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ABSTRACT

The boundary element method (BEM) is a numerical method for the solution of partial
differential equations through the discretisation of associated boundary integral equations.
BEM formulations are commonly derived from properties of the Calderén projector, a
blocked operator containing four commonly used boundary integral operators. In this
thesis, we look in detail at the Calderén projector, derive and analyse a novel use of it to
impose a range of boundary conditions, and look at how it can be efficiently computed.
Throughout, we present computations made using the open-source software library Bempp,
many features of which have been developed as part of this PhD.

We derive a method for weakly imposing boundary conditions on BEM, inspired by
Nitsche’s method for finite element methods. Formulations for Laplace problems with
Dirichlet, Neumann, Robin, and mixed boudary conditions are derived and analysed.
For Robin and mixed boundary conditions, the resulting formulations are simpler than
standard BEM formulations, and convergence at a similar rate to standard methods is
observed.

As a more advanced application of this method, we derive a BEM formulation for
Laplace’s equation with Signorini contact conditions. Using the weak imposition frame-
work allows us to naturally impose this more complex boundary condition; the ability
to do this is a significant advantage of this work. These formulations are derived and
analysed, and numerical results are presented.

Using properties of the Calderén projector, methods of operator preconditioning for
BEM can be derived. These formulations involve the product of boundary operators. We
present the details of a discrete operator algebra that allows the easy calculation of these
products on the discrete level. This operator algebra allows for the easy implementation of
various formulations of Helmholtz and Maxwell problems, including regularised combined
field formulations that are immune to ill-conditioning near eigenvalues that are an issue
for other formulations.

We conclude this thesis by looking at weakly imposing Dirichlet and mixed Dirichlet—
Neumann boundary condition on the Helmholtz equation. The theory for Laplace prob-
lems is extended to apply to Helmholtz problems, and an application to wave scattering

from multiple scatterers is presented.
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IMPACT STATEMENT

The work completed for this PhD has included development of the open-source Python
boundary element method (BEM) library Bempp. Some components of this PhD—such
at the implementation of an operator algebra, or the numerical investigation of precondi-
tioning strategies—has been directly software related; other components have been more
theoretical, but have been accompanied by numerical results computed using this library.
As this library is open-source, it allows the research presented here to have a wide impact
in both academia and industry.

The main Bempp paper [70] has received 139 citations [38] since its publication in
2015, suggesting a large userbase of the software within the academic community. All the
developments presented in this thesis are accompanied by developments to the library,
and example scripts on bempp.com. Through these, other researchers working on BEM
have easy access to the results of the research presented here, allowing this work to have
a quick and far-reaching impact.

Alongside the impact within academia, the inclusion of the results of this research in
Bempp also has an impact outside academia. In the past few years, there have been a
number of commercial collaborations involving Bempp, with companies interested in using

the software for specific problems that they are interested in solving.
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INTRODUCTION

For many problems arising from scientific and industrial applications, there is no known
method for finding the analytic solution. In such situations, fast numerical methods
capable of finding a solution to an acceptable level of accuracy are very important. The
finite element method (FEM) and boundary element method (BEM) are two numerical
methods that are widely used to solve PDE problems. We focus on their use for 3D
problems.

Both FEM and BEM work by discretising the problem and solving a finite dimensional
problem that is an approximation of the continuous problem. For FEM, the entire domain
on which the PDE is posed is discretised, most commonly by splitting the domain into
tetrahedra and solving an associated variational problem.

For BEM, only the boundary of the domain is discretised, most commonly by approxi-
mating the surface with flat triangles. The PDE is then written as a variational boundary
integral equation, and an approximate solution is sought in the space spanned by basis
functions defined on the triangles.

In order to form the boundary integral equation that is used in BEM, some knowledge
of the Green’s function of the underlying problem is required. This limits the variety of
problems that BEM is capable of solving. FEM does not have this problem, and is capable
of solving a wider variety of PDE problems.

As BEM only requires the discretisation of the boundary, it is capable of solving prob-
lems on unbounded exterior domains. This is a major advantage of BEM over FEM: such
problems can be approached using FEM—for example by imposing an artificial boundary
far from the object with suitable boundary conditions—but FEM is not well suited to such
problems.

Additionally, generating a triangulation of a surface is in general easier than generating
a tetrahedration of a domain, especially for more complicated domains. On top of this, a
triangulation of the boundary of a domain will contain fewer elements, leading to smaller
discrete systems that must be solved when using BEM.

When using FEM, the matrices arising from the discrete system are sparse. BEM,
however, leads to dense matrices, which are more expensive to store and compute with.
It is essential therefore that matrix compression techniques such as hierarchical matrices
[40, 12] or fast multiple methods [36] to overcome this disadvantage of BEM.

When solving a problem, there are a number of different BEM formulations that could

be used. The Calderén projector is a blocked operator that, when applied to a solution
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of the problem, returns the same solution. It is common to derive the different BEM
formulations from this property, and formulations often arise from taking one row of the
Calderon projector. In this thesis, we instead look at applications of the full Calderén

projector.

We will focus on solving the following three PDEs.

Laplace’s equation —Au =0,
The Helmholtz equation —Au—k*u =0,
Maxwell’s equations curlcurle = k2e.

Laplace’s equation is the steady-state heat equation: if the distribution of heat in a
region is not changing over time, and the region contains no heat sources, then it must be

a solution of Laplace’s equation.

Laplace’s equation is used in electrostatics to find an electric field in a source-free
region [35]. As an electric field e is curl-free, it can be represented as the gradient of a
potential function w,

e = Vu.

Using Gauss’s law for electric fields,

Ve P

€0
and that fact that p = 0 in a source-free region, we conclude that u must be a solution of

Laplace’s equation.

The Helmholtz equation is a time-harmonic version of the wave equation, and can be
derived from the wave equation be assuming that the solution is separable. The Helmholtz
equation models acoustic waves travelling through a medium. The unknown u represents
the amplitude of the wave. The equation features the wavenumber k; for homogeneous

media, k is constant and BEM can effectively solve the problem.

BEM is commonly used to solve Helmholtz scattering problems, as these involve an
incident wave scattering off a small object contained in a large, or infinite, medium. For
such problems, BEM’s ability to repose a problem in an infinite domain as a problem on

the boundary of the scatterer is a great advantage.

Maxwell’s equations describe the behaviour of electromagnetic waves for more general
problems than those for which they can be modelled by Laplace’s equation. Again the
wavenumber k appears in the equation: for Maxwell problems, the wavenumber is defined
to be k := w,/eopo, where w is frequency, ¢y is the electric permeability, and pg is the
magnetic permittivity.

BEM is commonly used to solve electromagnetic scattering problems, as the method
has the same advantages as in the Helmholtz case. For Maxwell problems, however, there

are additional significant theoretical and computational challenges. One of the greatest
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challenges is the ill-conditioning of linear systems arising from the formulations, making
effective preconditioning essential.

Alongside the theoretical developments presented here, work has been carried out
developing Bempp, an open-source BEM Python library [70, 68]. The aim of this library
is to allow the user to implement BEM for a wide range of problems by writing code that
closely resembles the mathematical formulation without having to see all the technical
details of the implementation. Throughout this thesis, we present the results of numerical
simulations carried out using this library, and in chapter 2 we discuss the development of
a discrete operator algrebra within the library and its implementational advantages.

Before we look at BEM in detail, we begin by presenting some preliminary material in
chapter 1. In section 1.1, we define the function spaces which will be used throughout. In
section 1.2 we discuss Laplace’s equation, the Helmholtz equation, and Maxwell’s equation
in more detail and look at the function spaces in which their solutions live. The boundary
integral equations that we will discretise will be written using boundary integral operators;
these operators will be defined and some of their properties will be given in section 1.3. In
section 1.4, we look in more detail at the Calderén projector and many of its important
properties.

The formulations derived in chapters 3 to 5 involve combinations of the Calderén and
multitrace operators, and other blocked operators. In chapter 2, we discuss the imple-
mentation of a discrete operator algebra within Bempp, that allows the easy computation
of such operator combinations. This chapter first focusses on Laplace’s equation and the
Helmholtz equation (section 2.3), then looks at this operator algebra for Maxwell’s equa-
tions (section 2.4). For each PDE, it is important that the discrete spaces involved in the
operator products form stable dual pairings. For Laplace’s equation and the Helmholtz
equation, we use the dual spaces defined in section 2.3.1 for this. For Maxwell’s equa-
tions, we define the finite dimensional spaces that we will use in section 2.4.4, including
Buffa—Christiansen dual basis functions that are an integral part of the implementation
of Calderén preconditioning, a form of operator preconditioning for Maxwell’s equations.

Nitsche’s method [60] is a popular method for weakly imposing boundary condition
when using FEM. In chapter 3, we look at a method for weakly imposing boundary condi-
tions on BEM inspired by Nitsche’s method. This method involves writing the boundary
conditions as a penalty function, then adding a suitably weighted form of this penalty to
the Calderén projector. In section 3.1, we derive formulations for Laplace problems with
weakly imposed Dirichlet, Neumann, mixed Dirichlet—-Neumann, and Robin conditions.
In section 3.2, we present analysis of this method and prove a priori error bounds. In
section 3.3, we present some numerical results for this method.

As this method of weak imposition uses the full Calderén projector, as opposed to
using one row of it as in a standard method, it leads to discrete systems that are approxi-
mately twice as large as those arising from standard methods. For simpler problems—such
pure Dirichlet or pure Neumann problems—this means that the method will be more com-

putationally expensive and not competitive. For more complex problems, however, this
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method has advantages over standard methods—such as the increased simplicity of the
formulations—while presenting a computational cost comparable to standard methods.

In chapter 4, we look at how this method of weak imposition can be used to impose
Signorini contact conditions. In section 4.1, we derive a formulation for Laplace’s equation
with Signorini conditions. We analyse this formulation in section 4.2 and present some
numerical results in section 4.3.

In chapter 5, we look at the weak imposition of boundary conditions for Helmholtz
problems. In section 5.1, we derive formulations for Dirichlet and mixed Dirichlet—
Neumann problems. In section 5.2, we analyse these formulations and in section 5.3
we present some numerical results, including in section 5.3.2 an application to problems
involving multiple scatterers.

We finish with some concluding remarks, including a discussion of areas of possible

future work.
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CHAPTER 1

PRELIMINARIES

In this chapter, we look at the function spaces in which the problems are well-defined
(section 1.1), and define the integral operators that will appear in our BEM formulations
(section 1.3). Throughout this thesis, we use the following notation for the domains of our
problems. This notation is summarised in figure 1.1.

Let & C R3 be a bounded Lebesgue-measurable O+
domain with boundary I'. We assume that I' consists
of a finite number of smooth faces that meet at non- T O
degenerate edges and corners: more precisely, we assume
that there is a polyhedron I' and a bijective function

14

c:I' =T, (1'1) Figure 1.1: O, Q", I" and v.

such that o and o~ ! are Lipschitz continuous [39]. This

is a reasonable assumption from the point of view of BEM, as we will consider discrete
problems on meshed surfaces. Let QF := R3\ Q. Let v be the normal to the surface T’
pointing outwards from 2. When ambiguous, we will use v, to signify the normal to the

surface at the point « € I'.

— 1.1 —

FUNCTION SPACES

We begin by defining the function spaces in which the problems are well-posed. For
Laplace and Helmholtz problems, we will use spaces of scalar functions f : R?® — C. These
are defined in section 1.1.1 For Maxwell problems, we will use spaces of vector functions
f : R3 — C3. These are defined in section 1.1.2

It is important that we correctly describe the traces spaces on I' for the solutions of
the PDEs we are looking to solve. The description of these spaces is particularly difficult
for Maxwell’s equations [78, 18, 17, 19, 15]. In this section, we summarise without proof
some of the results of these papers, as they form the foundations of much that is presented
later.

Throughout, we adopt the convention of using bold lowercase symbols for vector func-
tions (f, ¢, etc) and bold uppercase symbols for spaces of vector functions (H, L, etc);

and non-bold lowercase symbols for scalar functions (f, ¢, etc) and non-bold uppercase
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symbols for spaces of scalar functions (H, L, etc).

— 1.1.1 —
SCALAR FUNCTION SPACES
We now proceed to define the scalar function spaces that will be used for Laplace and
Helmholtz problems. The main references for this section are [55, chapter 3], [73, chapter
2] and [33].
We define the space of square integrable functions on the interior domain €)™ by

1fI° < oo}. (1.2)

L) = {f 0 =C ‘ fis Lebesgue measurable and /
This is a Hilbert space with inner product
9o = [ fo (13)

Letu € Li () := {f : & — C| fis Lebesgue measurable and [, |f| < oo for all compact K C " }.
If there exists v € L (Q") such that

loc

/ v(x)p(x)de = — /Q u(m)gfl (x)de, (1.4)

for all ¢ € C§°(27), then v is the weak derivative of u with respect to z;. For s € N, we
define the Sobolev space H*(€2") to be the space of functions whose weak derivatives of

order up to s exist and are square integrable, ie
H Q) = {f € L*(Q) |Vast. |a| <s, D*f € L*(Q)}, (1.5)

where a = (a1, ag, a3) is a multi-index, ie

Hlal

L o« .,_ _ -
la| == a1 + az + a3, D™= Oz Jy29z03”

(1.6)

where %, a%, and % denote weak derivatives. Taking s = 0, we see that H(Q2") = L2(Q).

For any differential operator, op, we define the space
H?%(op, Q) := {fEHS(Qf)‘oprLQ(Qf)}, (1.7)

where op u is understood weakly. In particular, we will use the space H!(A, Q).
In the unbounded exterior domain 27, we define the space of locally square integrable

functions by

L (1) := {f Q= C ‘ /K /|2 < oo for all compact K C Q+}, (1.8)
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and note that for the bounded domain Q~, L2(") = L2 (27). We then define the spaces

HE (QT) and Hf (op,Q7), for s € N, as above with L (Q7T) in the place of L?(Q2").
The boundary integral formulations of our PDEs will use the Dirichlet (p) and Neu-

mann (y) traces of functions on the boundary. For sufficiently smooth functions p and g,

we define these by
vpp(x) = lim  p(a), walx) = lim V(@) - v, (1.9)

QF >’ —xcl Qf s/ »xel’

where the superscripts ~ and * denote the interior and exterior traces, respectively, and
T is the set of all points on I' that are interior to a face of I'. These definitions can be
extended to all functions p € HL_(Q%F) and ¢ € HL (A, Q%) to give continuous traces, as

given in the following lemma.

Lemma 1.1. The traces
VD Hipe(F) — HYA(T) (1.10)
are continuous and surjective. The traces
W Hie(A, Q%) = HVA(D) (1.11)

are continuous.

Proof. [73, thorems 2.21 and 2.22], [31], [55, chapter 3]. O

In what follows, we need the average {-}, and jump, [-];- of these traces, defined as
{wdr f =305 F +700), [le =7 f =t (1.12)
We define L2(T") to be the space of square integrable functions on the boundary, ie
LQ(F)::{f:F%C’A\f|2<w}, (1.13)
with the inner product defined, for v, w € L?(I"), by
(v, w)p = /Fvw. (1.14)
We define the Sobolev space H/?(T) by

HY(T) =, (H(Q)) = {ypp:p € HY(D)}, (1.15)
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with associated norm

N
v(x) —v(y

ol = (Il + [ [ 2= gy ) (1.16)
r/r|z—y

We define the space H~/2(T') to be the dual space of HY2(T).

112 —
VECTOR FUNCTION SPACES

We now proceed to define the vector spaces that we will use when solving Maxwell’s

equations. The main references for this section are [20] and [56].

Similar to the scalar case, we define

/ IfI? < OO} : (1.17)

HY Q) :={feL*(Q)|Vast. |ao|<s, D*fe L)}, forseN.  (1.18)

L) = {f Q= C3

The space L?(£2") is a Hilbert space with inner product
(£ 92y =] 9 (1.19)
o

Let op be a vector differential operator and op be a scalar differential operator. We
define

H(op,Q ) :={uc L*(Q) :opu € L*(N)}, (1.20)
H(op, ) :={uc L*(Q) :opu € L*(Q)}, (1.21)

noting here that when s = 0 it is conventional to write H instead of H?. In particular,
we will later use the spaces H (curl, Q"), H(curl®,Q), and H(div, Q).

As in the scalar case, on the unbounded domain QF, we define the space of locally

square integrable functions by

L () = {f cQf - 3 /K |fI> < oo for all compact K C Q+} , (1.22)

and note that for the bounded domain Q, L () = L*(Q). We then define the

corresponding spaces H (Q7), Hio(op, 27), and Hy,c(op, Q1) as above with L*(Q")
replaced by L2 (Q7F).

loc

To define the necessary function spaces on the surface I', we first define the tangential

(1), Neumann (y), and normal () traces on I'. These are defined, for p € Hj,.(curl, QF),
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q € Hy,o(curl®>, QF), and r € Hjo(div, QF), by

+ : ’
= | X Vg, 1.23
vpl)=  lim  p(@) xve (1.23)
1
Wrd(@) = - eurl (), (1.24)
~Er(x) = lim  r(x) vy, (1.25)

Qf sz’ —»xel

where the superscripts ~ and ™ denote the interior and exterior traces, respectively. Note
that in our definition ‘y§ . contains an additional factor of i, which does not appear in
[20]. The interpretation is that if we normalise the magnetic permittivity and electric

permeability to 1, this definition of '7§ i i1s the tangential trace of the magnetic field data.

In what follows we need the average {-}-, and jump, [-] of these traces, defined as

(e F=3 (W F+7f), velp f =~ F == f. (1.26)

We define L2(T") to be the space of square integrable tangential vector functions on
the boundary, ie
L) :={ue L*) : u-v =0}. (1.27)

We define the tangential trace space, H i/ 2 (T'), as in [20, definition 1] by
1/2 _ _ _ N
HY (1) = v (HY()) = {vyu:ue H(Q)}. (1.28)
The dual of this space with respect to the antisymmetric product,

(a,b)_:= /Fa (v x b), for a,b € L2(T). (1.29)

is denoted by H;l/Q(F).

If " is smooth, we define the scalar surface divergence, divp, of u € ~; (H(curl, Q"))
to be the 2D divergence of u at each point on I'. For w € Hj,.(curl, Qi), we may deduce

from the definitions of divr, curl, 7, and ~; that

divy (v u) = vE (curlw). (1.30)

Due to the assumption that I' consists of a finite number of smooth faces, we may let
I' = U§:1 [V, where I't, ..., T are smooth. For a function u € ~, (C*(Q")), the scalar

surface divergence of u is defined by

di div,u’ on I'J (1.31)
wvru = . g ) . — :
(w v +u'-17")0;; on IV NI
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where u/ is the restriction of u to the face I'V, v
is the outward pointing tangential normal to I'
restricted to the edge TP N TJ, div; is the two di-

mensional divergence computed on the face I'Y, and

di; is the Dirac delta distribution with support on
the edge TP NTJ. By density, this definition can
be extended to u € H;l/Q(F). We now define the

space of surface-div-conforming functions by

Figure 1.2: Defining the surface divergence.

H ' (divp,T) == {p € HYAT) : divpp € H™Y/2(D)). (1.32)
The scalar surface curl may be defined [19], for w € H 1/2 (I, by
curlp(w) := divp(u X v), (1.33)
and the space of surface-curl-conforming functions by
H;(cwlp,T) = {v x p: p e HV*(divp,T)}. (1.34)
The following lemma gives important properties of the trace operators.

Lemma 1.2. The traces

~E ¢ Hyge(curl, 0F) — HY*(divy, T) (1.35)
and vg ), : Hioe(curl®, ) — H " (divr, T) (1.36)

are continuous and surjective.

Proof. See [19, theorem 4.1] and [20, Lemma 3]. O

The antisymmetric dual form (-,-)_ defined in (1.29) is intimately connected with the
space H;l/Q(din,F). In [19, Lemma 5.6] it is shown that the space H;1/2(divF,F) is
self-dual with respect to (-,-)_. Another interpretation of (-,-)_ is as the standard L? dual
between the spaces H;1/2(divF, I') and H;1/2(curlp, I') since ¢ € H;l/z(curlp, I') if and
only if 9 = v x & for some & € H;l/g(din,F).

— 1.2 —

PARTIAL DIFFERENTIAL EQUATIONS

We will consider three PDEs: Laplace’s equation, the Helmholtz equation and Maxwell’s
equations. In this section, we look at each of these equations and the spaces in which we

will look for their solutions.
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LAPLACE’S EQUATION

To solve Laplace’s equation, we look for u € Hlloc(Av Q%) such that
~Au=0 in QF. (1.37a)

For exterior problems, we require an additional condition at infinity to ensure that the

problem has a unique solution,
u(x) = 0 as |x| — oo. (1.37b)

Both the interior and exterior Laplace problems will be provided with boundary conditions

of the following form.

u = gp on I'p, (1.37¢)

ou
87 = gN on FN7 (137d)

1

gz = g(gD —u)+gn  onlkg, (1.37e)

ou
u<ge and E < Yo on I'g, (1.37f)

v

ou

<8U — ¢C> (u — gc> =0 on Pc, (1.37g)

for some gx € H~Y/2(I'x UTR), gp € H/*(I'p UTR), gc € HY?(Tc), ¥c € HY/?(T¢),
and € > 0. Here, I' has been split into four parts: the Dirichlet part I'p, the Neumann
part I'y, the Robin part I'g, and the Signorini part I'c. We call problems where the entire
boundary is equal to one of these parts Dirichlet, Neumann, Robin and Signorini problems

respectively.

