is defined by

x1=(x—a)- dg. (2.10)
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N A

e

—

Fic. 2.2. Coarse mesh Tg, around edge &1 used in the proof of Lemma 2.7. The sides of the
internal square element is denoted by Dg, and the distance from a to b is de,. The sides of the
assembly of five elements is chosen as 3Dg, /2.

Here « — a is the vector from a to z and dg, the unit vector in the direction of b — a.
With dg, the distance between a and b, we see that x; varies linearly from 0 at a to dg,
at b in the direction dg, and that Vi -¢; = (1/dg, )deg, - t; along ;. In addition, since
D¢, < Cdg,, by (2.4), and the other four trapezoidal elements are shape regular by
construction, it follows that |V | is of order 1/dg, in all five elements. Consequently,
since the area of all five elements is of order d%l, we obtain

(Vip1, Vipr)q, < C.

We also note that 1; is uniformly bounded.

Let us now denote by & the other edge, between b and ¢, which also has b as an
endpoint. Similarly, dg, is the distance between ¢ and b, and a local coordinate o is
given by

xo = (x —¢) - dg,, (2.11)

where dg, is the unit vector in the direction b — c. We then construct ¥, in a way
similar to that of ¥;. We note that s goes from 1 to 0 when we move from b to ¢
along the edge & ; there is a change in sign. Therefore, if we consider the contributions
on the edge & from Vi - ¢; and that of the same kind of function corresponding to
the vertex a; we will find that they cancel each other. As a result of this observation,
we will find that the interpolation formula (2.8) will reproduce any constant.

We will construct a vertex function ébg which equals 1 at b and vanishes at all other
subdomain vertices including a and c¢. Moreover, Gy vanishes along all subdomain
edges not having b as an endpoint. The values of 6, in the interior of subdomain
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; are given by the discrete harmonic function defined by the interface data of the
finite element interpolant of 6ye. In our final estimate, we can use an estimate of the
maximum of |V§bg| over individual elements since the same estimate also holds for its
linear interpolant Op,.

Let &3 denote the edge or union of the edges between ¢ and a which completes
0Q;. Thus, 0Q; = aUE UDUE UcUE;. Letting d;(x), j = 1,2, 3, denote the distance
from x € €); to &;, we define a vertex function Ops by

bunla) = Y1 (x)/di () + o () /dy(x)
e 1/dy(2) + 1/da(x) +1/ds(x)’

(2.12)

It is easy to see that this function is continuous and attains the correct boundary

values. It is also uniformly bounded, a fact which we will use in the proof of our main

result. An estimate of the energy of its V" —interpolant will provide an upper bound

of the energy of the discrete harmonic function 6, with the same boundary data.
We obtain, by a direct computation,

VO = (Viprd] ' + Vipody ' — 1h1d2Vdy — 1hady *Vdy)(dy 4 dy ' +d3 ') ™1 (2.13)
H(Wndy !+ ady ) (AP Vdy + dy *Vdy +d3 Vs ) (dy +dyt +dyt)

Since |Vdy| <1 and |Vds| < 1, it follows that

|VObe| < 81|Veh1| + 82| Vha| +
(1 —03)2 |12 — 11| n (1 —61)2]0 — o] n (1—02)2|¢1 — 0]

di + ds do + d3 dy +ds (219
where
5; = 4 . (2.15)
Td ! +dy ! +dgt
Since 0 < 0; < 1, it follows that
IV0e|? <5 ||V |2 + | Vpo|? + (Vs = n)” v vt (2.16)

(it da)? | (datds)? " (di+d5)

Since |Vi1] is of order 1/dg, and the area of the support of ¢y is of order dz , we see
that the integral over €; of the first term on the right hand side of (2.16) is of order
1. The same conclusion also holds for the second term using similar reasoning.