THE HELMHOLTZ EQUATION

To solve the Helmholtz equation, we look for u € HL (A, QOF) satisfying
~Au—Kku=0 in OF, (1.38a)
where k£ € R is the wavenumber of the problem.

For exterior problems, we again require a condition at infinity to ensure that the

problem has a unique solution. We write the total exterior wave as the sum of the incident

t

and scattered wave, u'°t = 45 4 4", The Sommerfeld radiation condition at infinity is
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then imposed on the scattered wave to ensure a unique solution,

auscat

: scat -1
_ . 1.
| ‘ — 1ku = O(|m| ) as |m‘ — 00 ( 38b)

Both the interior and exterior problems will be provided with boundary conditions of the

same form as Laplace problems.

MAXWELL’S EQUATIONS

To solve Maxwell’s equations, we look for e € Hﬁm(curl, Qi) such that
curlcurle = k%e in QF (1.39a)

where k = w,/€ofip denotes the wavenumber of the problem, with w denoting the frequency
and ¢g and pg the electric permeability and magnetic permittivity.

As in the Helmholtz case, for exterior problems we split the total field into the incident
and scattered fields, et = €5 + ", We impose the Silver-Miiller conditions at infinity
on the scattered field,

|| <Curl €% x ‘x—‘ - ikescat> -0 as |x| — oo (1.39D)
T
Both the interior and exterior Maxwell problems will be provided with boundary con-

ditions of the following form.

exXVv=gp on I'p, (1.39¢)
(curl e) x v = gn on I'y, (1.39d)

for some gn,gp € H, Y 2(din,F). Here, I' has been split into two parts: the Dirichlet
part I'p and the Neumann part I'y. Problems where the entire boundary is equal to one

of these parts are called Dirichlet and Neumann respectively.

— 1.3 —

BOUNDARY INTEGRAL OPERATORS

The boundary element method (BEM) has two key ingredients: a representation formula
and a boundary integral equation. The representation formula describes how to recon-
struct the function u in Q% \ I using an unknown function on the boundary I'. The
boundary integral equation can be used to find this unknown function. BEM involves
discretising the boundary integral equations in order to find an approximation of the

unknown boundary function.
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In this section, we define the potential operators that we will use to write represen-
tation formulae, and the boundary operators that we will use to write boundary integral

equations. We also summarise some important properties of these operators.

—1.3.1 —
LAPLACE’S EQUATION AND THE HELMHOLTZ EQUATION

We begin by considering Laplace and Helmholtz problems, where the unknown is a scalar

function.

We define the Green’s function of a PDE to be the solution of the PDE with the Dirac
delta function on the right hand side. The Green’s function for the Laplace operator in
R3 is

1
G s — 1.40
@)= =g (1.40)
as
AuGla,y) = (@ — y). (1.41)
The Green’s function for the Helmholtz operator in R? is given by
G Hey 1.42
(z,y) = m (1.42)

In this thesis, we focus on problems in R3. Similar methods can be used for problems
in R?, in which case the Green’s functions in R? should be used. The Green’s function for

the Laplace operator in R? is defined by

G(z,y) = —log|x — y|/2m, (1.43)
and the Green’s function for the Helmholtz operator in R? is defined by

Glay) = 11" (bl — ), (1.44)

where Hél) is a Hankel function of the first kind.

POTENTIAL OPERATORS

In the standard fashion (see eg [73, chapter 6]), we define the single layer potential operator,
V. HY2T) — HL_(Q%), and the double layer potential operator, K : HY*(I') —
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Hy, (%), for v e HY/2(T), p € H-'2(T), and & € QF \ T by

Vi) = [ Gla.yuly) dy. (1.45)
(o)) = | aﬁﬁzy)v(w dy, (1.46)

if © and v are regular enough, then we extend these definition to the whole of HY/ (1)
and H~'/2(I") by completion.

We recall that if the Dirichlet and Neumann traces of a function u € H} (A, QF) that
is a solution to either Laplace’s equation (1.37a) or the Helmholtz equation (1.38a) are
known, then the potentials (1.45) and (1.46) may be used to reconstruct the function in

Q7 using the following relation.

u= K(lypulr) = V(lwulr). (1.47)
o : L u(@) x e :
By taking this relation first with a(x) = for a given Laplace or Helmholtz
0 xeQr
solution in O, u(x) € H'()") we arrive at the following representation formula for interior
problems,
u=—K(ypu) + V(nu). (1.48)
3 u(lxz) xeQt
Similarly, taking a(x) = for a given Laplace or Helmholtz solution in

0 x e

O, u(x) € HY(QT) gives the following representation formula for exterior problems,

u=K(pu) = V(gu). (1.49)

BOUNDARY OPERATORS

Next, we define the single layer, double layer, adjoint double layer, and hypersingular
boundary integral operators, V : H-Y2(T) — HY*(T), K : HY/?(T) — HY*(I), K’ :
HY2T) - H-Y3T), and W : HY2(T') - HY2T), for ¢ € T, v € H'/*T) and
p € H-Y2(I') and by

(Kv)(z) := {1 Lv}r (2), (Vp) (@) := {wVu}r (2), (1.50a)
(Wo)(z) := —{wKov}p (@), (K'p) (@) = {wVulp (), (1.50b)

as given in [73, chapter 6]. Additionally, we define the identity operator, Id, that maps

every function to itself.
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The following jump conditions can be derived [73, sections 6.2 to 6.4].

[yolrV = [wlr K =0, [wIpV = - [wlp £ = —Id. (1.51)
Combining (1.50) and (1.51) gives

YHKE = 3ld + K, W =-W, (1.53)

for the exterior traces and

Y =V, WY = 3ld+ K, (1.54)
K = —3ld + K, K = =W, (1.55)

for the interior traces.

These results are only true almost everywhere. Results that are true everywhere can
be given in terms of as factor o, as defined in [73, (6.11)], that is equal to % almost
everywhere. In what follows, we present results that hold almost everywhere. As we will
be integrating these identities over the boundary, this will not cause any issues.

Taking both traces of (1.48), we see that if u € H'(£2") is a solution of Laplace or
Helmholtz in €2, then it satisfies

pu = (31d — K)vpu + Vayu, (1.56)
wu = (31d + K)ynu + Wrpu. (1.57)

To simplify the notation, we write v in the place of ypu and define A := yyu. This

leads to the following equations for the interior problem.

(31d — K)u + VA, (1.58)

u
A= (31d + KA + Wa. (1.59)

Doing the same for (1.49), with a function v € H (27) that is a solution of Laplace
or Helmholtz in Q7 and writing v in the place of 'yg u and defining A := ’Yﬂ? u, leads to the

following equations for the exterior problem.

(31d + K)u — VA, (1.60)
(31d = K)A — Wa. (1.61)

u
A
We define the interior Calderén projector by

C =

lld—K V
[2 d : (1.62)

W lid4 K
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and the exterior Calderén projector by

Nd+K v

ct .=
-W i d-K

)

We may then rewrite (1.58) to (1.61) as

B - Bl

Additionally, we define the multitrace operator by

—-K Vv
W K

A=

I

and we may write C = %Id +Aand CT = %Id —A.

— 1.3.2 —
LAPLACE’S EQUATION

(1.63)

(1.64)

(1.65)

For Laplace problems, the following coercivity results are known for the single layer and

hypersingular operators in R? when I is the boundary of a Lipschitz domain, as defined

in [73, definition 2.1].
Lemma 1.3 (Coercivity of V). There exists cy > 0 such that
av |l -2y < (Vi i) Yue H-V(I).
Proof. [73, theorem 6.22].
Lemma 1.4 (Coercivity of W). There exists coy > 0 such that

ow [[v]371/2(ry < (Wo, ), o € HY*(D),

where H:/Q(F) denotes the set of functions v € H'/?(T) such that T = 0, where T := 2

is the average value of v. From this it follows that

aw \U\Zl/z(r) < (Wo,v)p, Vo e HY?(T),
where HHi/"’(F) is defined, for v e HY2(I'), by ‘U’Hi/Q(F) = [|v =0 g2y
Proof. 73, theorem 6.24].

The following boundedness results are also known.

(1.66)
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Lemma 1.5 (Boundedness). There exist Cy, Ck, Cl’<, Cw > 0 such that

i) Vel g2y < OV il -1y Ve HTVA(T), (1.69)
ii) 1Kl gg1/20y < Ck [0l g2y Vo e HY/2(T), (1.70)
i) Kl <kl Ywe HVAD), (L)
i) IWoll g—1/2ry < Cw vl gz Vo e HY2(T). (1.72)
Proof. [73, sections 6.2-6.5]. O
It is also known [73, lemma 6.6] that for all u € H~'/(T), the function
u}j =Vu (1.73)
satisfies —AuE =0in Q UQT and
1 iy < elillzrrragey (1.74)

Similarly, for the double layer potential there holds [73, lemma 6.10] that for all v €
HY2(T'), the function

uUIC = Kv (1.75)
satisfies —AuX = 0in Q- UQT and
[ui |1 @y < vl - (1.76)
— 1.3.3 —

THE HELMHOLTZ EQUATION

For Helmholtz problems, the following results involving Garding’s inequalities are known

for the single layer and hypersingular operators in R3.

Lemma 1.6 (Garding’s inequality for V). There exists a compact operator C : H-Y/2(I') —
HY2(T') and ay > 0 such that

av [|all3 172y < (Vi i + (Cps iy Vue HV(I). (1.77)
Proof. [73, theorem 6.40]. O

Lemma 1.7 (Géarding’s inequality for W). There exists a compact operator C : H'/?(T') —
H=2(T) and aw > 0 such that
aw [[v]371/2py < (Wo, v)p + (Co, )y, Vo e HYA(T), (1.78)

where Hi/Q(T) is defined as in lemma 1.4.
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Proof. This follows by applying the proof of [73, theorem 6.40] to the hypersingular oper-
ator. O

The following boundedness results are also known.

Lemma 1.8 (Boundedness). There exist Cy,Ck, Cy, Cw > 0 such that

i) HVM”H1/2(F) < Cv ”MHH*l/Z(F) Vi e H_1/2(F), (1.79)

i) HKUHH1/2(F) < Ok HUHH1/2(I‘) Vo € Hl/Q(F)y (1.80)

i) 10 ooy < C Ml Vpe HUAT),  (181)

i) IWoll g2y < Cw [0l gz ) vo e HY2(T). (1.82)

Proof. [73, sections 6.2-6.5 and 6.9]. O

Following the proof of [73, lemmas 6.6 and 6.10], it can be shown that for all v €
HY2(I') and p € H-'/2(T"), the functions

u) =V (1.83)

uy, = Kv (1.84)

SR EC

satisfy —Aw) — k*u) = 0 and —Auf — k*uly =0in Q@ UQT.

— 1.3.4 —
MAXWELL’S EQUATIONS

For Maxwell problems, we use the Green’s function for the Helmholtz operator. In R3,
this is defined, as above, by

eik‘m_yl

G(x,y) = (1.85)

|z —y|

POTENTIAL OPERATORS
We define the electric and magnetic potential operators (see [20]), &, H : H 1/2 (divp,T) —

Hyy(curl®, QT UQ), by

1k/ G(x,y) dy——V /lepp y)G(x,y) dy, (1.86)

H(p)(x) := curl, /F p(y)G(z,y) dy. (1.87)

The definition of the electric potential operator, £, used here differs from that used in

20] by a factor of i, corresponding to the modified definition of v ,.
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With the electric and magnetic field operators we obtain the following representation
formula [20, section 4]: If e € Hy,(curl®, @t U Q") is a solution of Maxwell’s equations,
then

e(z) = —H([vlre)(=) — ([l e)(@). (1.88)

Once the jumps of the traces of the solution are known or estimated on I', the represen-

tation formula (1.88) can be used to find the solution at points in QF. As in the scalar

e(x) e e(x) zeQt )
case, we can take e(x) = , and e(x) = , to derive the
0 xeQr 0 xeN

following representation formula for interior problems,
e(x) = H(y,e)(@) + E(n re) (@). (1.89)
and the following representation formula for exterior problems,
e(z) = —H(v e)(@) — E(7 e) (@) (1.90)
It is also known [20, equation (29)] that for all f € H;l/Q(divF, I'), the functions

ef=¢Ef (1.91)
el =Mnf (1.92)

satisfy curl curl efc — erfe = 0 and curl curl e}" — er}{ = 0.

BOUNDARY OPERATORS

Taking traces of the electric and magnetic field potential operators we arrive at the electric
boundary operator, E : H;l/Q(divF, r) — H;1/2 (divp,T"), and the magnetic boundary
operator, H : H;l/Q(divr, r)— H;l/z(divn I'). These are defined by

E:={%}r& H:={%}rH. (1.93)

Additionally, we define the identity operator, Id, that maps every function to itself. Be-
cause of the symmetry between electric and magnetic fields, the average Neumann traces

can be written in terms of E and H as follows:

{wprtr € =H, {~nrtp M =-E (1.94)

The following jump conditions can be derived [20, theorem 7].

[vlr € = [anilr H =0, [ywilp € = [wlp H = —Id. (1.95)
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Combining (1.93) to (1.95) gives

v € =E, Y R€ = —3ld +H, (1.96)
Y H =—3ld+H, Y H = —E, (1.97)

for the exterior traces and

v, € =E, i€ = 3ld + H, (1.98)
v H = 3ld+H, iH = —E, (1.99)

for the interior traces.

To simplify the notation, we write e in the place of 'ytie and define h := ‘yﬁke. By

taking both traces of (1.89), we arrive at the following equations for the interior problem.

(31d +H)e + Eh, (1.100)
(31d + H)h — Ee. (1.101)

e
h

Doing the same for the (1.90) leads to the following equations for the exterior problem.

(31d — H)e — Eh, (1.102)

e
h = (3ld — H)h + Ee. (1.103)

We define the exterior and interior Calderén projectors, C* and C, as follows.

lld-H -E
c+:[2E 1w—4’ (1.104)
2
~ |id+H E
C = [2<_E Laonl (1.105)
2

We may then rewrite (1.100) to (1.103) as

R R B A

We define the multitrace operator A by

A=
—E H

H E] , (1.107)

and we may write C" = 1ld + A and C* = {I1d — A

For Maxwell problems, the following boundedness results are known.



CHAPTER 1. PRELIMINARIES 33

Lemma 1.9 (Boundedness). There exist Cg,Cy > 0 such that

i) Bl gy S CEIFl gy YF € HO P (dive, 1), (1.108)

i) IHFl gy ) < Ol gy VF € HZ P (dive, D). (1.109)

Proof. 20, corollary 2]. O

— 1.4 —

PROPERTIES OF THE CALDERON PROJECTOR

In this section, we present a number of important properties of the Calderén projector as
introduced in the previous section. The results presented in this section are valid for the

Calderon projector in both the vector and scalar cases. We define the product space

v HY2(I') x H-Y2(I')  for Laplace and Helmholtz problems, ( )
— 5 1.110
H, - 2(dlvF, )} for Maxwell problems,

and note that in each case C*:V — V.

We saw in the previous section that if (a,b) € V is the trace data of an interior solution,
then
a a
Cc =
b b
and if (a,b) € V is the trace data of an exterior solution, then

ct [Z] - [Z] . (1.112)

Using the definitions of the Calderén projectors, we see that Id—C = CT and Id—C* = C".

Using this, we see that if (a,b) € V is the trace data of an interior solution, then

; (1.111)

ct [Z] = 0; (1.113)

and if (a,b) € V is the trace data of an exterior solution, then

c H ~0. (1.114)

If a and b are the traces of a solution of the problem, we call (a,b) a pair of Cauchy
data. The following lemma shows that applying the Calderén projector to any pair of

functions leads to a pair of Cauchy data.
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Lemma 1.10. Given any arbitrary (a,b) € V, the product

C:I:
b

“] (1.115)

defines a compatible pair of Cauchy data for the interior or exterior problem.

Proof. By (1.73), (1.75) and (1.83) for Laplace, (1.83) for Helmholtz, and (1.91) and (1.92)
for Maxwell, we see that applying one of the representation formulae (1.48), (1.49), (1.89)
and (1.90) to the functions (a,b) leads to a solution of the problem.

By the definition of the Calderén projector for each problem, C* [Z] is the traces of

this solution, and is therefore a pair of Cauchy data.

Combining (1.111) and (1.112) and lemma 1.10, we conclude that
(C)P=cC and (CH)? =ct. (1.116)
Using the second identity and the representation C* = %Id — A we obtain
A% =

11d. (1.117)

This relationship is crucial for preconditioning numerical methods based on the Calderén

projector, as we will see in chapter 2, and any discretisation scheme should preserve this

property.

Now that you’ve finished reading chapter 1, why not take a break and fill figure 1.3
with hot liquid before reading on.
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Figure 1.3: The results wy, (left) and 7, (right) of applying the interior Calderén projector for Laplace to
the functions vi(x) = (1 + 22)™! + sin(y) and pn(x) = cos(37z) on a mug. By lemma 1.10, these are a
pair of compatible Cauchy data.
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CHAPTER 2
A DISCRETE ALGEBRA FOR
CALDERON OPERATORS AND ITS
IMPLEMENTATION

The methods that we will present in chapters 3 to 5 are all based on properties of the
Calderén projector and multitrace operator, as defined in (1.62), (1.63), (1.65), (1.104),
(1.105) and (1.107). It is therefore important that the properties of these operators that
we presented in chapter 1 are preserved—or approximately preserved—following discreti-
sation. In this chapter, we look at how a discrete operator algebra can be designed that
allows for easy computation with discrete operators, for example forming the product
of operators, without the user having to directly interact with the technicalities of the

implementation.
Suppose we want to compute

K2v, (2.1)

where K : H'/2(I') — HY?(I") is the double layer boundary operator, as defined in (1.50),
and v € HY/?(T'). Defining
w = Ku, (2.2)

we can rewrite (2.1) as
Kuw. (2.3)

Multiplying (2.2) by a test function u € H~Y2(I'), integrating over I, then discretising
leads to

(Ko, pin)p = (whs pn)p - (2.4)

Defining vy, to be the vector of coefficients of the discrete approximation vy, of v, ie

C1
()] n
vp=1| |, and VR Y = Zciqﬁi, (2.5)
: i=1
Cn

where {¢1, @2, ..., dn} is the basis of discrete space containing vy,; and defining wy, and pp,

to be the vectors of coefficients of the discrete approximations of w and u, we may write
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(2.4) as
Klvh = M'wh, (2.6)

where K is a discretisation of the operator K, and M is the mass matrix defined by

where {¢1, ¢, ..., ¢, } is the basis of the space containing wy, ie the range space of K; and
{11, 12, ..., } is the basis of the space containing the test function puyp,.
Discretising (2.3) and using (2.6), leads to

KQM_lKlvh, (28)

where K> is a discretisation of the operator K (which may or may not be equal to Kj,
depending on the discrete spaces used).

Suppose now that we want to compute

A2 Y
1

where A is the multitrace operator mapping from the product Hilbert space V into itself,

9 (2.9)

and (v, ) € V. Proceeding as above, we arrive at the discretisation

Up,

Hh

AsM A, , (2.10)

where A; and Ay are discretisations of the multitrace operator A (which may or may
not be equal depending on the discretisation spaces used); v and py, are the vectors of

coefficients, as above; and M is the blocked diagonal mass matrix

M, O
o) -

where M and M, are mass matrices between the appropriate discrete spaces.

In order to compute (2.8) or (2.10), we have to assemble the three matrices, compute
the coefficients (vy, pp,), then evaluate KoM 'K or AoM ' Ay applied to these coeffi-
cients. Ideally we would not have to deal with these implementational details, and could

just write the following code.

opl operator (...)

op2 = operator(...)
v = function(...)
mu = function(...)

result = op2 * opl * [v,mu]

Here, the * operator has been overloaded to detect that two discrete operators are being
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multiplied, and so the inverse mass matrix in (2.8) or (2.10) is applied automatically.

In order for this code snippet to work and the mass matrix M to be assembled au-
tomatically, either the implementation of the operator product needs to be aware of the
test space of opl and domain space of op2, or the software definition of these operators
need to contain information about their range spaces. In this chapter, we will follow the
latter approach by defining the notion of the strong form of a Galerkin discretisation and

demonstrate its benefits.

Operator preconditioning [44, 75] involves applying an operator to the equation on
the continuous level, then discretising the result. Our efficient implementation of this
relies heavily on the discrete operator algebra, and the discretisation of these products
of operators is the main justification of the developments in this chapter. Calderén pre-
conditioning [27, 2] is a type of operator preconditioning whose efficacy is derived from
properties of the Calderén projector, and is commonly used to precondition Maxwell’s
equations. In addition to these operator preconditioning methods, we look in this chapter
at mass matrix preconditioning, where an inverse mass matrix is applied to both sides

after discretisation.

A theoretical framework for operator preconditioning was proposed in [44], where it
was shown that in order to obtain well conditioned discrete problems, the discrete spaces
used must form inf-sup stable dual pairings. In this chapter, we define the basis functions
that define standard polynomial spaces, plus div- and curl-conforming Raviart—Thomas
[65], Nédélec [57], and Rao—Wilton—Glisson [64] spaces. These standard spaces, however,
do not provide inf-sup stable dual pairings, and so we additionally define dual spaces on
the barycentric dual grid. In [16], it was shown that these barycentric spaces form inf-sup
stable dual pairings with the standard spaces, allowing us to stable discretise the operator

products we desire.

An implementation of a product algebra based on this idea is contained in Bempp.
Initial steps towards a Bempp operator algebra were briefly described in [70] as part of
a general library overview. The formalism introduced here is based on Riesz mappings
between dual spaces. A nice introduction in the context of Galerkin discretisations is given
in [48].

This chapter is based on the material in [68, 10].

— 2.1 —
ABSTRACT FORMULATION

In this section, we present an abstract framework for the representation of operator prod-
ucts and their discretisation, and look at the properties of the discrete spaces that this

approach requires.

Let A : Hiom — H" and B : Hg‘)m — HE™ be operators mapping between Hilbert
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spaces. We assume that H3*" C Hgom, so that the product
g = BAf (2.12)

is well defined in HE™. Defining the function ¢ = Af, the operator product (2.12) can

equivalently be written as

qg=Af (2.13a)
9 =Bq. (2.13b)

We begin by looking at (2.13a). In order to write this as a variational equation, we must
define a space ’Hdual that is dual to " and a dual pairing (-, ), : HE™ x Hdual — C. We

may then write (2.13a) in variational form as
(AF.1)n = (0, i) Vi € HP, (2.14a)
Similarly, we may write (2.13b) in variational form as

(Ba,mg = (9,mp Vi € Hawl, (2.14D)

We now introduce the finite dimensional subspaces

erom — Span{¢dom} C /Hdom’ erom — Span{¢d0m} C fHdom7
2&2‘ — Span{¢ran} C eran rHran — Span{¢ran} C rHran’
Hdual — Span{¢dual} C /Hiual’ erual — Span{(bdual} C r}_[(éuad7

and discretise (2.14) to obtain

Afn = Magn, (2.15a)
Bgqy, = Mggh, (2.15b)
where
Al;; = (Ao, ?‘,f\a1> : (2.16a)
=< A d“a1> : (2.16b)
Bl,; = (Beg", ?‘.?1> : (2.16¢)
[Ms]i,j=< o) (2.164)

and the vectors f3, qn and gy, are vectors of coefficients of approximation of the functions
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f, g and ¢ in the discrete spaces. Combining both equations we obtain
gn=Mz'BM,'Af;. (2.17)

Motivated by this, we define the discrete weak and strong forms of an operator as follows.

Definition 2.1. We define the discrete weak form of an operator A to be A, as defined
in (2.16a).

Definition 2.2. We define the discrete strong form of an operator A to be
AS:=M,"'A, (2.18)

where A is the discrete weak form of Mp is defined in (2.16b).

The matrix M, ! represents a map from the discrete dual space ’Hg‘}fl into the space

as and so the strong form AS represents a discretisation of A whose discrete domain
and range are the subspaces of the domain and range of the operator A. We now define

the product of two discrete operators as follows.

Definition 2.3. Given two operators A and B and their discrete weak forms A and B,
we define their product by
BG® A:= BAS. (2.19)

The product B ® A represents the discrete weak form of the product BA; the discrete
strong form of BA is given by BS ® A.

We note that the direct discretisation <BA¢?}°Am, ﬁléal>8 is usually not identical to the
product B ® A as the latter is computed as the solution of the operator system (2.14)
whose discretisation error also depends on the space ;La/ﬁ and the corresponding discrete
dual. However, the discretisation of the operator product BA can rarely be computed
directly and solving (2.14) is usually the only possibility to evaluate this product.

In order to compute the discrete weak form, the implementation of an operator must
be aware of the discrete domain and dual spaces; to compute the discrete strong from, the
implementation operator must additionally be aware of the discrete range space. Providing
these three spaces will allow our implementation to compute the product of two operators
using the strong form as in definition 2.3.

The evaluation of the discrete strong form of an operator A requires computing the
inverse of the mass matrix My, and so in order to form a stable discretisation of operator
products, we need the condition number of My to remain bounded as the mesh parameter
h is reduced.

Let ||‘HHrAan be a norm defined on the space H;*, and define the norm ||'||Hiual, for
¢;ilual c Hiual, by .
G Oy

del = o (2.20)
Ha o EH Hgbh HH;;*"

H QS%ual
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In order to show that the condition number of the mass matrix remains bounded as h is

reduced, we make the following assumptions.

Assumption 2.1 (inf-sup condition). There exists an h-independent constant cpa > 0 such
that

<¢Zan’ ¢2ual>A
Sup Ty 2 CA PR llagen Vo € HiTR.
¢z}iLuaIEH%HAaI ’ ‘ §Z5h ’ ‘Hiual A

Assumption 2.2. Let

ran __ ran jran ran dual __ dual ;dual dual
hoo= E pi i € Hyas ho = E pi o € Hpa
7 i
plian pcliual
Phyran = S Rn’ Ph,dual = e R"™
ran dual
Pn, 2

There exist h-independent constants a € R, and cran, Cran, Cdual, Caual > 0 such that

Cranh® ([0 l3gz00 < [|Phoranlly < Cranh® |94 || 34500

¢;ilual ¢2ual

Cdualh ™ < |Phduatlly < Cauarth™

dual dual ’
HA HA

where ||-||5 is the 2-norm of a vector.

Assumption 2.2 will hold for the Sobolev norms that we will use as long as the dis-
cretisations are quasi-uniform (see eg [34, lemma 9.7]).
Using these assumptions, we now prove, following [44], that the condition number of

the matrix M is bounded by a constant.

Lemma 2.1. If assumptions 2.1 and 2.2 hold, then the spectral condition number of the
matriz Ma defined in (2.16b) satisfies

k(M) < Ch,

from some h-independent constant c).

Proof. Let ¢} € H;*A. By assumption 2.1, we see that

<¢2an ’ ¢2ual > A

[ [ P

sup > ca. (2.21)

dual dual
P EH LA

Define pj, ran and pj, qual as in assumption 2.2. By the definition of M and assumption 2.2,
we see that
T
1 ph}dUa]MAph,ran

chA < —=———  sup . 2.22
= C'dualcfmn Ph,dual ER™ ||ph,dual||2 ||ph,ran||2 ( )
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Let 0, be the smallest eigenvalue of M, and let pj, ;an = vy, be the corresponding eigen-

vector. Applying this gives

On pg,dualvn
CAS m——=— sup
CaualCran Ph,dual ER™ th,dUaIHQ HUTLHQ
On
== 2.23
CdualCran ( )

Taking o1 the be the largest eigenvalue of My, and v; to be the corresponding eigen-

vector, we see that

p;zf,dualvl
o1 =01 sup
Ph.aua €7 |[Ph,dually (|01l

T
Ph quaMAv1

= sup
Dh,dual ER™ th,dual”Q HUIHQ

T
ph,dualMAph,ran

< sup sup
ph,ranERn ph,dualeRn thydualHQ th7ranH2
_ G
= sup Sup dual ran
CaualCran gpmeien ggmmiepgt [[65° |guar (|65 |z
B 1 s 1 <¢zan, ¢2ual>A
CdualCran ¢(}1LuaIE,H%‘,JAal H(Z)%ualu,]_[iual (]51;?“67{1;32 H¢ZaanHrAan
1
= . (2.24)
CdualCran
Combining (2.23) and (2.24), we obtain
k(M) = 2+ (2.25)
On
< 1 (2.26)
b cACdual CranCdual Cran .
=: cj. (2.27)
OJ
— 2.2 —

SOFTWARE IMPLEMENTATION OF AN OPERATOR
ALGEBRA

Based on the definition of a discrete product algebra for Galerkin discretisations, we can
now discuss the software implementation. Two concepts are crucial: namely that of a
grid function, which represents functions defined on a grid; and that of an operator, which

maps grid functions from a discrete domain space into a discrete range space.
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221 —
GRID FUNCTIONS

We start with the description of a grid function. Let ¢ € Hp, and let py, be the vector of
coefficents of ¢y, as defined in assumption 2.2. A basic grid function object is defined by
the discrete function space, Hy, and a vector of coefficients on the space, py. In Bempp,

this can be done as follows.

fun = bempp.api.GridFunction(space, coefficients=...)

However, for practical purposes this is not always sufficient. Consider the following
situation. Let E be the electric field integral operator (1.93), let f € H;l/z(din, I'), and
suppose we want the function g := Ef. On the discrete level, the vector of coefficients gy,
is given by g, = ESf, = Mg LE f;,, where fy, is the vector of coefficients of f, ES and
FE are the discrete strong and weak forms of E, and Mg is the mass matrix between the

range and dual of E.

If the spaces used the discretise E are not inf-sup stable, then by lemma 2.1 the mass
matrix Mg may have be strongly ill-conditioned. In this case, we also allow the definition
of a grid function purely through the vector of coefficients on the dual space. This can be

done as follows.

fun = bempp.api.GridFunction(space, dual_space=..., projections=...)

Associated with these two constructors are two methods that extract the vectors of

coeflicients or projections.

coeffs = fun.coefficients ()

proj = fun.projections(dual_space)

If the grid function is initialised with a coefficient vector, then the first operation just
returns this vector, and the second operation sets up the corresponding mass matrix M

and returns the vector M * coeffs.

If the grid function is initialised with a vector of projections and a corresponding dual
space, then the first operation returns the solution of a linear system if the space and dual
space have the same number of degrees of freedom. Otherwise, an exception is thrown. If
the projections method is called and the given dual space is identical to the original dual
space on initialisation, the vector projections is returned. Otherwise, first a conversion

to coefficient form via a call to coefficients is attempted.

This dual representation of a grid function via either a vector of coefficients or a vector
of projections makes it possible to represent functions in many standard situations, where
a conversion between coefficients and projections is mathematically not possible and not

necessary for the formulation of a problem.
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— 2.2.2 —
OPERATORS

In finite element discretisation libraries, the definition of an operator typically requires an
underlying weak form, a domain space and a test space. However, to support the operator
algebra introduced in section 2.1, the range space is also required. Hence, we represent a

constructor for a boundary operator in the following form.

op = operator(domain, range_, dual_to_range, ...)

Here, the objects domain, range_ and dual_to_range describe the finite dimensional
domain, range and dual spaces. The space range_ has the trailing underscore to avoid
conflict with Python’s internal range function. Each operator provides the following two
methods.

discrete_weak_form = op.weak_form()

discrete_strong_form = op.strong_form()

The first one returns the standard discrete weak form (definition 2.1) while the sec-
ond one returns the discrete strong form (definition 2.2). The discrete_weak_form and
discrete_strong_form are objects that provide at least a matrix-vector routine to multi-
ply a vector with the corresponding discrete operator. The multiplication with the inverse
of the mass matrix in the strong form is implemented via the computation of an LU
decomposition and solving the associated linear system.

As discretising an operator is expensive, the weak form is computed when the method
weak_form() is first called and then cached. Similarly, the LU decomposition necessary

for the strong form is computed only once and then cached.

— 2.2.3 —
OPERATIONS ON OPERATORS AND GRID FUNCTIONS

With this framework the multiplication op * fun of a boundary operator op with a grid

function fun can be elegantly described in the following way:

result_fun = bempp.api.GridFunction (
space=op.range_,
dual_space=op.dual_to_range,

projections=op.weak_form() * fun.coefficients)

Alternatively, we could have more simply presented the result as

result_fun = bempp.api.GridFunction/(
space=op.range_,

coefficients=op.strong_form() * fun.coefficients)

However, the latter is only valid when there is a stable mass matrix transformation avail-

able that could map from the discrete dual space to the discrete range space.
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The internal implementation of the product of two operators is equally simple in this
framework. Given two operators opl and op2, the weak_form() method of the product

opl ® op2, which can be obtained in python by writing opl * op2, is defined as follows.

def weak_form():

return opl.weak_form() * op2.strong_form()

Correspondingly, the strong form of the product is implemented as:

def strong_form():

return opl.strong_form() * op2.strong_form()

Internally, the product of two discrete operators provides a matrix-vector routine that
successively applies the two operators to a given vector. If op1l and op2 implement caching
then an actual discretisation of a weak form is only performed once, and the product of
the two operators is performed with almost no overhead.

It is easy to wrap standard iterative solvers (such as those in SciPy [46]) to support

this operator algebra. For example, the definition of such a GMRES routine is as follows.

def gmres(A, b, ...):
from scipy.sparse import linalg
x, info = linalg.gmres(A.weak_form(), b.projections(A.dual_to_range), ...)

return GridFunction(A.domain, coefficients=x), info

The weak form of the operator A and the projection of the function b onto its dual space
are computed, then these are handed over to SciPy. The solution is then returned as a
GridFunction.

The full Bempp GMRES implementation provides, among other options, a keyword
attribute use_strong_form. If this is set to True, then inside the GMRES routine the

solution is computed as

x, info = linalg.gmres(A.strong_form(), b.coefficients)

This corresponds to mass matrix preconditioning and comes naturally as part of this

algebra.

— 2924 —
PRECONDITIONING

The implementation of this operator algebra allows for the easy implementation of operator
preconditioning methods, and mass matrix preconditioning.
Suppose we want to solve Au = f, where A is an operator, f is a known function, and

u is unknown. The discrete weak form of this equation is
Auh = MAfh. (2.28)

The mass matrix preconditioned form of this equation corresponds to taking its discrete
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strong form,

My ' Auy, = fi, (2.29)
or ASuy, = fy. (2.30)

Operator preconditioning arises from applying an operator on the continuous level,
then discretising. For example, the operator B can be applied to give the equation BAu =

Bf. The weak form of this equation is

BM, ' Au;, = Mg fy, (2.31)
or BO® Aup = Mgfy. (232)

This is the operator preconditioned formulation. Typically, an operator A is preconditioned
with an operator of the opposite order [75], for example the hypersingular operator W may
be used to precondition the single-layer operator V, as in (2.47).

Calder6on preconditioning, a form of operator preconditioning derived from proper-
ties of the Calderén projector and commonly used for Maxwell problems is discussed in

section 2.4.

225 —
BLOCKED OPERATORS

The operator algebra defined in Bempp can also be used for blocked systems of opera-
tors. Suppose we want to solve a Laplace Dirichlet problem using the weak imposition

formulation (3.14) that we will derive in chapter 3. In strong form, this formulation can

<A+ 2ld ? D H - [ b ] (2.33)
Bpld —3ld A Bpgp

The code to solve this system takes the following form.

be written as

beta = ...

A = bempp.api.operators.boundary.laplace.multitrace_operator(...)
D = bempp.api.BlockedOperator(2,2)

D[0,0] = 0.5 * bempp.api.operators.boundary.sparse.identity(...)
D[1,0]
D[1,1]
g = bempp.api.GridFunction(...)

beta * bempp.api.operators.boundary.sparse.identity(...)

-0.5 * bempp.api.operators.boundary.sparse.identity(...)

solution, info = bempp.api.gmres(A+D, [g, beta * gl, use_strong_form=True)

The implementation of GMRES in this case will compute the strong form of each block
of the blocked operator, and pass the results and the coefficients of each GridFunction to
SciPy. The solution will then be split, and a list of GridFunction objects will be returned.

The keyword argument use_strong_form has been used to apply mass matrix precon-
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ditioning. In this case, the mass matrix preconditioner is a blocked diagonal matrix, and
so the preconditioned discrete system is

MY 0 im 0 M0
K A as | 2M Uh| _ |V L7 @3
0 My PpMz1  —5 Mo An 0 My | |Bpgn

where Mk and My are the mass matrices between the range and dual spaces of the top

left and bottom right blocks of A respectively, and all the other terms are discretisations
of the terms in (2.33).

— 2.3 —
LAPLACE’S EQUATION AND THE HELMHOLTZ EQUATION

In this section, we look at specific implementation details and applications of the discrete
operator algebra for Laplace’s equation and the Helmholtz equation. First, we must define
the finite dimensional spaces of piecewise polynomials that we will use to discretise the

formulations we present.

—2.3.1 —
DISCRETE SPACES

We introduce a family of conforming, shape regular triangulations of T, {7, }r~0, indexed
by the largest element diameter of the mesh, h. We let 71, ...,T, be the triangles in the
triangulation 7. We assume that the triangulations are fitted to the different boundary
sets I'p, I'r and I'y.

PIECEWISE POLYNOMIAL SPACES

We define the space of continuous polynomial functions by
P} = {v, € COD) : vyl € PR(Ty), for every T; € Ty},

where Py (7;) denotes the space of polynomials of order less than or equal to k on Tj.

Typically, we will take k£ = 1 and use the space of continuous piecewise linear functions.
We can write P} = span{e1, ..., ¢, }, where for i = 1,...,n, ¢; is the function that is linear

within each triangle and

L
silv) =14 for j =1,...,m, (2.35)

0 i#j
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Figure 2.1: An example basis function ¢; € . . .
Pl (D). Figure 2.2: An example basis function ; €

DP)(T).

where w1, ..., v, are the vertices in the triangulation 7,. An example basis function is
shown in figure 2.1.

We define the space of discontinuous polynomial functions by
DP! .= {v, € L*(I) : vp|r € Py(T), for every T € Tp,}.

Typically, we will take [ = 0 and use the space of piecewise constant functions. We

can write DP9 = span{¢y, ..., ¥, }, where

1 xeT; )
vi(x) = for j=1,...,0. (2.36)
0 otherwise

where T1, ..., T, are the triangles in the triangulation 7,. An example basis function is
shown in figure 2.2.
We observe that P¥ < HY?(I') and DP! < L?*'). The following approximation

properties of these finite dimensional spaces are known.

Lemma 2.2. Yy € H*(I'),

nheli)lgg(r) l[p— 77h||H—1/2(F) S G ||M||H£(r) (2.37)
nheli)%fg(r) e = mnll g2y S 0 Nl ey » (2.38)
where £ = min(1, s).
Proof. [73, theorem 10.4]. O
Lemma 2.3. Vv € H*(T'),
wheifplg(r) lv = wall g2y S 2 0l ey (2.39)
whégg(F) v — wh||L2(F) S R H”HHC(P) ) (2.40)

where ( = min(2, s).
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o

Proof. [73, theorem 10.9]. O

DUAL POLYNOMIAL SPACES

In addition to the polynomial spaces described above, we will also use polynomial spaces
defined on the dual grid. As shown in figure 2.3, the dual grid is defined by barycentrically
refining each triangle in the grid: a straight line is drawn from each vertex to the midpoint
of the opposite side, splitting each triangle into six smaller triangles. The elements of the
dual grid are then made up of all the triangles in the refined grid that are attached to a

given vertex in the original grid.

>

WESESRc = D,
IESESES F I e,
T D s

Figure 2.3: A grid (left), the barycentric refinement of the grid (centre), and the dual grid (right).

We define DUAL?L(I‘) to be the space of piecewise constant functions on the dual grid.
We observe that DUALY(T") ¢ L*(T).

We can write DUAL)(T') = span{xi,...,Xn},
where y; is defined to be equal to 1 on one polygon ——
in the dual grid and 0 otherwise. An example basis
function is shown in figure 2.4.

We note that in the majority of cases—for exam-
ple if the surface is curved, or has edges between flat

7
g
7

faces—then the triangles that make up the dual grid

— r
polygons will not form a flat surface. In this case the "‘ ‘ ‘

elements of the dual grid are defined to be the union

. . Figure 2.4: An example basis function
of these triangles and so will not be flat. i € DUALY ().

This space forms a inf-sup stable dual pairing with
the space of continuous linear functions P}L(F), as given in the following result. The space
pairing P}(T") x DUALJ(T') therefore satisfies assumption 2.1.

Proposition 2.1. There exists C > 0 such that

1
inf sup Jr Onttn > = (2.41)

on€PL () epuargr) [Vrllzqey lanllzey = €

Proof. [72, lemma 3.1]. O
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-y----
n

\

K=—===}-

/I\

Figure 2.6: The coefficients used to define a function ¢ € DUAL (L) in terms of functions in P}(I") on
the barycentrically refined grid. The support of &; is shaded in orange.

Let T; be a triangle in the non-refined coarse grid. Let & be a piecewise linear function

on the barycentrically refined grid such that, for each vertex v; in the barycentrically

refined grid,

—

&i(v;) =

Q‘,_. [Nl

<

ja)

\

v; is the barycentre of Tj,

v; is the midpoint of an edge of T3,

(2.42)

v; is one of the vertices of T3,

otherwise,

where o; is the number of triangles in the non-refined coarse grid that have a vertex at the

point ¥;. An example such function is shown in figure 2.5, and some example coefficients

are shown in figure 2.6.

We define DUAL},(T') to be the space
of piecewise linear functions spanned by
the basis functions &1, ..., &. We observe
that DUAL}(I") ¢ HY(I).

The space was defined in [16], as a
space that forms a inf-sup stable dual
pairing with the space of piecewise con-
stant functions DPY(T), as given in the
following result. The space pairing
DUAL;(T') x DPY(T') therefore satisfies

assumption 2.1.

Figure 2.5: An example basis function & € DUAL, (D).