Turning to the remaining three terms, let dq,(x), dp(x), and d.(z) denote the
distance from z € ; to the vertices a, b, and ¢, respectively. From the definitions of
11 and 15, and the bounds on their gradients, we see that

|1/)2 — 1/)1| S Odb/min(dgl,dg2), (217)
[a| < Cde/de,, (2.18)
1| < Cda/de, . (2.19)

We note that, we will need additional arguments when the relative sizes of dg, and
dg, differ considerably. We first assume that they are of the same order of magnitude.
When we estimate the third term of (2.16), we will split €; into two subsets
and develop separate bounds for them. Let v; be the curve of Definition 2.1 which
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connects b with a and similarly let v connect b with c. Let x,, be the point on ¥,
which is closest to x € §; and we then define z., similarly. We also denote by ¢1(z)
the arc length of the part of the curve v; between b and x,, and we then define t5(z)
similarly. We are now ready to define Q! : @ € QU if ¢1(x) < £1/2 or ta(z) < £2/2 or
both. Here, ¢1 and /5 are the lengths of the curves 1 and ~ys, respectively. We denote
the complement of Q¢ by CQY := Q; \ Q.

By using (2.2), we can now establish a lower bound

di(x) + dist(x,y1) > cdp(x), for x € Re, such that t1(z) < ¢1/2,

where ¢ > 0 is a constant. We note that since dist(z,v1) < da(x), we have a lower
bound for dy (z) + d2(x). By considering « € Q;\ Rg, for which ¢1(x) < ¢1/2 and then,
similarly, points in Rg, and its complement for which t5(z) < ¢5/2, we find that

dy () + da(2) > cdy(z), Vo e Qb

The integral of the third term of (2.16) over Q¢ is now easily seen to be bounded
since for z in that set, we have

(2 = 1)? . 2
= L <(C de,,d . 2.20
(dl +d2)2 = /(mln( &1y 52)) ( )
We now turn to the task of estimating the integral of the same expression on the
left in (2.20) over CQ?. By quite similar arguments, we can prove that

dy(z) + da(2) > cmax(dy(z),d(2)), = € CQL.

By using (2.18) and (2.19), we then obtain the same estimate for the integrand over
CQ?Y and a uniform bound for the integral of that third term over all of ; has then
been obtained.

We now outline how we can bound the integral of the fourth term of (2.16); the
fifth and final one can be handled quite similarly. We will again work with the curve
v2 and also with 3 which connects ¢ to a. In an appropriate neighborhood €2 of c,
we first develop a lower bound of da(z) 4 d3(x) in terms of d.(x). What remains is to
obtain a lower bound for da(x) 4+ d3(x) for x in the rest of ;. We recall that when
we developed a bound for z € CQ? for the third term, we were able to rely on (2.18)
and (2.19), which show that ¢; and 9 go to zero linearly when we approach a and b,
respectively. In the present context, we write 1o = (12 — 11) + 11 and can then rely
on (2.17) and (2.18) and ideas quite similar to those for the third term to obtain a
lower bound for da(x) + ds(x) in terms of max(dq(z), dp(z)) for x € CQS, where C§§
is the complement of €.

If de, and dg, are not of the same order of magnitude, we can provide a bound
with an additional factor log(max(deg,,dg,)/ min(de,,dg,)) =: log(r)). We note that
the direct computation of the H'/2—norm of the trace of 6y on 9%, for a simple
geometry, shows that this logarithmic factor cannot be eliminated.

Let dg, > dg,. The idea is to introduce a number of additional basis functions,
in terms of additional vertices on the longer edge. These vertices are found as the
last exits yi by the edge & from circular disks By, which are centered at yy := b and
of radius 2¥dg,. By using Lemma 2.4, we see that on the order of 1 + log(dg, /de,)
circular disks will suffice to cover the entire edge.

A linear basis function can now be constructed for the vertices a,b, and y; for
which the previous bound is valid. Additional basis functions 6,, are then constructed
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using sets of three consecutive points yr_1, yr, and yx11 as vertices. Their energy can
also be estimated by using the previous bound since, by construction, |yx—1 — yi| is
of the same order as |y; — yr+1|. Finally, we note that 6y, can be written as a linear
combination of on the order of 1 +log(dg, /dg,) of the new basis functions 6,, :

ébg = Z Ckeyk
k

where
cr = (yr —a) - dg, /dg,.