Proposition 2.2. There exists C > 0 such that

fr KKK 1

inf sup

> 2 (2.43)

uneDP) o epuart lnll2y lonll 2y = €
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Proof. [16, proposition 3.9]. O

The following approximation properties of the spaces DUALY(T) and DUAL}(I) can

be proven.
Lemma 2.4. For all v, € H*(T),

S h§+1/2

nheD%Inng(r) I = nhHH_1/2(F) ”NHHE(F)
whEDiél[iL}ll(I‘) o= wnllpiraey S heiz [0l ey
where & = min(3, s) and ( = min(3, s).
Proof. Proof of these results can be found in appendix B. O

Typically, we will use the space DUALY(T) to approximate the normal derivative
A = ynu of the solution u. When I' is smooth, the normal v will be continuous across
edges, and we will expect order 1 convergence due to corollary B.1.

In [16], a space of divergence-conforming vector functions on the dual grid was also

defined. We will examine this space in more detail in section 2.4.4.

— 2.3.2 —
STABLE DISCRETISATION OF THE MULTITRACE OPERATOR

In section 1.4, we derived some important properties of the Calderén projectors and mul-
titrace operator, including A? = %Id, [C*]2 = C*. In order to preserve these properties on
the discrete level, we look to discretise these operators in a stable way, so that the mass
matrices involved in squaring these operators satisfy assumption 2.1.

As well as the application to the formulations that we examine in chapters 3 to 5, it is
common to derive methods of operator preconditioning [75, 44] from these identities. The
stable discretisation of the Calderén operators provides an easy implementation of such
preconditioning methods.

Denote by

A= [_K V] , (2.44)
W K’

the discretisation of the operator A, as defined in (1.65). Here, K, V., W, and K’ are
discretisations of the double layer, single layer, hypersingular, and adjoint double layer
boundary operators (respectively).

In order for this discretisation to be able to be multiplied by itself, we must choose
the discrete spaces so that the mass matrix mappings formed in the product are stable,

satisfying assumption 2.1. A choice of spaces for the operators that achieves this goal is

shown in the table below.
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Matrix | Operator Domain Range Dual to Range
K | Double layer PH(T) PH(T) DUALY(I")
V | Single layer DUALY(I') | PAL(I) DUALY(I")
w Hypersingular PH(T) DUALY(T) PH(T)

K' | Adjoint double layer | DUALY(I") | DUALY(T) PH(I)

These choices of spaces lead to all mass matrices in the discretisation of A? being the
P}L(F)fDUALg(F) pairing, that were shown in proposition 2.1 to satisfy assumption 2.1.

In some cases, for example when weakly imposing boundary conditions on the cube as
in chapter 3, it is undesirable to use the space DUAL(})L(F) as the domain of the single layer
operator due to this space’s lower order convergence properties (lemma 2.4). In cases such

as this, it may be more desirable to the following discretisation spaces.

Matrix | Operator Domain | Range | Dual to Range
K | Double layer PHT) | PH(I) DUAL? ()
V | Single layer DPY(T) | Pi(T) DUAL?(T)
W | Hypersingular PL(T) | DPY(T) | DUAL; (D)
K' | Adjoint double layer | DP)(T") | DP)(T') | DUAL(T)

Later, in chapter 3 and appendix C, we will look at using this second discretisation of A,
as the domains of all the operators involved have good convergence orders (lemmas 2.2
and 2.3), while mass matrix preconditioning can be effectively applied as all the dual
products are stable (propositions 2.1 and 2.2).

Using the Bempp library, the stable Laplace multitrace operator defined in the first
table may be created using the following lines of Python.

from bempp.api.operators.boundary import laplace

multitrace = laplace.multitrace_operator(grid, spaces="dual")

The stable multitrace operator for Helmholtz may be created using the following lines.

from bempp.api.operators.boundary import helmholtz

multitrace = helmholtz.multitrace_operator(grid, k, spaces="dual")

We may then create the interior Calderén projector with the following lines.

from bempp.api.operators.boundary import sparse
identity = sparse.multitrace_identity(grid, spaces="dual")

calderon = 0.5 * identity + multitrace

Now that we have a stable discretisation of the Calderén projector, we can look at how
its properties on the continuous level carry across to the discrete level.

The result of applying the Calderén projector to any two functions is a pair of com-
patible Cauchy data, as shown in lemma 1.10. Figure 2.7b shows the result of applying
the Calderén projector to the functions f(x) = 23?23 and g(x) = sin(4rx).
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1

) Approximations of f(x) = zy?z* in P,(I'") (left) and g(x) = sin(4nz) in DUALJ(T) (right) on a
dlbcretlsed cube with 1468 faces

) The result of applying the Calderén projector to the functions in figure 2.7a. These functions are
to dlbcretlsatlon error) valid interior Laplace Cauchy data.

Figure 2.7: Visualisation of the Calderén projector applied to non-compatible Cauchy data.
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import bempp.api

from bempp.api.operators.boundary import laplace
from bempp.api.operators.boundary import sparse
import numpy as np

grid = bempp.api.shapes.cube(h=0.1)

multitrace = laplace.multitrace_operator(grid, spaces='dual')
identity = sparse.multitrace_identity(grid, spaces='dual')
calderon = 0.5 * identity + multitrace

def f(x, n, domain_index, result):
result[0] = x[0] * x[1]1**2 * x[2]**3

def g(x, n, domain_index, result):
result [0] = np.sin(np.pi*4*x[0])

v = bempp.api.GridFunction (
space=calderon.domain_spaces [0],
fun=1£f,
dual_space=calderon.dual_to_range_spaces[0])

mu = bempp.api.GridFunction(
space=calderon.domain_spaces[1],
fun=g,
dual_space=calderon.dual_to_range_spaces[1])

traces_1 = calderon * [v, mul
traces_2 calderon * traces_1

v_error = (traces_2[0] - traces_1[0]).12_norm() / traces_1[0].12_norm()
mu_error = (traces_2[1] - traces_1[1]).12 _norm() / traces_1[1].12_norm()

Figure 2.8: Applying the Calderén projector to the functions f(x) = xy?z® and g(x) = sin(4nz), and
computing the error between the application of [C ]2 and C~ to this data. The error v_error is 1.03 x 1073
and the error mu_error is 1.17 x 1072,
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As we saw in section 1.4, we know that [C']> = C, and so applying the Calderén
projector a second time to the result should leave the result unchanged. The full Python
example code for this calculation is given in figure 2.20. traces_1 and traces_2 should
agree up to discretisation error, and indeed, the error v_error in the Dirichlet component

is 1.03 x 1072 and the error mu_error in the Neumann component is 1.17 x 1072,

— 2.3.3 —
NUMERICAL RESULTS FOR LAPLACE’S EQUATION

In this section, we look at how the implementation of the discrete operator algebra can
be used to precondition Laplace’s equation. As a model problem, we take gp(x) := e V¥
and 0~ = {x € R : || < 1} and consider the single layer formulation of an interior Laplace
problem: Find A € H~'/?(T") such that

(VA )y = (31 + K)gn. 1), Ve HOUA(T). (3.59)

It is a common preconditioning strategy [75] to precondition this equation with an
operator of the opposite order. In this case, (3.59) can be preconditioned with the operator
W to give the problem: Find A € H~'/2(T) such that

(WVA, ) = (W(3ld + K)gp, v). Vo € HY2(D). (2.45)

We discretise (2.45) and (3.59) using P}(T') ¢ HY?(I') and DUALY(I") ¢ H~Y2(I),

leading to the following discrete problems.

VAL =AMk + K)gy, (2.46)
WM, 'V, = WM (3 Mk + K)gy. (2.47)

Alternatively, we could take the discrete strong form of each equation, leading to the

following mass matrix preconditioned discrete problems.

M 'V, = M (3Mk + K)gy, (2.48)
My WM 'V, = My WM (LM + K)g,. (2.49)

The number of GMRES iterations required to solve (2.46) to (2.49) to a tolerance of
1 x 107° (the default tolerance used in SciPy [46]) in the vector 2-norm as h is reduced
are shown in figure 2.9. Here, it can be seen that the number of iterations taken to
solve the operator preconditioned systems (2.47) and (2.49) (red circles) remain low as
h decreases while the number of iterations taken to solve the unpreconditioned systems
(2.46) and (2.48) (orange triangles) gradually increase.

For both the unpreconditioned and the operator preconditioned systems (dashed lines),

applying mass matrix preconditioning reduces the number of GMRES iterations.
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Figure 2.9: The number of GMRES iterations taken to solve the Laplace problems (2.46) (dashed orange
triangles), (2.47) (dashed red circles), (2.48) (orange triangles), and (2.49) (red circles), to a tolerance of
1 x 107° for the problem on the interior of a unit sphere.

— 2.3.4 —
NUMERICAL RESULTS FOR THE HELMHOLTZ EQUATION

Next, we look at solving Helmholtz wave scattering problems. We let Q~ = {x € R3 :
|z| < 1} be the unit sphere and Qt = R\ Q7, and let «™¢(x) = ¢**? be an incident
wave, where d = (%, %, %) is the direction of wave propagation. This wave satisfies
_Auinc _ k,2uinc =0.

In this section we consider the sound-soft scattering problem,

_Auscat o k2uscat =0 in Q"'7 (1.38&)
UtOt =0 on I’ (250)

O scat _
8u|m| kSt — 0(|m] 1) as |w’ — 00, (138b)

The solution u'* of (1.38a) can be represented by the following representation formula
[28].
u™t — ™ = Ku — VA, (2.51)
where u = 'yg ut®t and \ = 'y§ utot,

Taking the Dirichlet trace of (2.51) gives

(31d — K)u + VA = 4 u™, (2.52)
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and taking the Neumann trace gives
Wau + (31d + KA = ™. (2.53)

For sound-soft scattering, (2.52) leads to the formulation: Find A € H~Y2(T') such
that

(VA i = (y5u™, i) Vp e HV(T); (2.54)
and (2.53) leads to the formulation: Find A € H~'/?(T) such that
((31d + KA, v)p = <7§uinc,v>r Yo e HY2(T). (2.55)

As in the previous section, we can apply operator preconditioning to (2.54) to obtain the
formulation: Find A € H~Y2(T") such that

(WVA, v)p = (Wrdu™, v),, Yo e HY2(D). (2.56)

We can combine (2.54) and (2.55) to obtain a combined formulation: Find A €
H~'/2(T") such that

((RV +n(31d + K'))A, v)p = (R u™ + mygu™, V) Yo e HY2(T), (2.57)

where R : HY/2(T') — H~'/2(T") is an operator. Following [14], we take R = Wy, /o (the
hypersingular operator with wavenumber %) and 7 = i. This choice is made so that the
resulting operator on the left-hand side of (2.57) is a compact perturbation of the identity
[14, theorem 2.1].

Figure 2.10 shows the number of GMRES iterations taken to solve the sound-soft
Helmholtz model problem to a tolerance of 1 x 1075 using the formulation (2.54) with
(orange triangles) and without (dashed orange triangles) mass matrix preconditioning, and
the operator preconditioned formulation (2.56) with (red circles) and without (dashed red
circles) mass matrix preconditioning. As for the Laplace problem, we see that the number
of iterations taken to solve the unpreconditioned formulation (2.54) gradually rises as
h decreases, while the number of iterations taken to solve the operator preconditioned
system (2.55) remains low. For this formulation, mass matrix preconditioning appears to

be almost as effective as operator preconditioning.

In figure 2.11, we compare the number of iterations taken to solve the operator precon-
ditioned formulation (2.56) (red circles) with the number taken to solve the formulation
(2.55) (blue squares) and the combined formulation (2.57) as h is reduced. For each

formulation, the number of iterations remains low as the grid is refined.

When k? coincides with an eigenvalue of the exterior Laplace problem, then the

Helmholtz problem (1.38a) does not have a unique solution. Near these eigenvalues, the
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Figure 2.10: The number of GMRES iterations taken to solve the sound-soft Helmholtz problem using the
unpreconditioned formulation (2.54) with (orange triangles) and without (dashed orange triangles) mass
matrix preconditioning, and the operator preconditioned formulation Helmholtz problem (2.56) with (red
circles) and without (dashed red circles) mass matrix preconditioning to a tolerance of 1 x 107° for the
problem on the exterior of a unit sphere. The differences between value of the solutions obtained are small
and decrease as the grid is refined.
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Figure 2.11: The number of GMRES iterations taken to solve the sound-soft Helmholtz problem with
k = 2 using the formulations (2.56) (red circles), (2.55) (blue squares), and (2.57) (black diamonds) to a
tolerance of 1 x 1072 for the problem on the interior of a unit sphere. Again, the differences between value
of the solutions obtained are small and decrease as the grid is refined.
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Figure 2.12: The number of GMRES iterations taken to solve the sound-soft Helmholtz problem as k is
increased using the formulations (2.56) (red circles), (2.55) (blue squares), and (2.57) (black diamonds) to
a tolerance of 1 x 107° for the problem on the interior of a unit sphere with h = 0.1 (3206 edges).

formulations (2.55) and (2.56) become ill-conditioned. Figure 2.12 shows the number of
GMRES iterations requires for these formulations as k is varied. Near k = 17, there is an
eigenvalue of the Laplace problem, and so the number of iterations sharply increases.
The combined formulation (2.57), however, is immune to these eigenvalues. As fig-
ure 2.12 shows, the number of iterations required by this formulation remains bounded as

k is increased.

— 24 —
MAXWELL’S EQUATIONS

Before looking at uses of the discrete operator algebra for Maxwell’s equation, we must
first look at the use of BEM for Maxwell’s equations in more detail. In particular, we focus
on the simulation of wave scattering phenomena by solving an exterior Maxwell problem
(1.39) with zero Dirichlet boundary conditions (1.39c¢):

curl curl ™ = ket in QF, (1.39a)

e xv=0 on T, (1.39¢)

|| (curl €5 x |w—| - il{:escat) —0 as |x| — oo, (1.39b)
x

where €™ is the incident field, e5@" is the scattered field, and €'t = e 4 "¢ is the
total field. The incident field e satisfies curl curl €™ = k?e'™, and is commonly taken
to be a plane wave given by e™¢ = pel*®¢ where p is a non-zero vector representing the

polarisation of the wave and d is a unit vector perpendicular to p that gives the direction
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of the plane wave.

There are three widely used boundary integral formulations of this problem: the electric
field (EFIE), magnetic field (MFIE) and combined field (CFIE) integral equations. Each
of these integral equations comes in two forms: direct and indirect. The direct forms are
derived by taking trace of representation formula (1.88); the indirect forms are derived
by representing the solution in terms of a non-physical unknown, as in (1.91) and (1.92),

then taking the traces of this representation.

In this section, we present the integral equations in the form
Bp = Cv,e™, (2.58)

where p is unknown, and B and C are boundary operators. We call this the strong form of
the equation. In order discretise and solve the equations, we will write them in the form:
Find p € H;1/2(din, I') such that

(Bp, ), = (Cvie™, ). Y e H;(divp, T). (2.59)

This form is called the weak or variational form of the equation.

241 —
THE ELECTRIC FIELD INTEGRAL EQUATION (EFIE)

The EFIE is widely used in applications for low-frequency scattering from closed and open

surfaces. To derive the direct EFIE, we begin with the representation formula (1.88), and
est(x) ifxet

take e(x) = . Using the boundary condition (1.39¢), this leads to
0 ifexeQ

the following representation formula in Q.

escat — _Hvt—&—escat _ g,yl—\I&-kescat

= H~te™ — Em, (2.60)

scat

where 7 = '7§ €. Taking the tangential trace of this representation formula leads to

the strong form direct EFIE,

Em = (31d + H)v; e™. (2.61)

To derive the indirect EFIE, we represent the scattered field in terms of a non-physical
unknown A € H;l/Q(divF,F), as in (1.91),

e = —E. (2.62)
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Taking the tangential trace of this representation leads to the indirect EFIE,

EX = ~, e, (2.63)

CALDERON PRECONDITIONING

By itself the EFIE is ill-conditioned, making either direct solvers or efficient precondition-
ing necessary. The identity (1.117) provides an efficient preconditioning strategy: from
the top-left block of A% = ild, it follows that E? = —%Id + H2.

The eigenvalues of E accumulate at 0 and oo making discretisations of this operator
highly ill-conditioned. However, the operator H is compact on smooth surfaces [58, Section
5.5, and so the eigenvalues of E? accumulate at —i. This means that we can expect
discretisations of E? to be well-conditioned. By applying the operator E to (2.61), we
obtain the Calderén preconditioned direct EFIE,

E*m = E(31d + H)~; e™. (2.64)
By doing the same to (2.63), we obtain the Calder6n preconditioned indirect EFIE,

E2X = E~Tel™. (2.65)

242 —
THE MAGNETIC FIELD INTEGRAL EQUATION (MFIE)

The MFIE is a valid formulation on closed domains. Its advantage compared to the
EFIE is that on smooth domains, it is a compact perturbation of the identity operator
and therefore well suited to iterative solvers. However, the robust implementation of the
MFIE on non-smooth domains requires the use of the stable pairing of discrete spaces
[30] satisfying assumption 2.1. These discrete spaces will be discussed in more detail in

section 2.4.4.

The direct MFIE is derived from (2.60) by taking the Neumann trace. This leads to
the strong form of the direct MFIE,

(H+ 31d) m = —Ev;"e™. (2.66)

To derive the indirect MFIE, we represent the scattered field in terms of a non-physical
unknown & € H;l/Q(din,F), as in (1.92),

et = —HE. (2.67)
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Taking the tangential trace of this representation leads to the indirect MFIE,

(H—2Id) X = v e™. (2.68)

— 2.4.3 —
THE COMBINED FIELD INTEGRAL EQUATION (CFIE)

While the EFIE and MFIE are efficient for low-frequency Maxwell problems, they lead to
break-down close to interior resonances. The CFIE is immune to breakdown at resonances
and is therefore particularly suitable for high-frequency scattering problems.

Here, we focus on the direct CFIE and the stable version of it derived in [29]. This is
derived from the representation formula (2.60): this representation formula leads to both
the direct EFIE (2.61) and the direct MFIE (2.66). Applying a regularising operator R to
the EFIE then adding the MFIE [29] leads to the strong from of the direct CFIE,

(-RE+ 3ld + H) m = —R(3Id + H)~; €™ — Ev;"e™. (2.69)

Frequently, the EFTE component is multiplied with a complex scalar. This is not necessary
here, as in our implementation the electric field operator itself is already scaled with i.
A common choice for the regularisation operator is R = Ej, the electric field integral
operator with wavenumber ik.

Another construction of the CFIE based on the use of the BC spaces that we will
look at in section 2.4.4 was presented in [5]. In particular, the treatment of the MFIE

component in that paper differs from the proposed formulation in this section.

—2.4.4 —
DISCRETE SPACES

In the previous section, we derived boundary integral equations for Maxwell problems.
In order to approximately solve these equations, we first write them in weak form and

discretise them.

In general, the integral equations in the previous section can be written in weak form
as: Find p € H;1/2(din, I') such that

(Bp, u), = (D e, p) Y € H *(divp,T). (2.70)

This can be written using the L? inner product (-, )1 as: Find p € H;1/2(divr, ') such
that

(Bp,m)p = (D, €™, m);, Vn € H " (curlp, T). (2.71)

To discretise this, we take V, C H;1/2 (divp,T) and V;, C H;l/z(curlp, I'), and solve the
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p;
Figure 2.13: Two adjacent triangles on which Raviart—-Thomas (RT) and Nédélec (NC) basis functions are
defined.

finite dimensional problem: Find p; € V), such that
(Bpn, mn)r = (D" €™, 1) - Ynn € Vi (2.72)

In this section, we look at the basis functions we will use to define the finite dimensional
subspaces of H;l/z(divr, I') and H;l/Q(curlp, I).

Let 7; be a triangulation of I' into o piecewise flat triangular elements of diameter
< h. Let T; (for j = 1,...,0) by the triangular elements and let p; (for i = 1,...,n) be
the vertices of the triangulation. Typically, we will define the basis functions of our finite

dimensional subspaces to have support on a small group of triangles.

An overview of other bases that can be used to discretise H 1/2 (divp,I") and H 1/2 (curlp, '),

as well as other spaces, can be found in [49].

RAVIART-THOMAS AND NEDELEC BASIS FUNCTIONS

The most commonly used discretisations of the spaces H 1/2 (divp,T") and H 12 (curlp, I')
are Raviart-Thomas (RT) div-conforming [65] and Nédélec (NC) curl-conforming [57] basis

functions.
For the ith edge in a mesh, between two triangles Tf and T}, the order 0 RT basis
function is defined by

ﬁ(r—p;r) ifretT;"

@i(r) = — 5= (r —p;) itreT; (2.73)

i

0 otherwise
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S

Figure 2.14: Div-conforming Raviart—-Thomas (left) and curl-conforming Nédélec (right) order 0 basis
functions.

where A;r and A; are the areas of T;r and 7}, and p; and p;r are the corners of Tf and
T, not on the shared edge, as shown in figure 2.13. For the same edge, the order 0 NC
basis function may be defined by

pi(r) == v X ¢i(r). (2.74)

Example RT and NC order 0 basis functions are shown in figure 2.14.

We let RT9(T") = span{@y, ..., ¢} and NC)(T') = span{apy, ..., 1.} be the function
spaces spanned by these basis functions.

The RT basis functions are closely related to the Rao—Wilton—Glisson (RWG) basis
functions presented in [64]. These are defined by

Qif(r—p;r) if r €T,
G(r) :=lLigi(r) = —Sh(r—p;) ifrel; (2.75)
0 otherwise

where [; is the length of the shared edge, and all other terms are as above. We define the

scaled curl-conforming dual basis functions of the RWG functions as

Gi(r) = lipi(r) = v x i(r). (2.76)

We let RWGY(T') = span{¢i,...,¢m} and SNCY(T) = span{si, ..., } be the function
spaces spanned by these basis functions.

In Bempp, the spaces RTY(T), NC)(TI'), RWGY(T') and SNCY(T') may be created
with the following lines of Python.

rt_space = bempp.api.function_space(grid, "RT", 0)
nc_space = bempp.api.function_space(grid, "NC", 0)
rwg_space = bempp.api.function_space(grid, "RWG", 0)

snc_space = bempp.api.function_space(grid, "SNC", 0)
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BUFFA—-CHRISTIANSEN SPACES

The space of div-conforming RT functions has a subspace that is quasi-orthogonal to the
space of curl-conforming Nédélec functions [27, section 3.1]. Due to this, the antisymmetric
bilinear form, as defined in (1.29), on the discrete RT space is not inf-sup stable. The
motivation for Buffa-Christiansen (BC) basis functions is to find a space of functions that
are div-conforming but behave like curl-conforming functions, as this will recover inf-sup
stability.

Following [16], we define this space by first taking the barycentric refinement of the grid.
We pick an edge e; in the unrefined coarse mesh, and we let v; and v;, be the two vertices
(in the coarse grid) that it joins. Let é;,,€j,, ..., €5, be the edges in the barycentrically
refined grid that meet the vertex v;, with €;, equal to half of the edge e;, and the rest
of the edges ordered in an anticlockwise direction. Similarly, let ey, , €g,, ..., €karm, be the
edges in the barycentrically refined grid that meet the vertex vy, with €, equal to half of
the edge e;, and the rest of the edges ordered in an anticlockwise direction. Finally, we let
€;, and €;, be the two edges in the barycentrically refined grid that meet the midpoint of
the edge e; but are not part of the edge e;. An example of this labelling of edges in this
way is shown in figure 2.15.

We now define a basis function, &;, by

= mo + 1 2mlm +1-—
2 1 ~ ~
3 —227% E 274}1 $Ci + 3G, (2.77)
=2 =2

where é are the RWG basis functions on the barycentrically refined grid, assumed to
be directed in an anticlockwise direction around the two vertices, and pointing from v;
towards vy on the edges €;, and €;,. Example coefficients used to define a basis function
&; are shown in figure 2.16.

For a BC basis function, &;, we may also define the rotated Buffa-Christiansen (RBC)

basis function, in an analogous way to (2.74), by

Xi(r) == v x &(r). (2.78)

Example BC and RBC basis functions are shown in figure 2.17.

We let BCY(I') = span{£, ..., &, } and RBCY(T') = span{x1, ..., xm} be the function
spaces spanned by these basis functions.

The following inf-sup stability result, expressed here using the antisymmetric product
(-,-),, is shown in [16].

Proposition 2.3. There exists C > 0 such that

inf sup ), > l (2.79)

ILGR'WG (F)) 'r)GBC (F ”I“”” UQ(diV,F) HUHH;1/2(diV7F) C
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Figure 2.16: The coefficients used to define a BC basis function in terms of RWG basis functions on the
barycentrically refined grid. The support of the BC function is shaded in orange.

Figure 2.17: A div-conforming and quasicurl-conforming Buffa—Christansen basis function (left), and a
curl-conforming and quasidiv-conforming rotated Buffa—Christansen basis function (right).
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import numpy as np
import bempp.api
from bempp.api.operators.boundary.sparse import identity

grid = bempp.api.shapes.regular_sphere(3)

rwg_space = bempp.api.function_space(grid, "B-RWG", 0)
rbc_space = bempp.api.function_space(grid, "RBC", 0)
snc_space = bempp.api.function_space(grid, "B-SNC", 0)

idl = identity(rwg_space, rwg_space, snc_space).weak_form()
id2 = identity(rwg_space, rwg_space, rbc_space).weak_form()

print(np.linalg.cond(benpp.api.as_matrix(idl).todense()))
print(np.linalg.cond(bempp.api.as_matrix(id2).todense()))

Figure 2.18: Computing the condition number of the RWGY,(I")-SNC? (') and the RWG (I')-RBC) (T
mass matrices in Bempp. The values computed are 7.7 x 10*7 and 3.60.

Proof. [16, proposition 3.14]. O

Using the L? inner product, this result can be written as follows.

Proposition 2.4. There exists C > 0 such that

1
inf sup () > — (2.80)
HERWG(})L(F)) 'r]ERBC%(F) HHHH;l/Q(div,F) HT’HH;UQ (curl,T") C
(s m)p

inf sup (2.81)

1
ueSNG) () neBcy(r) 1M gr-1/2 ey 1M 2 ey — €

In Bempp, the spaces BCY(T') and RBCY (") spaces may be created with the following
lines of Python.

bc_space = bempp.api.function_space(grid, "BC", 0)
rbc_space = bempp.api.function_space(grid, "RBC", 0)

We can use Bempp to compare the stability of dual pairings of the space RWG?L(F)
with the spaces SNCY (') and RBCY(T). The code in figure 2.18 computes the condition
number of mass matrices on a regular sphere grid generated from the RWGY(T')-SNC? (I")
pairing (id1) and the RWG)(I')-RBCY(I") pairing (id2).

For the condition number of id1 the code computes a value of 7.7 x 10'7 and for the
condition number of 1d2 it computes a value of 3.60. We note that in the definitions of the
spaces in figure 2.18 we have used the identifiers B-RWG and B-SNC instead of RWG and SNC.
The reason is that the RBC spaces are defined over barycentric refinements of the grid.
So we need to tell also the other space definitions to internally use barycentric refinements
of the grid (even though the actual spaces are defined on the coarse grid), which is done

by prepending B- in the definitions.



CHAPTER 2. A DISCRETE ALGEBRA FOR CALDERON OPERATORS 69

— 2.4.5 —
STABLE DISCRETISATION OF THE MULTITRACE OPERATOR

As we did in section 2.3, we now look to discretise the multitrace operator A, so that the

product A? can be stably computed on the discrete level. Denote by

A [Hl E1]7
H,

2.82
T (282
the discretisation of the operator A. Here, E; and Es are discretisations of electric field

operators and H; and Hs are discretisations of magnetic field operators. A choice of

spaces for the operators is shown in the table below.

Matrix | Operator Domain Range Dual to Range
H, | Magnetic | RWGY(I') | RWG)(') | RBCY(I)
E; | Electric BC)(T) | RWG)(T)| RBCY(T)
E; | Electric | RWGY(I') | BCY(I) SNCY(T)
H, | Magnetic | BCY(T) BC)(I") SNCH(I)

These choices of spaces lead to all mass matrices in the discretisation of A? being the
invertible RWGY(T')-RBCY(T) or BC)(I')-SNCY(T') pairings. This choice of spaces is
based on representing the tangential trace with an RWG space and the Neumann trace
with a BC space. Alternatively, one could use a BC space for the electric component and
an RWG space for the magnetic component. This would lead to a discretisation in which
E, and E5 are swapped and H;, and Hy are swapped.

Using the Bempp library, the stable multitrace operator may be created using the
following lines of Python.

from bempp.api.operators.boundary import maxwell

multitrace = maxwell.multitrace_operator(grid, k)

We may then create the exterior Calderén projector with the following lines.

from bempp.api.operators.boundary import sparse
identity = sparse.multitrace_identity(grid, spaces="maxwell")

calderon = 0.5 * identity - multitrace

Now that we have a stable discretisation of the Calderén projector, we can look at how
its properties on the continuous level carry across to the discrete level.

The result of applying the Calderén projector to any two tangential functions is a
pair of compatible Cauchy data, as shown in lemma 1.10. Figure 2.19 shows the result of
applying the Calderén projector to the tangential traces of the constant vector (1,0,0).

As we saw in section 1.4, we know that [C*]? = C*, and so applying the Calderén

projector a second time to the result should leave the result unchanged. The full Python
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(a) Approximations of the tangential trace of (1,0, 0) in RWG (left) and BC (right) spaces on a discretised
cube with 2202 edges.
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(b) The result of applying the Calderén projector to the functions in figure 2.19a. These functions are (up
to discretisation error) valid exterior Maxwell Cauchy data.

Figure 2.19: Visualisation of the Calderén projector applied to the function (1,0,0). The Python code
used to do this is given in figure 2.20, where it is confirmed by applying the Calderén projector a second
time that the functions in figure 2.19b are indeed Maxwell Cauchy data.
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import bempp.api

from bempp.api.operators.boundary import maxwell
from bempp.api.operators.boundary import sparse
import numpy as np

k=2

grid = bempp.api.shapes.cube(h=0.1)

multitrace = maxwell.multitrace_operator(grid, k)
identity = sparse.multitrace_identity(grid, spaces='maxwell')
calderon = 0.5 * identity - multitrace

def tangential_trace(x, n, domain_index, result):
result[:] = np.cross(np.array([1, O, 0]), n)

electric_trace = bempp.api.GridFunction(
space=calderon.domain_spaces[0],
fun=tangential_trace,
dual_space=calderon.dual_to_range_spaces[0])

magnetic_trace = bempp.api.GridFunction(
space=calderon.domain_spaces[1],
fun=tangential_trace,
dual_space=calderon.dual_to_range_spaces[1])

traces_1 = calderon * [electric_trace, magnetic_tracel]

traces_2 = calderon * traces_1

electric_error = (traces_2[0] - traces_1[0]).12_norm() / traces_1[0].12_norm()
magnetic_error = (traces_2[1] - traces_1[1]).12_norm() / traces_1[1].12_norm()

Figure 2.20: Applying the Calderén projector to the tangential trace of the constant vector (1,0,0) for
the electric and ma§netic trace, and computing the error in the magnetic and electric trace between the
application of [Cﬂ and CT to this trace data. The error electric_error in the electric component is
9.8 x 1072 and the error magnetic_error in the magnetic component is 7.4 x 1073.
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example code for this calculation is given in figure 2.20. traces_1 and traces_2 should
agree up to discretisation error, and indeed, the error electric_error in the electric

component is 9.8 x 1073 and the error magnetic_error in the magnetic component is
7.4 x 1073

—2.4.6 —
IMPLEMENTATIONAL DETAILS

The discrete multitrace operator A consists of the two magnetic field operator discretisa-
tions H7 and Hs, and the two electric field operator discretisations Eq and Es. In practice,
we only create two operators E, and H, using RWG basis functions on the barycentrically
refined grid. Let M be the L? mass matrix associated with this RWG space, defined by

M;; = /FCz“CJw (2.83)

where (; is the ith RWG basis function on the barycentrically refined grid. Let now Mrwa
be the mass matrix obtained from trial functions in the RWG space on the barycentrically
refined grid, and test functions from the original RWG space on the coarse grid. We
correspondingly define the mass matrix Mpc with test functions from the BC space on

the original coarse grid. The operators F;, and H;, i = 1,2, are now given as

H1 = MBcM_lﬂM_lMgWG, E1 = MB(jM_llzIM_lMBTC, (284&)
H, = MpweM "HM M}, Ey = Mywe M "HM My (2.84b)

We note that due to the definitions of the rotated spaces, the mass matrices Mgnc and
Mypc are equal to Mrwa and Mpc, and so the mass matrices on the left can be written

using non-rotated spaces.

In [2], a similar construction of the matrices is suggested. The difference is that their
permutation matrices that represent the basis functions on the coarse mesh in terms of
basis functions on the barycentric refinement are stated explicitly.

The implicit construction here has the advantage that it is independent of the particular
space. All that is needed is the ability to construct mass matrices, which is often already
available. A potential performance pitfall is the application of the mass matrix inverse of
M for each matrix vector product with E; or E;. We automatically precompute the LU

decomposition of M. Even for fairly large meshes this is done in a few seconds.

247 —
NUMERICAL RESULTS

In this section, we present code snippets showing how to use Bempp to solve the EFIE
(2.63), Calder6n preconditioned EFIE (2.65), MFIE (2.68), and CFIE (2.69), and present
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import bempp.api
import numpy as np

from bempp.api.operators.boundary.maxwell import multitrace_operator
from bempp.api.operators.potential.maxwell import electric_field

grid =
k =

def incident_field(x):
return np.array([np.exp(1lj * k * x[2]),
0. * x[2], 0. * x[2]])

def tangential_trace(x, n, domain_index, result):

result[:] = np.cross(incident_field(x), n, axis=0)
multitrace = multitrace_operator(grid, k)
bc_space = multitrace.range_spaces[1]
snc_space = multitrace.dual_to_range_spaces[1]

grid_fun = bempp.api.GridFunction(
bc_space, fun=tangential_trace,
dual_space=snc_space)

E2 = -multitrace([1, O]
El = multitrace[0, 1]
op = E1 * E2

rhs = E1 * grid_fun

sol, info = bempp.api.linalg.gmres(op, rhs, use_strong_form=True)
eval_points =

efie_pot = electric_field(sol.space, eval_points, k)

field = -efie_pot * sol

Figure 2.21: Code snippet to solve the Calderén preconditioned EFIE.

some comparisions between the three equations. The difference in the performance of
the direct and indirect formulations is small; in this section we focus on the indirect
formulations, although similiar results would be found for the direct formulations. In each
of the examples in this section, we set Bempp’s GMRES parameter use_strong_form to
True, enabling mass matrix preconditioning.

To discretise the EFIE, it is typical to use RWG/SNC trial and dual spaces to discretise
the operator E. These match the spaces we used for the discretisation of Ey above, so we
use this discretisation here.

For the Calderén preconditioned EFIE, we multiply the discrete strong form of Eo with
the operator Eq. This coincides with the product that is formed in the bottom left block
when the discretisation of A? is formed using the discretisation of A above. In figure 2.21
we show the Bempp implementation of the Calderén preconditioned indirect EFIE.

To discretise the MFIE, we use RWG spaces for the domain and range space and RBC
spaces for the dual space, as we did above when discretising Hy. This space choice is
necessary to ensure a stable discretisation [30]. The MFIE can be implemented as shown

in the code snippet in figure 2.22.
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from bempp.api.operators.potential.maxwell import magnetic_field

calderon = ...

tangential_trace = ...

rwg_space = calderon.domain_spaces [0]
rbc_space = calderon.dual_to_range_spaces [0]

rhs = bempp.api.GridFunction/(
rwg_space, fun=tangential_trace,
dual_space=rbc_space)
op = -calderon[0, O]
sol, info = bempp.api.linalg.gmres(op, rhs, use_strong_form=True)

eval_points = ...
mfie_pot = magnetic_field(sol.space, eval_points, k)
field = -mfie_pot * sol

Figure 2.22: Code snippet for the implementation of the MFIE in Bempp.

For the CFIE, we use an RWG space for the unknown Neumann trace w. Hence,
we swap F; and E5, and H; and H> in the discretisation of the Calderén projector as
discussed in section 2.4.5. It follows that we discretise H and E on the left-hand side of
(2.69) with H; and E5. The operator E5 maps from RWG into BC, while H; maps from
RWG into RWG. We therefore require a discretisation of R that maps from the BC space
to the RWG space. We could for example choose the operator E7, but this operator is
not injective at interior electric eigenvalues. The solution is to choose E7 based on the
wavenumber ik, instead of k (see [29]). On the right-hand side of the CFIE, we discretise
H with H, and E with FE; to stay compatible with the corresponding direct EFIE and
direct MFIE formulations. We can easily implement this in the framework of Bempp with
the code snippet in figure 2.23.

In this section, we compare these methods using three test problems: The first test
problem is the problem where 0 is the unit sphere, ¢ = [eikz ,0,0} is the incident
wave, and k = 2. The second test problem is the problem where Q™ is the NASA almond
benchmarking shape (the almond, as defined in [82], is approximately 0.25 units long, 0.1
units wide, and 0.03 units tall), e™¢ = [0,0, ¢¥*?] is the incident wave, and k& = 20n. The
third test problem is the problem where Q is a level 1 Menger sponge, e¢ = pelkd®
with p = [—1,2,0] is the incident wave, and k = 5. The solutions of the second and third
problems, computed using the Calderén preconditioned EFIE, are shown in figure 2.24

For the problem on the sphere, we discretise EFIE, Calderén preconditioned EFIE,
MFIE, and CFIE on a series of triangular grids with different levels of refinement. The
number of GMRES iterations required to solve the linear system arising from each equation
are shown in figure 2.25.

Here, it can be seen that Calderén preconditioning is highly effective for the EFIE: the
number of iterations required to solve the EFIE (orange triangles) rises quickly as the grid
is refined, but the number required to solve the preconditioned EFIE (red circles) remains
below 10. Due to the ill-conditioning of the standard EFIE, it is not a feasible to use it
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multitrace =
multitrace_scaled =
identity =
tangential_trace =

rwg_space = multitrace.domain_spaces [0]
snc_space = multitrace.dual_to_range_spaces[1]
bc_space = multitrace.domain_spaces[1]
rbc_space = multitrace.dual_to_range_spaces[0]
calderon = 0.5 * identity + multitrace

grid_fun = bempp.api.GridFunction/(
bc_space, fun=tangential_trace,
dual_space=snc_space)

R = multitrace_scaled[0, 1]
E1 = multitrace[0, 1]
E2 = -multitrace[1l, 0]
mfiel = calderon[O, O]
mfie2 = calderon[1l, 1]

rhs = -R * mfie2 * grid_fun - E1 * grid_fun
op = -R * E2 + mfiel
sol, info = bempp.api.linalg.gmres(op, rhs, use_strong_form=True)

Figure 2.23: Code snippet for the implementation of the CFIE in Bempp.
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Figure 2.24: Slice at z = 0 of squared electric field density of the wave e™ = [0,0, eikz], with k£ = 20,
scattering off the NASA almond, computed using the indirect Calderén preconditioned EFIE discretised
on a grid with 2442 edges (left); and slices at z = 0.5 and y = 0.5 of squared electric field density of the
wave "¢ = pel*®® with p = [-1,2,0], d = [%, %, 0], and k = 5 scattering off a level 1 Menger sponge,
computed using the indirect Calderén preconditioned EFIE discretised on a grid with 4680 edges (right).
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Figure 2.25: The number of GMRES iterations taken to solve the EFIE (orange triangles), Calderén
preconditioned EFIE (red circles), MFIE (blue squares), and CFIE (black diamonds) to a tolerance of
1 x 107° for scattering from the unit sphere. Each equation has had mass matrix preconditioning applied.

to solve actual problems, and so we exclude it from all further examples. In what follows,
all mentions of the EFIE refer to the Calderén preconditioned EFIE.

In figure 2.25, it can be seen that the MFIE and CFIE are both well-conditioned. The
EFIE has the lowest iteration count, but in many cases the MFIE will be the most efficient
method: this is due to each iteration of the EFIE requiring two applications of a boundary
operator, while the MFIE only requires one per iteration.

The EFIE and MFIE are more efficient than the CFIE for low frequency problems,
but they are both prone to ill-conditioning near interior resonances. This can be seen in
figure 2.26, which shows the GMRES iteration counts for the EFIE (red circles), MFIE
(blue squares), and CFIE (black diamonds) for the problem on the unit sphere as the
wavenumber k is increased. Close to k = 12.5 there is an interior resonance of the sphere.
In the neighbourhood of this, the numbers of iterations taken to solve the EFIE and MFIE
increase rapidly. The number of iterations taken to solve the CFIE, however, remains
bounded, as the CFIE formulation used here is immune to these resonances. For this
reason, the CFIE is more suitable for higher frequency problems.

The convergence of the GMRES resisduals for the problems on the NASA Almond
(discretised using a grid with 2442 edges) and the Menger sponge (discretised using a grid
with 4680 edges) are shown in figure 2.27. As for the problem on the sphere, it can be seen
that the EFIE converges in the lowest number of iterations. Again we note that the MFIE
may still be the most efficient method, as the EFIE and CFIE require multiple boundary

operator applications per iteration.
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Figure 2.26: The number of GMRES iterations needed to solve the Calderén preconditioned EFIE (red
circles), MFIE (blue squares) and CFIE (black diamonds), for the problem on the unit sphere with 4809
grid edges as the wavenumber increases. Close to k = 12.5 there is an interior resonance, which causes the
number of iterations for the EFIE and MFIE to explode, while the CFIE’s iteration count stays small.
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Figure 2.27: The convergence of the GMRES residual for the problem on a NASA almond (left) and a
level 1 Menger sponge (right) for the Calderén preconditioned EFIE (red circles), MFIE (blue squares),
and CFIE (black diamonds).
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Figure 2.28: Slices of the squared electric field density of the wave €™ = [0, 0, ¢"*®], with k = 8, scattering
off a perfectly conducting cake, computed using the Calderén preconditioned EFIE discretised on a grid
with 3225 edges.

Now that you’ve finished reading chapter 2, why not take a break and have a slice of

figure 2.28 before reading on.
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CHAPTER 3
WEAK IMPOSITION OF BOUNDARY
CONDITIONS

Weak imposition of boundary conditions has been very successful in the context of finite
element methods. In particular, Nitsche’s method [60] has recently received increased
interest in the scientific computation community. This chapter discusses 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 element 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 [37, 24]. 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 [3] for the finite
element method.

The use of systems of boundary integral equations for problems with mixed boundary
conditions is quite classical [32, 77, 80, 81]. While these papers require the assembly of
boundary operators on subsets of the boundary mesh, the penalty method proposed in
this chapter requires only the addition of sparse mass matrices to the multitrace opera-
tor 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.