We see that these coefficients are all uniformly bounded by using (2.4).

Finally, we remark that the arguments can be modified so as also to cover the
case where a subdomain has only two vertices. O

We will also need a well-known finite element Sobolev inequality, established for
John domains in [4, Lemma 3.2].

LEMMA 2.8.

= s e gy < O+ Tog(H/M)uld gy, Vo € VA(), (2.21)
Here uq, denotes the average of u over the subdomain ;. We also have,
w70y < C(L+log(H/B))ullFri o,y Yu € V), (2:22)
where the full H*(;)—norm is defined by

||U||§11(Qi) = |U|§11(Qi) + 1/(Hi)2|\u|\%2(9i)'

We will now combine this result with that of Lemma 2.7 to obtain the following
lemma. It follows after observing that the linear interpolant, defined in Definition
2.6, reproduces constants and by using Lemma 2.2.

LEMMA 2.9. The linear interpolant f; of f € V" satisfies

(Vfe, Vif)a, < C(1 +log(Hi/hi))(1 + log(max(rs)))(Vf, Vf)a,, (2.23)
where C' is a constant independent of f.

3. An overlapping Schwarz method and the main result. We will first
define our domain decomposition algorithm and then prove our main result, Theorem
3.1.

Our algorithm is a two-level overlapping Schwarz method and we will use a stan-
dard result [13, Theorem 2.7] in its analysis. The coarse subspace of our algorithm
can be defined as the range of the interpolation operator of Definition 2.6. The lo-
cal subspaces are defined by V; := V() N H}(Q). Typically Q/ is obtained by
repeatedly adding layers of elements to the subdomains €2;; see also [6, Section 3.2]
for an alternative. The width of the subset of 2; that is also covered by neighboring
extended subdomains is denoted by d;; for a detailed definition, see [13, Assumption
3.1].

As always in the analysis of overlapping Schwarz methods, the main effort in the
analysis involves the design and study of a stable decomposition as in [13, Assumption
2.2]. We should provide a bound for a parameter C3 such that

N
aug, ug) + Z ai(ui,u;) < Cga(u, u), Yu € vh, (3.1)
i=1
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for some choice of {u;},, such that

N
w="> Rlui u;€Vi. (3.2)
1=0

Here,
a;(u,v) := / pVu - Vudr, i>1
Q

and R! the injection of V; into V.

Lemma 2.9 provides a bound for a(ug,ug) after that we select up = wuy, the
interpolant of u defined by Definition 2.6. The components in the local subspaces
V;,i > 1, are defined, as in [13, Section 3.6], by u; := I"(9;(u — ug)), where {9},
is a partition of unity with 0 < ¢; < 1, |V¢;| < C/6;, and with ¢; supported in the
closure of /. We can choose the 9; € V" and easily prove, by using [13, Lemma 3.9],
that a;(u;,u;) < Caj(J;(u—uo),J;(u—up). We will now estimate the latter bilinear
form and we will do this by considering the contributions from each subdomain €2,
one at a time. In this, we can then equally well work with the H*(§;)—seminorm and
H'(Q;)—norm.

The number of sets Q; that intersect €2; is uniformly bounded and we therefore
need to consider the contributions from only one of them. We cover Q; N Q; with
square patches with sides on the order of §;. If the subdomain boundary 0%2; is
Lipschitz, we can do so by using on the order of H;/d; patches. For the more irregular
subdomains, considered in this paper, the count can be larger and is related to the
Hausdorff dimension of 9€);; cf., e.g., [8] and also the discussion of this matter in [7,
Section 3]. We will denote the patches by 7 and the number of patches needed to
cover 891 by X1H1/5z

By examining a prefractal Koch snowflake curve, a polygonal domain with side
length h; and diameter H;, we find that C(4/3)"°8(Hi/m) H; /5, patches would suffice.
In this case, the additional factor x; < C(4/3)1°8(Hi/hi) in the count of the number of
patches is less than 4log(H;/h;) in the case of a minimal overlap of §; = h; even in
the extreme case of H;/h; = 10°.