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.
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While the present chapter 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 [50, 51]. While BETI is usually
formulated in terms of Steklov—Poincaré operators, the framework proposed in this chapter
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 [8];
see also the FEM/BEM coupling of [23] 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 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 [45] for a
finite element approach and [6] for a detailed analysis of the stability of this problem), the

robustness with respect to the coefficient of the present method is an advantage.

This chapter is based on the material in [9].

— 3.1 —
WEAK IMPOSITION OF BOUNDARY CONDITIONS ON
LAPLACE’S EQUATION

In this chapter, we focus on the interior Laplace problem (1.37): Find u € H'(A, Q") such
that

—Au=0 in 7, (1.37a)
u=gp on I'p, (1.37¢c)
ou
5, = O on I'y, (1.37d)
0 1
8—: = g(gD —u) + gN on I'g. (1.37e)

We assume for simplicity that the boundaries between I'p, I'y and I'g coincide with edges
between the faces of I'. We assume that gp € H1/2(FD UTR) and gy € L?(I'y UTR).
Observe that, by the Lax-Milgram lemma, there exists a unique solution to (1.37). We
assume that u € H3/2T¢(Q") for some € > 0.

This section will focus on four model cases: non-homogeneous Dirichlet conditions,

non-homogeneous Neumann conditions, mixed Dirichlet—-Neumann boundary conditions,
and Robin conditions of the form (1.37e).



CHAPTER 3. WEAK IMPOSITION OF BOUNDARY CONDITIONS 81

For the Robin boundary condition, we will use the ideas of Juntunen and Stenberg
[47]. 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.

To quantify the two traces we introduce the product space
V= HY>(I) x (H"Y2() N L*(I'xy UTR)).

The additional regularity on the flux variable is required later when imposing Neumann

and Robin conditions. We also introduce the associated norm, defined for (v, u) € V by

10, )l = Mol garzy + Il =172y -

For a more compact notation, we introduce the Calderén form, defined for (w, ), (v, u) €
V by

C[(wv 77)7 (’U, ,U,)] = <(%Id - K)U}, /’L>F + <V777 /’L>F + <(%Id + K/>777 U>F + <Ww7 v)F . (32)
We may then rewrite the Calder6n identities (1.58) and (1.59) as
C[(ua )\)¢ (Uv ,u)] = <u7 #)I‘ + <)‘7 U>I‘ ) (33)

where (u, \) € V is the solution of the problem.
We will also frequently use the multitrace form, defined for (w,n), (v, 1) € V by

Al(w,n), (v, )] 1= = (Kw, p)p + (V, ) + (K'n, v) 1+ (Ww, o). (3.4)
Using this, we may rewrite (3.3) as
Al(u, N, (v, )] = 5 (u, )y + 3 (A ) - (3.5)

Using the results in lemmas 1.3 to 1.5, we obtain the continuity and coercivity of A.

Lemma 3.1 (Continuity). There ezists C > 0 such that

[Al(w,n), (0, ]| < Cll(w,n)lls | (v, )l V(w,n), (v, p) € V.
Proof. Use the results (iii) and (iv) from lemma 1.5. O

Lemma 3.2 (Coercivity). There exists o > 0 such that

& (101172 gy + alr-s720) ) < AL ), (0 10) (v, ) € V.

Proof. Use the coercivity of V and W from lemmas 1.3 and 1.4 and let o = min(aw, av).
O
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We now proceed to derive boundary integral formulations of the problem (1.37), that
we will then discretise to arrive at BEM formulations. Let (u, \) € V be the solution of
the problem we are solving, and let (v, ) € V. We assume that the boundary condition
may be written as

Rr(u, \) = 0. (3.6)

The idea that we will exploit in the following is simply to add a suitably weighted weak
form of this constraint to the Calder6n form (3.3). Formally, this leads to an expression

of the form

C[(uv )‘)7 (U, M)] = <u7 :U’>I‘ + <)‘7 U>I‘ + <Rr(u, )‘)7 Briv+ /82:u>1‘ ) (37)

or equivalently

Al N), (v, 1)] = & )+ 5 0, 0)p o+ (B, ), Bro+ Bags)y (3.8)

where 1 and 2 are problem-dependent scaling operators that will be chosen as a function

of the physical parameters in order to obtain robustness of the method.

— 3.1.1 —
DIRICHLET BOUNDARY CONDITION

In this section, we assume that I'p = I' and consider the resulting Dirichlet problem. We
choose 1 = ﬁllj/ 2, B2 = Bp 1 2, where Sp will be identified with a mesh-dependent penalty

parameter, and

Ry (u, \) :== ﬁ%)/Q(gD —u) (3.9)
where gp € HY?(I") is the Dirichlet data.

Inserting this into (3.8), we obtain

Al ), (0,0)] = § () + 5 o)+ (B 90 — ). B0+ B o) . (3.10)

Rearranging leads to the formulation

A[(’LL, )‘)7 (U’ :u)] - % <)‘7 U>1"D + % <u7 M>1"D + </6Du) U>I‘D = <QD, fpv + N>1"D : (3'11)

The boundary condition © = gp only enters this formulation through the definition of
Rr,,, and is not used in the rearrangement. A number of alternative formulations could
be obtained by differently incorporating this condition, but we use this one here as it
represents the general formulation (3.5) that has only been modified by the addition of a
penalty function, and so this derivation method can be used for a wide range boundary
conditions. We also follow this same derivation method for the other problems in this

chapter, and also for the problems in chapters 4 and 5. One can compare (3.11) with the
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classical (non-symmetric) Nitsche’s method by formally identifying A with d,u and p with
dyv (up to the multiplicative factor 3).
For a more compact notation, we introduce the boundary operator associated with the

non-homogeneous Dirichlet condition

Bol[(u, A), (v, )] = =5 (X ), + 5 (us p)py, + (Bou, v)r, (3.12)

and the operator associated with the right hand side

Lp (v, 1) := (gp, v + ), - (3.13)

Using these and (3.11), we arrive at the following problem: Find (u, A) € V such that
Al(u, A), (v, p)] + Bp|(u, A), (v, p)] = Lp(v, 1) V(v,p) €V. (3.14)

If we set fp = 0 in (3.12) and (3.13), we obtain a penalty-free formulation for the
Dirichlet problem.

— 3.1.2 —
NEUMANN BOUNDARY CONDITION

In this section, we assume that ['y = I' and consider the resulting Neumann problem. We

choose 81 = §1/2, B2 = ;1/2, and define

Rry(u, A) := §/2(9N —A)s (3.15)

where gn € L?(I'y), with Jrgx = 0, is the Neumann data.

Proceeding as in the Dirichlet case, we obtain the formulation

Al(u, A), (v, )] = 5 (w, 1) + 5 (N V)py + (BN w)py = (98, Bnp+ o) - (3.16)
Defining

BN[(ua )‘)7 (Unu)] = _% <U7N>FN + % </\7U>1"N + </6N/\7/~L>1"N ) (317)

Ln(v, 1) = {gn, BN+ v)py s (3.18)

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

*

A[(uv A)v (Uv M)] + BN[(Uﬂ A)? (Ua M)] = ﬁN(vv :u) V(U, :u’> ev. (319)

*
Here, we use the space V := Hi/Z(FN) 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 w = 0.

If we set Sy = 0 in (3.17) and (3.18), we obtain a penalty-free formulation for the
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Neumann problem. In this case, we may take V = Hi/Z(FN) x H-Y2(T'y) and gy €
H~12(I'y).

When By > 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 Sy with a regularising
operator R : H=1/2(I'y) — H'/?(T'x). For example, we could take R = SyV, where By € R
and V is the single layer boundary operator on I'y. This formulation with the operator
R is given in [76, (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 Sy are in general easier to analyse, since they give

control of A on the Neumann boundary in the natural norm ||A[| -1/2(p)-

—3.1.3 —
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/?(I") x L*(T).

Let Rr, and Rr, be defined by (3.9) and (3.15). Using the abstract form (3.8), we

obtain

A[(”? )‘)7 (U7 :U')] = % <'LL, IU’>F + % <)‘7 U)F
o (Reo (u, 2, 85 %0+ 8520+ (Brg(uX), 850+ 80%0) . (3.20)

D

Developing (3.20), and defining

BND[(”? )‘)7 (Ua :u)] = % <U, IU>FD - % <)‘7 U>FD + <BDU7 U)FD
+ % <>‘aU>FN - % <u’:UJ>FN + <BN>‘a M)FN > (321)
LNp (v, ) 1= (gD, BoV + W)y, + (9N: BN+ V)py s (3.22)

we arrive the variational formulation: Find (u, A) € V such that

A[(U, )‘)7 (Uv ,LL)] + BND[(ua )‘)7 (Uv ,LL)] = LND (U, :U’) \V/(U, :U’) ev. (323)
If we set fp = 0 and Sy = 0 in (3.21) and (3.22), we obtain a penalty-free formulation

for the mixed Dirichlet—-Neumann problem. By taking I'y = @ or I'p = @, formulations
for both Dirichlet and Neumann problems can be obtained from (3.23).
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—3.1.4 —
ROBIN CONDITIONS

For simplicity, we consider the case where I' = I'y. Considering the Robin condition

(1.37e), we may write, for some € > 0,
Rrp (u, A) := 511%/2 <51/2(gN —A) e 2 (gp — u)) . (3.24)
This function is a linear combination of the Dirichlet and the Neumann conditions.
Rry (u, \) = apRry (u, \) + anRry (u, A), (3.25)
where ax = ﬂ§/25§1/251/2 and ap = 611%/2@31/25_1/2‘
1/2 —-1/2
We take f; = 85~ and B2 = Bz ", and look for a term of the form

(oRralu ), B0+ 820 (3.26)

R

where the ¢ and fr must have the following properties to ensure that the formulation

degenerates into the formulation for the Dirichlet and Neumann problems as ¢ — 0 and

g — OQ.
Br — Bp, ap¢ — 1, and ang — 0 as e — 0,
BR—>5§1; aNo — 1, and ap¢ — 0 as € — 00.

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

172
_ Bx +6p
fr = (3.28)

Later, we will use fp = Bh~' and By = Sh, where § is a constant, as in the mixed

Dirichlet—Neumann case.

Collecting the above considerations, we arrive at the formulation

A[(uv )‘)7 (U’ :u)] = % <ua M>F + % <>‘a U>F

+-<dﬂN-—A)+(gD——U) O !

) v+
efr +1 efr +1

p,>FR . (3.29)

Taking e — 0, we recover the Dirichlet formulation (3.11); and taking ¢ — oo results in

the Neumann formulation (3.16).
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By introducing

.71 85}{—1 _1 €ﬁR—1
Bl ). 00 = 5 (o) =5 (G

3 Br
+ A, > + < u,v>
<6,3R—‘r1 H T'n efr +1 T'n

Br ot 1 ,U>
efr +1 efr +1 FR7

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

and

Lr(v,p) = <9D + egn,

Al(u, A), (v, )] + Br[(u, A), (v, )] = Lr (v, p) V(v,p) €V. (3.30)

— 3.2 —
ANALYSIS OF THE LAPLACE SINGLE DOMAIN PROBLEM

All the methods introduced in section 3.1 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

Al(u, ), (v, )] + Bl(u, A), (v, w)] = L(v, ) V(v,p) €V. (3.31)

In this section, we analyse this general problem, then show that the analysis is applicable

to the boundary conditions discussed in section 3.1.

We now introduce the discrete product space V, := P¥(I") x DP! (T'). The boundary
element formulation of the generic problem (3.31) then takes the form: Find (up, Ap) € Vj
such that

A[(uh, )\h), (Uh, Mh)] + B[(uh, )\h), (Uh, Mh)] = ,C(’Uh, ,U,h) V(Uh, Mh) S Vh. (3.32)

If we assume that (u, A) € Vand (up, Ap) € V}, satisfy (3.31) and (3.32), it immediately
follows that the following Galerkin orthogonality relation holds.

A[(u — Up, A — )\h), (’Uh, ,uh)] + B[(U — Up, A — )\h), (Uh, Mh)] =0 V(’Uh, ,uh) S Vh. (3.33)
We also get the following representation formula for the approximation in ™ using (1.47).
up = —Kup, + VAp. (3.34)

We will now proceed to derive some estimates for the solution of (3.32) and the recon-
struction (3.34).
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Let W be a product Hilbert space for the primal and flux variables, such that V;, C W C
V. Let ||-||z be a norm defined on W, such that for all (v,u) € W, [|(v, u)||z = ||(v, 1) ||y-
To reduce the number of constants that appear, especially when proving that assump-

tion 3.4 holds, we introduce the following notation.
e If 3C > 0, independent of h, such that a < Cb, then we write a < b.
e If a <band b < a, then we write a ~ b.
For the abstract analysis, we will make use of the following standard assumptions.

Assumption 3.1 (Inf-sup condition). There exists o > 0 such that ¥(v, ) € W

Al(w. 1), (w,m)] + B(w. 1), (w, )]
ale-wls< s Nws s ’

and ¥(w,n) € W\ {0}

sup | A[(v, p), (w,n)] + B[(v, ), (w,n)]| > 0.
(v,p)eW

Assumption 3.2 (Discrete inf-sup stability). There exists a > 0 such that ¥ (vp, up) € Vi

A Vh, , (Wh, +B Vh, , (Wh,
all(onmn)llg < sup (s 20, (s )] + Bl(ons an), (wny )]
(whn) €V \ {0} | (wr, 101 5

and ¥(wp,np) € Vi, \ {0}

sup | A[(vp, ), (wn, nn)] + Bl(vn, pn), (wn,nrp)]| > 0.
(VR n)EVR

Assumption 3.3 (Continuity). There exists an auziliary norm ||(v, )|, defined on W,
and there exists M > 0 such that ¥(w,n), (v, ) € W

[Al(w,n), (v, W] + Bl(w,n), (v, w)]| < M [|(w, )], I(v, 1)l 5
Assumption 3.4 (Approximation). V(v,u) € H*(I') x H"(T"),

inf v — Wh, o — < pe2yy, 4 pEt1/? 7
(wr,nn)EVR It wott =)l S | ’HC(F) |M|H§(F)

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

D=

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 & = [, where equal order
spaces are used for both variables.

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

o |[(v, Wl < Al(v, 1), (v, )] + Bl(v, ), (v, )],
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then assumptions 3.1 and 3.2 hold.

We now proceed to prove some results about the abstract problem.

Proposition 3.1. Assume that assumption 3.1 holds, then the linear system defined by

(3.32) is invertible. If, in addition, we assume that
e assumption 3.8 holds,
e there exists L > 0 such that L(w,n) < L|(w,n)|lzg VY(w,n) € W,
e and ||-||, is equivalent to |||z,

then the formulation (3.31) admits a unique solution in W.

Proof. Note that assumption 3.1 implies the inf-sup condition,

Al(v, 1), (w, )] + Bl(v, ), (w,7)]

inf sup > 0. (3.35)
(0,1) W0} () W\ {0} 1w; )l [l (s ) 5
Therefore we may apply the inf-sup theorem [59] [4, theorem 5.2.1]. O

Proposition 3.2. Assume that (u,\) € V is the solution to a boundary value problem of
the form (1.37) satisfying the abstract form (3.31). Let (un, A\p) € Vy, be the solution of
(3.32). If assumptions 3.2 and 3.3 are satisfied then

(=, A = An)llg < inf - {[(u—vn, A = pn) |l - (3.36)

O (vp,pn)EVH

Proof. See [83, theorem 2]. O

Corollary 3.1. Let (u,\) € H*(T') x H"(), for some s > § and r > —1%, satisfy the

abstract form (3.31). Under the assumptions of proposition 3.2 and assumption 3./,
(= un, A= M)llg S A2 ful ey + B2 A ey

where ( = min(k 4+ 1,s) and £ = min(l 4+ 1,7).

Proof. Apply assumption 3.4 to the right hand side of (3.36). O

Proposition 3.3. Assume that (u, \) € V is the solution to a boundary value problem of the
form (1.37) satisfying the abstract form (3.31) and that the assumptions of proposition 3.2
are satisfied. Let (up,\p) € Vp. Let 4 :  — R be the reconstruction obtained using

(1.47), with uw = X and uw = u; and up : & — R be the reconstruction obtained using
(3.34). Then there holds

M .
S int = oA m)ll

1t = tn| 1) Un R €V,
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Proof. Using (1.73) and (1.75), we may write
U — up = (u}\}fu}\)h)Jr(quuK
Using the triangle inequality, we have
&= anll oy < X = X, oy + 1w = vl oy (3.37)

By (1.74) and (1.76), there exist ¢, ca > 0 such that

X = X, gy < e IA = Anll oy » (3.38)
Huf — uthHl(Q,) <cgllu— UhHHl/?(r) . (3.39)

Collecting (3.37) to (3.39), we see that there exists C' > 0 such that
1t = @nll gy < O = Ay uw—un)lly < C A= Apu—up)5- (3.40)

The statement now follows from proposition 3.2. O

Corollary 3.2. Under the same assumptions of proposition 3.3 and assumption 3.4,
@ = tnll gy S et |l ey + A Alpery »

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

Proof. Apply assumption 3.4 to (3.40) in the proof of proposition 3.3. O

When k& = [+ 1 = 1, we may use the discrete product space V} = DUAL}(I) x
DUALJ () for the space containing the test functions (vy, ) and look to solve the fol-
lowing variant of (3.32): Find (up, A\p) € V, such that

A[(uhv Ah)v (U;w :u;z)] + B[(uhv Ah)v (U;w :u;z)] = [’(U;w :U’;z) V(U;w ,uﬁl) € V;L (3‘41)

In appendix C, we discuss how the results of this chapter could be applied to this variant.
We note that by lemma 2.4, assumption 3.4 would not hold if we were looking for u, €
DUAL}(T) or A\, € DUALJ(T), justifying our use of these spaces only for the test functions
(vn, ). On smooth domains, however, these spaces exhibit stronger approximation results

so they could be used.
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— 3.2.1 —
APPLICATION OF THE THEORY TO THE DIRICHLET PROBLEM

For the finite element spaces defined above, the Dirichlet problem takes the form: Find
(up, Ap) € Vy, such that

Al(un, An)s (Vn, )] + Bol(un, An), (vhy pn)] = Lo(vn, pn) — V(vn, pn) € Vi (3.42)

We introduce the following Bp-norm.

1/2
1, )y, = I, i)y + B8 oll 2y -

We let [|-[|, = [|[|5,, and W = V. We now proceed to verify that assumptions 3.1 to 3.4
hold.

Proposition 3.4 (Coercivity). Assumptions 3.1 and 3.2 are satisfied for the Dirichlet
problem if 3Pmin > 0, independent of h, such that Bp > Bumin-

2

Proof. Using the fact that |v]} 1/

12 2 o .
o) T 191220y 2 cllvllgyzry), Where v = < is

the mean value of v, we deduce from lemma 3.2 that for every positive o/ < a,

o/ (0, )3 — co! [0 20y < Al(v, ), (0, )] V(. 1) € W.

Using the definition of Bp, we see that

Bol(v, 1), (v, )] = Bp (0, v)py, = Bo lol72(ry)
Taking o/ = min(a, Bmin/2), we see that

ca

Ao, (0 0]+ Bl 001 > @ o I+ (1= 52 o o

2
> Oé// ||(Ua:u)||BD )

for some o” > 0, as we can take o’ small enough for the final term to be positive. Therefore,

in this case the form A + Bp is coercive, and so assumptions 3.1 and 3.2 hold. O

Proposition 3.5 (Inf-sup condition). Assumptions 3.1 and 3.2 are satisfied for the Dirich-
let problem with Sp = 0.

<’U, 1>F
(1,1)

Proof. Taking w = v and n = p + ¢v, where v := is the mean value of v, for some

—

¢ € R to be fixed, we obtain

L= A[(v, ,u)v (w’ 77)] + BD[(U’ :u)v (w’ 77)]
= (Va iy + ¢ (Via, D) = ¢ (Ko, B)p + (Wo, v + 2 (0,7); (3.43)
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By lemmas 1.3 and 1.4, we know that

Vi )+ (W) > a1l 3ossn ey + 0w ol - (3.44)
By lemma 1.5, we see that
c [V, 0)p| < eVl grzey [0 =12
< v Nl g7y 1 -2
= cOv ||l g-1r2qry 10l L2 -
Using the fact that for a,b > 0, ab < (a® + b%)/2, we obtain
_ Ay o av o
Vi D)el € S ey + S Nl (3.45)

We note that u = 7 is a solution to (1.37), 7o = ¥ and yyv = 0. Using this and applying
(1.58), we see that Vu € H~Y2(T), (KT, )y = —% (0, u)p. Therefore, using p =7,

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

¢ (K(v =), ) - 5 (@.9)r .