We observe that V(9 (u—ug)) = 9;V(u—1ug) + (u—ug)V¥;. The L*(Q;)—norm
of the first of these terms can then immediately be estimated by |u — uo| g1 (q,) since
95 < 1.

To handle the second, we first assume that a maximum principle is valid. This
allows us to bound ||uo—tg, || L (0,) by Cllu—1q,| L~ (q,); we use that the coarse basis
functions are uniformly bounded on 9€2; and that ug — g, is the coarse interpolant of
u — g, since the coarse interpolant, defined by (2.8), reproduces constants. By using
(2.21), we can estimate the energy contributed by 7, by C(1 4+ log(Hi/hi))|u|%p(Qi)
and from all the patches by CxiH;/di(1 + log(Hi/hi))|ul?p q,y-

However, a maximum-norm estimate is only available if ali angles of the triangu-
lation are acute and it has also not been established for other finite element methods.
We will therefore split u — ug into two terms: v — ug = (u — tg) + (g — ug). Here
o =D pes, u(D)Oye, cf. (2.12), while ug := > bes, W(b)fe. We can now use almost
the same argument as before to estimate the L?—norm of (u — 19)V#; since, as previ-
ously noted, the functions ébg are uniformly bounded. However, the functions éb[ do
not sum to 1 and we therefore have to use (2.22) resulting in a full norm in the right
hand side.
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What remains is to estimate the L?— norm of (iig — uo)V6;. We use the fact that
ébg — Oy vanishes on 0€2; and can be extended by zero to the subset of 7, which is
outside €2;. This allows us to use Friedrichs’ inequality; in fact the argument has been
reduced to the case of a square patch with vanishing boundary data on one of its
sides. Therefore,

a0 = uol|72(myy < COFlito — ol (-

We can then, after estimating the H'—seminorm of 7y and ug, obtain the bound
(G0 — 10)VO;]|72(0,) < Oxi(1 + maxr(b)) (1 + log(H;/ha)) [ull F g,

As already indicated, we can use Poincaré’s inequality replacing the full H'(€;)—
norm by the H'(§;)—seminorm, since u — ug is invariant under a shift by a constant.
This completes the proof of our main result:

THEOREM 3.1. The condition number of our overlapping additive Schwarz algo-
rithm introduced in this section satisfies

K(Pad) < C’mzax (xi(L+ H;/6;) (1 +1og(H;/h;))) (1 + log(max(ryp))).

The constant C' is independent of the number of subdomains, the diameters and meshes
of the subdomains as well as of the coefficients p;.

4. Numerical examples. We present some numerical examples in this section
to confirm the theory and also to show some advantages of the present coarse space
over the one of [4]. The domain for the problem is a unit square discretized by square
bilinear elements and subject to homogeneous Dirichlet boundary conditions at the
bottom. Preconditioned conjugate gradients is used to solve the associated linear
systems to a relative residual tolerance of 108 for random right-hand-sides. The
numbers of iterations and condition number estimates obtained from the conjugate
gradient iterations are under the table headings iter and cond, respectively.

We consider four different types of subdomain decompositions. The first three
types are shown in Figure 4.1 and designated by square, ragged, and small-big. We
also consider decompositions obtained from a mesh partitioner based on Metis [10].
Some example decompositions obtained from this partitioner are shown in Figure 4.2.

In each of the tables, we compare results from the present coarse space (vertex
only) with those from the older one (vertex+edge); we note that the vertex4edge
coarse space of [4] has a higher dimension. The number of layers of adjacent elements
included in the overlapping subdomains is denoted by the integer n,. Thus, for a
square subdomain of square elements, we have n,H;/d; ~ H;/h;. The results shown
in Table 4.1 are for fixed values of H/h = 8, n, = 2, and increasing numbers of subdo-
mains N. Results in the top half of the table are for square subdomains, while those
in the bottom half are for decompositions from the mesh partitioner. We see in the
top half of the table that both coarse spaces lead to scalable algorithms. That is, the
condition number estimates are bounded uniformly in terms of N. Interestingly, the
vertex only coarse space leads to smaller numbers of iterations and condition number
estimates even though its dimension is much smaller than that of the vertex+edge
coarse space. Comparing the results in the top and bottom halves of the table, we
see that performance is not degraded significantly by using a mesh partitioner for the
decomposition.