Using the fact that [[v — || g1/2r) = [v] and proceeding in the same way as we did

Hi/2(F)7
for the single layer term above, we obtain

_ aw | 2 0%02 12 C -2
c(Ko, o)p < == [vlyre ) + Sy N2y = 5 Iollzery - (3.46)
We also have that
C . Cc
3 (W or =3 o172 - (3.47)

Taking o = min(ay, ak) and C' = max(Cy, Ck), and putting (3.44) to (3.47) together,

we obtain

212
o 9 a9 cC 12
L3 § Willyovmey + 5 ol + (o= S ) Il
Letti 2
etting ¢ = —-5 glves

«Q 2 (6% 2 « —_n2
L2 5 lulg-arzwy + 5 [olgre gy + 102 ol z2ry

2 2 112
2 HMHHﬂ/z(r) + ’U|Hi/2(1“) + HUHL2(F) :
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Finally, we show that

(v, )by = Nlvll grzy + el g-1r2ry
< v =2l g2y + 10l gremy + el g-12m
= ’”’Hiﬂ(p) ol oy + el -2y »
ol < olgas2 ey + e+ e+ P12
< Pl gy + 10l ey + el -2y + €0l g-172ry

S ’U|Hi/2(r) W0l 2y + el =172y -

Therefore

2 2 2
1w, )l 1 Cws )l S Meallar-/2ry + Polgra gy + 10l 22y

<L

We obtain the first part of assumption 3.1 by dividing through by ||(w,n)||y and taking
the supremum.
To show the second part of assumption 3.1, we let (w,n) € W\ {0} and proceed as

follows.

L:= sup [A[(v, ), (w,n)]+ Bpl(v, ), (w,n)]]
(v,u)EW

> A[(wa n- E)v (wa 77)] + BD[(w7 n-— E)? (w7 77)]
= - <K/@, w>p + <V7’a 77>F - <V@, 77>F + <Ww7 w>F + % <@, w)F .

This is of the same form as (3.43), so we proceed as above to obtain

L2 (0, @)l l[(w,m)ly -

This is greater than zero for all (w,n) # 0, and so we have proven the second part of
assumption 3.1.

Assumption 3.2 can be proven in the same way as above using the discrete space V,
in the place of W. O

Proposition 3.6 (Continuity). Assumption 3.3 is satisfied for the Dirichlet problem.
Proof. Applying lemma 3.1, the relation
o) < Il -2y IVl g2y »

and the Cauchy—Schwarz inequality,

1/2 1/2
Bp (w, ) < Bl oy By 19l gy
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to the form A + Bp yields the desired continuity result. O

Proposition 3.7 (Approximation). Assumption 3.4 is satisfied for the Dirichlet problem
if0< Bp S hL.

Proof. Using standard approximation results (see eg [73, theorems 10.4 and 10.9]), we see
that

inf_ (v = wh,p—mw)lly = inf v —ws +oinf =l
(wh,nh)thH( = 1n)lly “’hGP'ZH | 172y nheDPLHH Ml =172 (r)

S K2 V] ey + Ptz [l ey »

inf |lv—w < hS v .
1=l S 5 ol

Applying these to the definition of |||, gives

inf v — Wp, b — < pSL/2 )y, 4 RETL/2 4 BY20¢ 1 .
b, 1 = o =)l % []a¢(r) |4l ey + B "h* vl

If Bp = 0, assumption 3.4 holds. If 0 < Bp < h~!, then 5]13/2h< < hSY2) and so
assumption 3.4 holds. O

We have shown that assumptions 3.1 to 3.4 are satisfied. Additionally the extra
assumptions in proposition 3.1 are satisfied, so we conclude that the results of propo-
sitions 3.1 to 3.3 and corollaries 3.1 and 3.2 apply to the Dirichlet problem. This is

summarised in the following result.

Theorem 3.1. The Dirichlet problem (3.14) has a unique solution (u,\) € H*(I')x H"(T"),
for some s > % and r = —%. The discrete Dirichlet problem (3.42) is invertible. If
Bumin > 0 such that Puin < Bp S h~F or Bp = 0, its solution (up, \,) € PF(T') x DP(T)
satisfies

[[(w — up, A — )\h)”BD S he12 ‘U|HC(F) + REHL2 |>‘|H§(F) )

where ¢ = min(k + 1,s) and £ = min(l + 1,r). Additionally,
1% = @nll gy S B2 ul ey + R N ey
where @ and Uy, are the solutions in 0~ computed using (1.47).
— 3.2.2 —
APPLICATION OF THE THEORY TO THE NEUMANN PROBLEM

The Neumann problem takes the form: Find (up, A\p) € V}, such that

*

Al(un, An)s (Vns pin)] + BN[(uny An)s (Vn, pn)] = LN(0ns pin) — V(on, pin) € Vi (3.48)
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* * * 1
Here Vj, := P¥(T') x DPL(T) and P¥(T) := {v € P} : v = 0}, where v := (v, D is the

(1,1)

—

mean value of v.

We introduce the following By-norm.
1/2
(v, )1, = (v, )l + BN lall ey

*
we let |-, = ||| 5y, and we let W = V.
We now proceed to verify that assumptions 3.1 to 3.4 hold.

Proposition 3.8 (Coercivity). Assumptions 3.1 and 3.2 are satisfied for the Neumann
problem with Pn = 0.

Proof. Aswv € H, /2 (I'n), we may immediately apply lemmas 1.3 and 1.4 to show that the

form is coercive. O

Proposition 3.9 (Continuity). Assumption 3.3 is satisfied for the Neumann problem.

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

Proposition 3.10 (Approximation). Assumption 3.4 is satisfied for the Neumann problem
if 0 < By S he

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

As in the Dirichlet case, the extra assumptions in proposition 3.1 are satisfied. We

therefore conclude with the following result.

Theorem 3.2. The Neumann problem (3.19) has a unique solution (u,\) € H(T') x
H"™(T'), for some s > % and r > 0 if By > 0. If Bn = 0, this holds for some r > f%.
The discrete Neumann problem (3.48) is invertible. If 0 < Ox < h, its solution (up, Ap) €
*

PF(T") x DP}(T) satisfies

o= A= ) g 52 [l ey + B N ey
where ¢ = min(k +1,s) and ¢ = min(l + 1,7). Additionally,
@ = anll gy S B el ey + A2 N reqry

where 4 and Uy, are the solutions in 0~ computed using (1.47).
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— 323 —
APPLICATION OF THE THEORY TO THE MIXED
DIRICHLET-NEUMANN PROBLEM

For the mixed problem, the boundary element method takes the form: Find (up, Ap) € Vj,
such that

Al(un, An), (n, 16)] + BN [(wny An)s (vns in)] = L8 (0ns pn) — V(0ns ) € Vi (3.49)

We now show that the assumptions for the abstract error estimate are satisfied for the

formulation (3.49). First, we introduce the following norms.

2 2
1, 1)l gy, = 1w, )by + B 10l gy + B8 el g2y
(o, @)1, = 1w, )y + B 0l gy + B il oy -

We let W = H'/2(T') x L*(I).

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 (3.23).
Nevertheless, it is easy to verify that if the exact solution to the mixed Dirichlet—Neumann
problem is in V then it satisfies (3.23).

Proposition 3.11 (Coercivity). Assumptions 3.1 and 3.2 are satisfied for the mized
Dirichlet—-Neumann problem if 3Bmin > 0, independent of h, such that Bp > Bmin-

Proof. We obtain using lemma 3.2 that for (v, u) € W,

L := Al(v, 1), (v, )] + Bxp (v, 1), (v, )]

2 2 2 2
> a3 saqey + 0 ol ey B0 0laqrgy + A ey
Taking o' = min(a, Bmin/2), we get

2 2 2
L> o ”MHH—UQ(I’) +a (|’U|Hi/2(F) + HU”LQ(FD)>

+ (Bp — ) [0l 22y + BN 1l 22y -

1/2
By [73, theorem 2.6], <|"Zl/2(F) + ||||%2 (FD)) is an equivalent norm to [|-|| z1/2(ry. There-
fore

/

[0
L3> o Wil vy + e ol + B0 (1= 5 ) ol + B Tl
2 2 2 2
> € (Il-sr2qey + 10102y + B0 NollEagegy + Bx IillFagry )

where C' = min(o/, ca/,1 — %, 1) and ¢ is chosen to be small enough that 1 — /Df"—/ is

positive. Coercivity follows using the definition of [||| 5, - O
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Proposition 3.12 (Continuity). Assumption 3.3 is satisfied for the mized Dirichlet—

Neumann problem if 3Bmin > 0, independent of h, such that ﬂ]g/zﬁil/g > Bmin-

Proof. Using the fact that (v, u)p = (v, w)p, + (v, )r, we see that

BND[(wv 77)7 (’U, :U')] = % <’IU, :U>FD - % <777 U>I‘D + BD <w7 Q}>FD
+ % <777U>FN - % <w7M>I‘N + BN <777M>I‘N
—{

=5 (w,w)p = (1,0)p, + Bp (W, V)
+ 5 (m,0)p — (w, wp, + Bx (ns i)py
1/2 51/2
< § (w i) = By BN (0, vy, + Bo (w, v,
1/2 51/2
+ 3 (o) — B8N (w, @)y + BN (0, )y -
Proceeding as in proposition 3.6 leads to the desired result. O

Proposition 3.13 (Approximation). Assumption 3.4 is satisfied for the mized Dirichlet—
Neumann problem if 0 < fp S h~! and 0 < Bx < h.

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

inf v — Wy, b — < ps=1/2, 4 REFL/2
o Ly, N0 = s =)l 3 [0l ey |l ey

+ 5]13/2h< vl ey + 5&1/2# |l ey

If 0 < Bp <h !tand 0 < By < h, then

5 0l e oy + BN S il ey S B2 [l ey + RSl ey

and so assumption 3.4 holds. O

Motivated by the bounds on fp and Sy in this proposition, we will later take fp = Sh™!
and Bn = Bh, where (8 is a constant.
If k=1, Bx < k™', and the solution is smooth enough, then

B;I/Qhﬁ — 5111/2]14 < RS2,

Therefore the same order of convergence will be observed when the bounds on By here
and in the theorem below may be replaced by Ay < 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 3.2 and the error es-
timate of corollary 3.1 hold for the discrete solutions of (3.49), as given in the following

theorem.

Theorem 3.3. Let (u,\) € H*(I') x H'(T), for some s > & and r > 0, be the unique

solution to the mized Dirichlet-Neumann problem. This solution satisfies (3.23). Let
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(un, A\n) € PR(T') x DPL(T) be the solution of (3.49). If0 < Bp Sh™', 0 < Bx S h and
ABmin > 0 such that B]g/g 11]/2 > Bmin and Bp > Bmin, then

H(U — up, )\ _ )\h)HBND < h<—1/2 ’u‘HC(I‘) + h§+1/2 ‘)\’Hg(r) 5

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

If we set fp = 0 and By = 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.

— 3.24 —
APPLICATION OF THE THEORY TO THE ROBIN PROBLEM

The formulation for Robin conditions was proposed in (3.30). To simplify the notation we

introduce a function w : I' = R defined by

and we assume that € and fr are sufficiently regular so that
we WHHT) N Lee(T). (3.50)

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

Noting that
2—(efr+1)
2(efr +1)

we may then write the operators By and Ly as

efr —1
efr+ 1’

1 _1
2 2

Br[(u, N), (v, 1)) = {(w — %)u,,u>FR —{(w— %))\,v>FR + (WBRY, V), + (WEA, )1y,
(3.51)

Lal(o, 1)) = (g0 + egn)eo, Brv + iy, (352)

The boundary element method for the Robin problem reads: Find (up, A\p) € V}, such that
Al(uns An), (Vs )] + Brl(un, An)s (vns pn)] = Lr[(vn, gl V(vn, pn) € Vi (3.53)
For the analysis the following technical lemmas will be useful.

Lemma 3.3. If o € WH2(T') N L>(T) and f € HY/?(T), then of € H'/*(T) and

H<Pf||H1/2(F) <C (H‘P”Loo(F) + ||90HWL2(F)> ”fHH1/2(F) :
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Proof. The proof is a consequence of [13, lemma 6] which shows that

1/2 1/2
le ey < € (lellzomqry 12y + 1 ey Mol oy o2y ) - (3:54)

We then recall the Sobolev injection || f|[ 4¢ry < C[|f|[g1/2(ry from [33, theorem 6.7] and
conclude using this result and an arithmetic-geometric inequality of the right hand side of
(3.54). O

Lemma 3.4. If f € L*(I"), ¢ € L2(I') N C°(I") and o(x) > 0 for all x € T, then there
ezists C' > 0 such that

lefllZ2y = CllFIZ2ry -

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

o £ 112 ry Z/F<P2f2

T

= O ey
where C' = a?. O
We introduce the norm
. 1/2 1/2
sl 2= 0 )l + ()2, B2,
we let |||, = [l and we let W = HY2(T') x L*(T'). We note that if ¢ — 0 or

€ — oo, then |||z, converges to |||z, or |||z, respectively. We now proceed to show
that assumptions 3.1 to 3.4 hold.

Proposition 3.14 (Coercivity). Assumptions 3.1 and 3.2 are satisfied for the Robin

problem.

Proof. Let (v, ) € W, and let L := Al(v, ), (v, )] + Br[(v, p), (v, )]. Using lemma 3.2,

we see that

2 2
2 2 _ 2 1/2 1/2
L > ol avaqey + e ollinaqy = o loliEaqey + [0 2u] o+ [|Bn o],
for any o < min(ay, aw).
By lemma 3.4, we have
ool > — || sy (3.55)
L2~ ¢ R 2’ ’
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Taking o = min(ay, aw, C/2), we obtain

e

9 2 1/2 2
L>a«a HM”H_l/z(F) +a HU”Hl/Q(F) + H(Ew) ’u‘ L2 L2(F)

Using the definition of [|-[|5., we see that the form is coercive. O

Proposition 3.15 (Continuity). Assumption 3.3 is satisfied for the Robin problem if
ABmin > 0, independent of h, such that Br > Bmin-

Proof. Using lemma 3.3 and the fact that w € W12(T') N L°°(T'), we see that for g €
H=Y2(I') and f € HY*(I),

wg, N < € (Il ey + lhwnaqey ) I9l-vaey 1l ogry

Let emin := infger e(x). As in the proof of lemma 3.4, we see that ey, > 0. Hence,

legote_ b
2 2 ﬁminf‘:min + 1’
and so
1
Jw — ZHLOO(F + fJw — 2HW1 2() < Max 3 BurinEmin + 1 (Hl”L‘X’(F) + HlHWLZ(F)) :

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

(=), w)p — (=)o, < Cll(w,n)lly (v, W)l -

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

(wen, wyp + (Whrw, V)

< H we 1/277‘ 1/2

—l— H wBR 1/271)‘

| wsr)/2

L2(T) H( ’u‘ L2(T) L2(r)

Collecting the terms, we then have
Br[(w,n), (v, )] < | (w, Mg, (v, 1)l gy, -

O

Proposition 3.16 (Approximation). Assumption 3.4 is satisfied for the Robin problem if
fr~hL.
Proof. First note that w < 1 and

€ 1 <i
efr+1  Br+1 " Br
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Therefore,
1/2 -1/2
|y o], <O Wellay  and o) 2], o< B ey - (356)
If Br =~ h~!, then assumption 3.4 can be shown to hold. ]

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 < h™!
for sufficiently smooth solutions. Note that the condition h~! < Bgr implies the existence
of Bmin, as required by proposition 3.15. The condition A < Br does not imply this, so in
this case the additional requirement that 35, > 0 such that Snin < Br is necessary to

ensure continuity.

Proposition 3.17. The extra assumptions in proposition 3.1 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 + wp < Clllgpll 2y + llonll 2oy (0, )l 5,

O]

We conclude that propositions 3.1 and 3.2 and corollaries 3.1 and 3.2 hold for the

Robin problem. This is summarised in the following result.

Theorem 3.4. The Robin problem (3.30) has a unique solution (u,\) € H*(T') x
for some s > & and r > 0. The discrete Robin problem (3.53) is invertible. If Br
its solution (up, \p) € PF(I') x DP (') satisfies

T),
1

D‘/‘\

= A= Ml < € (A2 ul ey + Y2 N ey )
for some C > 0, where ( = min(k + 1, s) and { = min(l + 1,r). Additionally,
= @l gy < © (B2l ey + A2 N geqry )
where @ and Uy, are the solutions in Q- computed using (1.47).

Again, we could set fr = 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.
As e = 0 and € — oo, we obtain the Dirichlet and Neumann formulations analysed in
sections 3.2.1 and 3.2.2. 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 section 3.3.3.
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— 3.3 —

NUMERICAL RESULTS

Drawing inspiration from [47], we define

u(zx,y, z) = sin(rz) sin(my) sinh(v/272)
gp(z,y, 2) = sin(rx) sin(ry) sinh(V272),
7 cos(mx) sin(my) sinh(v/272)
gn(z,y,2) = | wsin(nz) cos(my) sinh(v27z) | - v.

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

It is easy to check that for any bounded domain Q C R? with boundary I' = ' UT'yUI'R

and any fixed € € R, u is the solution of

—Au=0 in Q, (3.57a)

u=gp on I'p, (3.57b)

gz = gN on FN, (357C)
1

In the examples presented here, we let €2~ be the unit sphere or unit cube, and I' its
boundary. In the computations presented for the sphere, a series of approximations of the

sphere by plane triangles are used.

To simplify the identification of the plots in this section, we follow a consistent labelling
convention: plots for Dirichlet problems are shown in red, plots for mixed Dirichlet—
Neumann problems are shown in blue, and plots for Robin problems are shown in green.
Plots for methods shown for comparison are shown in grey. Additionally, at the top right
corner of each plot either a cube or a sphere is drawn to indicate whether the plot shows

results for the problem on the unit cube or the unit sphere.

— 3.3.1 —
DIRICHLET BOUNDARY CONDITIONS

First, we look at the case where I' = I'p, in which the problem reduces to the Dirichlet

problem:

—Au=0 in Q, (3.58a)
u = gp on I (3.58b)

For this problem, we compare the penalty method proposed in this chapter (3.42) to
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the standard single layer formulation: Find A € H~Y2(I") such that

(VA ) = ((31d + K)gp, i), Ve H-V(I), (3.59)

discretised using the same space that A, is sought in in the penalty method

Figure 3.1 shows the convergence and iteration counts when fp = 0.1 and k =1 =
1, and so we look for (up,)\,) € Pj(I') x P4(I'). We note that as h decreases, h~*
increases, so 0.1 < h~L. In the error plot (left), it can be seen that the penalty method
proposed here gives comparable 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.

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
preconditioning applied blockwise from the left (red circles). Mass matrix preconditioning
greatly reduces the number of iterations required, and will be discussed in more detail
in chapter 2. For the remainder of this chapter, we precondition all linear systems using
mass matrix preconditioning.

For larger and more complex geometries, however, more specialised preconditioners
are required. With systems of boundary element equations, it is common to use operator
preconditioning or Calderén preconditioning [75, 16], where properties of the boundary
operators at the continuous level are used to derive a preconditioned equation of a form
known to be well conditioned. Calderén preconditioning for Maxwell problems is discussed
in more detail in chapter 2. For the methods described in this chapter, 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 precondition-
ers, or even direct solvers of this type [7]. The penalty terms in this chapter 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 (H-
matrix) compression—are not affected by these terms. Therefore H-matrix methods can
be applied to this method with few algorithmic changes required.

Figure 3.2 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 for the problem on the sphere, the
number of iterations increases when [p is above around 0.1, and the error increases when
Bp 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 p for these problems.

We now let & = [ +1 = 1, and look for (up,\n) € Ph(T') x DPY(T) or (up, \,) €
P}(T') x DUALY(I"). Figure 3.3 shows the convergence and iteration counts in this case
when fgp = 0.1.

If we look for (up, ) € P}(T') x DPY(T") (red squares) for the problem on the cube,

we intially see the expected order % convergence. This convergence however tails off
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Figure 3.1: The convergence (left) and GMRES iteration counts (right) of the penalty method with
Bp = 0.1 (red circles) compared to the standard single layer method (3.59) (grey crosses), for the Dirichlet
problem on the unit sphere, with (un, As), (vn, un) € P4(I') x P4(I'). 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.
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Figure 3.2: The dependence of the error (left) and iteration count (right) on the value of 8p for h = 272
(red triangles), h = 273 (red diamonds), and h = 27° (red pentagons), for the Dirichlet problem on the
unit sphere, with (un, An), (vn, pn) € P4(T) x Ph(T).
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Figure 3.3: The convergence (left) and GMRES iteration counts (right) of the penalty method with
Bp = 0.1 for the Dirichlet problem on the unit sphere (top) and cube (bottom), with (un, Ap), (vn, un) €
P;(T) x DPY(T) (red squares); (un,An), (vn, n) € PH(T) x DUALY(T) (red pentagons); and (un, An) €
P#(I") x DPY(I") and (wp, pur) € DUALR(T') x DUALY(T) (red triangles). The dashed lines show order 2
(top) and order 2 (bottom) convergence.

as the linear system becomes more ill-conditioned, as evidenced by the rapidly increasing
iteration count. For this choice of spaces, applying the mass matrix preconditioner involves
inverting the non inf-sup stable P} (I')-DPY (T") pairing, leading to the preconditioner being
ineffective and the ill-conditioning that we observe.

If we instead look for (up, \y) € P#(T') x DUALY(T) (red pentagons) for the problem
on the cube, we obtain a better conditioned system, as the mass matrix preconditioner
is based on the inf-sup stable P}(I')-DUALY(T) pairing, but we see a lower order of
convergence due to the lower order approximation result in lemma 2.4.