In Table 4.2, we show the effects of increasing the mesh parameter H/h while
holding both the overlap parameter H/J and the number of subdomains constant.
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Fic. 4.1. Ezamples of square, ragged, and small-big subdomain decompositions.

Fic. 4.2. Example decompositions obtained from a mesh partitioner.

The results suggest for this problem that condition numbers for the present approach
are bounded uniformly with respect to H/h for all three types of decompositions,
while those for the richer vertex+edge coarse space exhibit a log(H/h) dependence.

The original intent for considering small-big mesh decompositions was to exercise
the log(max(7)) term in Theorem 3.1 since 4 is proportional to H/h, but the effect of
this term was not made evident. We note that, at least for square subdomains, we can
make our estimates completely independent of H/h for constant material properties
by using a different interpolation formula based on averages of u around a vertex
rather than point values; cf. [13, Section 3.5]. As in the previous example, we observe
better performance for the new coarse space.

The results in Table 4.3 are for 64 square subdomains with H/§ held fixed and
a checkerboard arrangement of material properties. The logarithmic dependence of
the condition number is clearly evident for both coarse spaces. In contrast to the
previous examples, the vertex+edge coarse space requires fewer iterations and has
lower condition number estimates.

For the final example, we consider 64 square subdomains with H/h = 64 and
different values for the overlap parameter n,. The results in Table 4.4 are consistent
with the linear dependence on H/J of the condition number estimate in Theorem 3.1.



ALTERNATIVE DD COARSE BASIS FUNCTIONS ON IRREGULAR SUBDOMAINS 13

TABLE 4.1

Results for unit square domain decomposed into N subdomains, each with approximately
(H/h)? = 64 elements. Subdomain material properties are constant with p; = 1, and the coarse
space dimension is denoted by nc.

vertex only vertex+edge
N Ne | iter | cond Ne | iter | cond
square subdomains
16 18 20 5.3 33 26 9.1
64 70 21 5.4 161 29 9.9
144 | 154 21 5.5 385 30 10.1
256 | 270 21 5.5 705 30 10.2
mesh partitioner subdomains
16 27 23 5.8 49 30 10.2
64 115 25 6.0 244 34 10.5
144 | 274 27 7.1 612 38 13.6
257 | 490 29 8.3 1107 39 13.9
TABLE 4.2

Results for unit square domain decomposed into 64 subdomains with H/d = 4 held constant.
Subdomain material properties are constant with p; = 1.

vertex only

vertex+edge

H/h | iter | cond | dter | cond
square subdomains
8 21 5.4 29 9.9
16 21 5.5 33 12.2
32 22 5.5 36 14.6
64 22 5.5 39 17.0
ragged subdomains
8 25 6.5 37 16.5
16 23 5.6 40 19.1
32 22 5.3 42 21.7
64 23 5.3 43 24.1
small-big subdomains
8 24 6.4 28 9.5
16 24 6.7 33 12.2
32 24 6.8 37 14.8
64 25 6.9 41 17.5
TABLE 4.3

Results for unit square domain decomposed into 64 square subdomains with H/§ = 4 held fized.
The material properties are in a checkerboard arrangement with black squares having p; = 1 and red

squares having p; = 103.

vertex only | vertex+edge
H/h | iter | cond | iter | cond
8 32 13.8 27 8.4
16 34 16.2 30 10.0
32 36 18.6 31 11.5
64 37 20.8 34 13.0
TABLE 4.4

Results for unit square domain decomposed into 64 square subdomains with H/h = 64 held fized.

vertex only | vertex+edge

No iter cond iter cond
1 55 45.8 71 73.4
2 41 23.9 59 36.4
3 35 16.6 52 27.4
4 31 13.0 48 23.7
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