We can, however, obtain a well conditioned system that exhibits order % convergence by
looking for (up, \p) € Ph(I') x DPY(T) and testing with (vp,, us) € DUALJ (I') x DUALY (T).
These choices mean that assumption 3.4 holds, as this only requires approximation results
on the spaces in which we look for u; and A, while ensuring that all the dual pairings
involved are the stable P} (I')-DUALR(T') and DP}(I')-DUAL} (T) pairings. The order 3
convergence obtained using this choice of spaces can be seen in figure 3.3 (red triangles).
In what follows, we will only consider this choice of spaces for problems on the cube.

Figure 3.4, shows the error and iteration counts for the penalty-free method that can

be derived by taking fp = 0. In agreement with theorem 3.1, we see that the penatly-free
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Figure 3.4: The convergence (left) and GMRES iteration counts (right) penalty-free method for the Dirich-
let problem on the unit sphere (top) and cube (bottom), with (upn,An), (v, un) € Ph(T) x P(T) (red
circles); and (un,An) € PH(T') x DPY(T) and (v, un) € DUALJL(T) x DUALY(T) (red triangles). The

dashed lines show order 2 (top) and order 2 (bottom) convergence.

method converges at the same rate as the penalty method.

When discussing figure 3.1, we noted that although the penalty method has comparable
convergence and a similar number of iterations to the standard method, the cost of each
iteration will be higher. Additionally, the discrete systems for the penalty method are
non-symmetric, so are solved using GMRES [66]. The discrete systems for the standard
method (3.59) are symmetric, so CG [43] or MINRES [62] could be used: these methods
are typically less expensive than GMRES. Overall, the penalty method is unlikely to be

competitive for pure Dirichlet and Neumann problems.
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—3.3.2 —
MIXED DIRICHLET-NEUMANN BOUNDARY CONDITIONS

We now consider the case where I' = I'p U I'y and the problem reduces to a mixed

Dirichlet—-Neumann problem:

—Au=0 in Q, (3.60a)
u = gp on I'p, (3.60b)
gz =gN on I'y. (3.60c)

For the problem on the sphere, let I'y := {(z,y,2) € I' : > 0} and I'p := '\ I'y. For
the problem on the cube, let I'y := {(z,y,2) € I': 2 =1} and I'p :=I' \ I'n. We use the

same gp and gn as above.

We compare the method proposed in this chapter with the standard method for mixed
Dirichlet-Neumann problems [77, equation (3.2)]: Find (u,\) € HY2(I'y) x H~Y?(I'p)
such that

(Wxnu, v)p + (Kpn, v)p — (Ko, ) + (Vbp, p)p
= — (Wpngp, v)p + ((31d — Kiy) gn, 0)p + ((31d 4+ Kpp) g, 1) — (VNDYN, 1)
V(v, ) € HY?(Tn) x HY?(I'p), (3.61)

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
[Vap f](x) := fy)G(z,y)dy for & € T'p. (3.62)
I'n

We first let k = [ + 1 = 1, and so look for (up,A\y) € PL(T') x DPY(T) or P#(I") x
DUALY(T). As motivated above by proposition 3.13, we set p = Sh~" and Sy = fSh,
where 3 is a constant. The dependence of the error and iteration count on ( is shown in
figure 3.5. We observe that g = 0.01 is a resonable choice for both problems, as this gives

a small error and iteration count.

The convergence to the solution as we reduce h is shown in figure 3.6. On the both
the sphere and the cube, we observe order 1.5 convergence when using spaces defined on
the dual grid, the same rate of convergence as the standard method (3.61) We see that
the iteration counts for the penalty method with (un, An), (vn, un) € P1(T) x DPY(T) and
the standard method both increase as h is reduced. When (up, Ap), (vp, uy) € P3(T') x
DUAL?(T") (blue pentagons) or (uy, Ap) € Pi(I') x DPY(T") and (vp, pp,) € DUALJ(T) x
DUAL)(T) (blue triangles), the iteration count remains low as h is reduced, and again we

see the benefit of the stable dual pairing.

We next consider the case where k =1 = 1. In this case, as remarked in section 3.2.3,
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Figure 3.5: The dependence of the error (left) and iteration count (right) on the value of 3 for h = 272
(blue triangles), h = 27%® (blue diamonds), and h = 27° (blue pentagons), for the mixed Dirichlet—
Neumann problem on the unit sphere (top) and unit cube (bottom), with (un, An) € Ph(T) x DPY(I") and
(v, pn) € DUALL(I') x DUAL? (T"). Here we use 8p = Sh~" and fx = Bh.
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Figure 3.6: The convergence (left) and iterations counts (right) of the penalty method with g = 0.01
(blue) compared to the standard method (3.61) (grey crosses), for the mixed Dirichlet—~Neumann problem
on the unit sphere (top) and the unit cube (bottom), with (un, An), (vn, pur) € Pi(I) x DPY(I') (blue
squares); (un, An), (Un, tn) € Ph(I") x DUALS(I") (blue pentagons); and (un, An) € Ph(I') x DPY(I') and
(vn, pn) € DUAL(T') x DUALR(T') (blue triangles). The dashed lines show order 2 convergence. Here we
use Bp = fh~! and By = Bh.
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Figure 3.8: The convergence (left) and iterations counts (right) of the penalty method with 5 = 0.01 (blue
circles) compared to the standard method (3.61) (grey crosses) and the method given in [32, equation
(1.19)] (grey stars), for the mixed Dirichlet—-Neumann problem on the unit sphere, with (up, An), (vn, un) €
P;(T) x Ph(I"). The dashed lines show order 2 and order 1 convergence. Here we use fp = Ox = S.

we may replace the bound on Sy by By < k7!, and so we may take both Bp and By to be
constant: we set fp = Sn = 5. The dependence of the error and iteration count on 3 for
this choice of parameters is shown in figure 3.7.

The convergence to the solution when 8 = 0.01 is shown in figure 3.8. It can be seen
here that order 2 convergence is observed on the sphere, higher than the expected order
1.5 convergence, while the standard method (3.61) only achieves order 1 convergence when
using P,lz (T") spaces. Additionally, the standard method requires more iterations that the
penalty method. For this choice of discrete spaces, we also compared our method with
the formulation given in [32, equation (1.19)]: this formulation is better conditioned than
(3.61) but still achieves only order 1 convergence, and has a slightly higher error.

In figures 3.5 and 3.8, the error and iteration count remain steady as 8 — 0. Figure 3.9
shows the error and iterations counts for the penalty-free method derived by setting 8 = 0.
Here we see similar convergence to that observed for the penalty method. This leads us
to conjecture that theorem 3.3 will hold when 8 = 0.
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Figure 3.9: The convergence (left) and GMRES iteration counts (right) of the penalty-free method for the
mixed Dirichlet—~Neumann problem on the unit sphere (top) and cube (bottom), with (up, Ap), (va, pn) €
P;(T) x P,(T") (blue circles), (un, An), (vn, un) € PL(T) x DPY(T) (blue squares), and (un, An), (vn, un) €
P#(I') x DUALY(I") (blue pentagons) and (un,An) € Ph(I") x DPY(I') and (vs,pun) € DUALR(T) x
DUALJ(I") (blue triangles). The dashed lines show order 2 (top only) and order 2 (both) convergence.
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— 3.3.3 —
ROBIN BOUNDARY CONDITIONS

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

—Au=0 in Q, (3.63a)
%—l(u— )+ onT (3.63Db)
61/ - € gD gN ) .

for some € € R.

In this section, we compare the method proposed in this chapter with the method:
Find v € H'/?(T) such that

(Wu,v)p + <i (31d - K') u,v> = <(;|d —K) (igD +gN) ,v> Vv e HYA(T).
F F (3.64)

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

eBN + Bp

BRr = ]

where fp = h~! and By = Bh, for some constant 3, as in the mixed Dirichlet-Neumann
case.

The dependence of the error and iteration count on both € and 5, on a grid with
h = 0.1, is shown in figure 3.10. We see here that there are conditioning issues for a range
of values £ when we look for (up,, Ap) € P} (I') x DPY(T") and take (vp, up,) € P} (I') x DPY(T')
or DUAL} (I') x DUALY(T'). When £ is small (but not too small), this ill-conditioning can
be mostly avoided.

The convergence as h is reduced for € = ﬁ, e =1, and ¢ = 300, and using 5 = 0.01,
is shown in figure 3.11. In this case, order % convergence is observed. Again, we see that
when taking (up, An), (vn, ) € P(I') x DPY(T), the number of iterations grows as h is
decreased, but when using the stable dual space pairing the number of iterations required
remains low.

As in the mixed Dirichlet—Neumann case, when k = [ = 1, we may replace the bound
on By with Ax < A~ and we take fp = By = /3 for some constant 3. The dependence of
the error and iteration count on both 8 and ¢ is shown in figure 3.12. As in the previous
case, 8 = 0.01 looks to be a suitable choice for the parameter.

55, € = 1, and € = 300, and using 3 = 0.01,

is shown in figure 3.13. In this case, order 2 convergence is observed. For the method

The convergence as we reduce h for ¢ =

(3.64), the same order of convergence and errors of almost identical size are oberved on
the sphere. For the method (3.64), the number of iterations required to solve the system
grows gradually as we reduce h. For the penalty method, the number of iterations remains

close to constant.
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Figure 3.10: The dependence of the error on € and 3 for the Robin problem on the unit sphere (first
three rows) and unit cube (final row) with h = 0.1, with (un, M), (vn, pn) € P1(I') x DPY(T) (top row);
(uhy An), (vn, pn) € PHL(T) x DUALJ(T) (second row); and (un,An) € Pj(T') x DPY(T) and (vn,un) €
DUAL}(I') x DUALY(T) (final two rows). Here we use fp = 8h~! and Bx = fh.
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Figure 3.11: The convergence (left) and iteration counts (right) of the penalty method with 8 = 0.01 for the
Robin problem with e = 300 (green triangles), € = 1 (green diamonds) and € = 1/300 (green pentagons) on
the unit sphere (first three rows) and the unit cube (final row), with (un, An), (v, un) € P1(T) x DPY(T)
(top row); (un, An), (Un, pn) € PE(I') x DUALS(T") (second row); and (un, Ar) € PL(I') x DPY(T) and
(vn, pn) € DUALR(I') x DUALY(T') (final two rows). The dashed lines show order £ convergence. Here we
use Bp = Bh~! and Bx = Bh.
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Figure 3.13: The convergence (left) and iteration counts (right) of the penalty method (green) with 8 =
0.01 compared to the method (3.64) (grey dashed), for the Robin problem with ¢ = 300 (triangles),
¢ = 1 (diamonds) and £ = 1/300 (pentagons) on the unit sphere (top) and the unit cube (bottom), with
(un, An), (vn, pn) € Pi(T) x P4 (T). The dashed line shows order 2 convergence. Here we use fp = fx = 8.
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Figure 3.14: The solution, uy, of a mixed Dirichlet—Neumann problem on the interior of a mug, solved using

the penalty method with 8 = 0.01, with (ux, An) € PH(I') xDPY(T) and (vp, uur) € DUALR(T') x DUALY ().
ou

The boundary conditions used are g% = y on the top of the mug and u(x) = z everywhere else.

Again, we could consider the penalty-free formulation for the Robin problem. However,
figures 3.10 and 3.12 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 g = 0.
Hence in the Robin case, the penalty term is necessary and we expect that theorem 3.4

does not hold for gg = 0.

Now that you’ve finished reading chapter 3, why not take a break and refill figure 3.14
with hot liquid before reading on.
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CHAPTER 4
WEAK IMPOSITION OF SIGNORINI
BOUNDARY CONDITIONS

Signorini boundary conditions were first proposed by Antonio Signorini in 1959 [69] and

are given by

u< go and g—:j < Yo on I'g, (1.37f)
ou
<81/ _ 1/,0) (u _ gc> _0 on Tc. (1.37¢)

These conditions describe a contact problem, where u is the distance between the
object and the obstacle at each point, g—}j is the force on the object due to contact. (1.37g)
states that either u = gg, and so the object’s height is the height of the obstable and
there is contact; or g—}j = 1, and so the only force on the object is the background force
(eg gravity) and there is no contact. (1.37f) ensures that the object cannot penetrate the
obstacle and the contact force cannot be negative.

In this chapter, we focus on solving an interior Laplace problem with mixed Dirichlet—

Signorini boundary conditions: Find v € H'(A, ") such that

—Au=0 in 7, (1.37a)
u = gp on I'p, (1.37¢)
u
< — < 1.37f
u< ge and 50 (s (1.37f)
ou
and - Yo llu—gc) =0 on ['c. (1.37g)

We assume that gp € H3%(T'p), gc € H'?(T¢), and v € H~/2(Tg).

Observe that when I'c = @, there exists a unique solution to (1.37) by the Lax—
Milgram lemma, and that v € H3/2t¢(Q") for some € > 0. In the case that meas(I'c) > 0,
the theory of Lions and Stampacchia [53] for variational inequalities yields existence and
uniqueness of solutions with the same regularity.

The application of Nitsche techniques based on FEM to deal with variational inequal-
ities has received increasing interest recently, starting from a series of works by Chouly,
Hild and Renard for elasticity problems with contact [25]. Their approach goes back to an

augmented Lagrangian formulation, that has first been introduced by Alart and Curnier
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[1].

Boundary element methods for Signorini type problems have first been studied by Han
[41]. A variational formulation involving the Calderén projector has been presented in
[42]. An alternative formulation is based on Steklov—Poincaré operators [74, 84]. The nu-
merical approaches to solve such formulations include a penalty formulation [67], operator
splitting techniques [71, 85] or semi-smooth Newton methods [74, 84]. The latter refer-
ence includes besides the usual energy norm estimates an L?(T")-error estimate based on a
duality argument. Maischak and Stephan [54] presented a posteriori error estimates and
an hp-adaptive algorithm for the Signorini problem. Recently, an augmented Lagrangian

approach has been presented in combination with a semi-smooth Newton method [84].

In this chapter, we look at how the Nitsche-inspired method of weakly imposing bound-
ary conditions on BEM, as proposed in chapter 3, can be extended to problems such as
this. We will show how we may use arguments similar to those of Chouly, Hild and Re-
nard [25, 26] to impose Signorini conditions seamlessly. The result is a nonlinear system
to which one may apply Newton’s method or a fixed-point iteration in a straightforward
manner. We prove existence and uniqueness of solutions to the nonlinear system and

optimal order error estimates.

This chapter is based on the material in [21].

— 4.1 —
WEAK IMPOSITION OF SIGNORINI BOUNDARY
CONDITIONS ON LAPLACE’S EQUATION

In this section, we derive formulations for an interior Laplace problem with mixed Dirichlet—
Signorini boundary conditions. We follow the same approach as in chapter 3: we write

the boundary condition in the form
Rr(u,\) =0, (4.2)

and add a suitably weighted version of this to the multitrace equation (3.5) to obtain an

equation of the form

Al(u, X), (v, )] = 5 (u, w)p + 3 (A v)p + (Br(u, A), Bro + Bapa)y - (3.8)

To quantify the two traces we introduce the product space

V= HY?(T') x H~Y(I) (4.3)
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and the associated norm

(o, )l == ol zrarz oy + el =12y - (4.4)
(

— 4.1.1 —
SIGNORINI BOUNDARY CONDITIONS

For the derivation of the formulation on the contact boundary, we will first omit the
Dirichlet part and let I' = I'c. To impose the contact conditions, we will use the following

relations, introduced by Alart and Curnier [1], with [z], := 4+ max(0, £x).

(u—gc)=[(u—gc) =77 (A=) _ on I'g, (4.5)
(A=) = —[r(u—gc) — (A =vc)], on I'c, (4.6)

for all 7 > 0. It is straightforward [25] to show that each of these two conditions is
equivalent to the contact boundary conditions (1.37f) and (1.37g).

To simplify the notation, we introduce the operators

PT(u,A) :=7(u = gc) — (A = ¢c), (4.7)
Py (u, \) :==71u— A\ (4.8)

Using (4.5), we arrive at the following boundary term for the contact conditions
Rb (s N) = (g0 —u) + 7 [P (u, A)]_. (4.9)
Alternatively, by using (4.6), we arrive at the following boundary term
RE(u,A) =77 (e = A) = [PT(u, M) - (4.10)

By using the fact that z = [z], +[z]_, it can be shown that (4.9) and (4.10) are equivalent.
Substituting (4.9) into (3.5), and using the weights 51 = 7 and 2 = 1, we obtain

A[(uv )‘)7 (U’ :U’)] + % <:u’ U>FC + <Tu - %Av U>1“C - <[PT(U7 )‘)]— U+ T_1H>FC
= (9c, v+ P, - (4.11)
Using (4.10), we have
Al(u, A), (v, )] + 3 (A v)p, + (r71A - %u,,u>rc + ([P (u,N)]; v+ 7'_1,u>rc

= <wc,v + 7'_1,u>rc . (4.12)

We see that (4.12) is similar to the non-symmetric version of the method proposed in

[26] and (4.11) is similar to the non-symmetric Nitsche formulation for contact discussed
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n [22]. As pointed out in the latter reference, the two formulations are equivalent, with
the same solutions. In what follows, we focus exclusively on the variant (4.12).

Defining

Bel(u, A), (v, )] = % (A v)p, + (171X = 3u, u>FC + ([PT(u,N)], v+ T*1M>FC , (4.13)
Lc(v, 1) == (c,v + 771M>Fc , (4.14)

we arrive at the variational formulation: Find (u,\) € V such that

(A+Bc) [(u, A), (v, w)] = Lc(v, 1) V(v,p) €V. (4.15)

— 4.1.2 —
MIXED DIRICHLET AND CONTACT BOUNDARY CONDITIONS

Combining the formulations for the Dirichlet and contact conditions, we arrive at the
following formulation for the problem (1.37): Find (u, A\) € V such that

(A+Bp + Bc) [(u, A), (v, w)] = Lp(v, ) + Lo(v, 1) V(v,p) €V,

where Bp, Lp, Bc and L¢ are defined in (3.12), (3.13), (4.13) and (4.14).
For discretisation, we use the assumptions and spaces introduced in section 2.3.1. The

discrete problem reads: Find (up, Ap) € Vj such that

(A+ Bp + Bc) [(un, An), (vn, pn)] = Lo (v, pn) + Lo(on, pn) — V(vn, pn) € Vi (4.16)

— 4.2 —
ANALYSIS OF THE WEAK IMPOSITION OF SIGNORINI
BOUNDARY CONDITIONS

In this section, we prove the existence of unique solutions to the nonlinear system of
equations (4.16) as well as optimal error estimates.

Let W := H'/2(T')x (H~Y2(I')NL?(T¢)) and assume that (u, \) € WU(H"(I') x H*(T"))
for some r > § and s > —1 solves (1.37).

We define the distance function d¢ and norm ||-||,, for (v, u), (w,n) € W, by

dol(v, 1), (w,m)] 1= 10 = w10 = W)l + [[77% (5= m+ (P70, ) = [P7(w,m)L)| o)

L2(T¢)

1

= 2
[l = Il + 720, |2
We note that due the appearance of [-], in its second term, d¢ is not a norm. d¢ does

provide a bound on the error however, as for all (v, u) € W, dc[(v, p), (0,0)] = [|(v, p)[| 5, =
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|(v, p)||y- Due to this and the non-linearity of Bc, the results in section 3.2 must be
adapted for this problem.

When proving this section’s results, we will use properties of the [-], function that are

given in the following lemma.

Lemma 4.1. Let a,b € R then there holds

2
(laly = [b)4)" < ([aly = ] ) (@ —b), (4.17)
la] . — 1B | < la—b]. (4.18)
Proof. For a proof of these well-known properties see eg [25]. O

We now prove a result that is analagous to assumption 3.1.

Lemma 4.2. If there is Bmin > 0, independent of h, such that Bp > Pmin, then there is
a > 0 such that for all (v, p), (w,n) € W,

o (dC[(%M)a (w>77>])2 < ('A + BD)[(” —w, 4= 77)7 (’U —w, = 77)]
+ BC[(”?:“’)? ('U —w, = 77)] - BC[(w777)7 (U —w, 4= 77)]

Proof. From the analysis of the Dirichlet problem (proposition 3.4) we know that when
BD > ﬁmin > 07

all(v —w,n—n)llz, < (A+Bp)l(v—w,pu—1n),(v—wu—mn). (4.19)

Introducing the notation § P := [P" (v, )], — [P7(w,n)] ., we have

BC[(“»N)? (U —w, M= 7])] - BC[(wa 77)a (U —w, = 77)]
=7 = nll7are) + (OPv — w41 (=) - (4.20)

To estimate the expression on the right-hand side, we use
T =+ 0P| Fapgy = 7" (||H —ll7200) + 10PI720e) + 2 (1 —n, 5P>rc) :
Using (4.17), this implies the bound
T —n+ 5P”2L2(rc) <! (HM - 77”%2(%) + (6P, P (v —w, p—n))p, +2(n—n, 5P>FC> :
Observing that Pj(v —w,u—n)+2(p—n) = 7(v — w) + p — n, we infer that

Til HM —n+ 6P”%2(FC) < BC[(”?M): ('U — W, = 77) - BC[(’U%??): ('U — W, = 77)] (421)
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We conclude the proof by noting that

_ - - 2
(dc[(U,,U,),(U},ﬁ)])Q 5 ||(U7w7/1’777)||l25’]3+7— ! HM*?]%’ [P (U,,UJ)]_,’_ - [P (wvn)]+HL2(FC)7
and applying (4.19) and (4.21). O

Next, we prove a result analagous to assumption 3.2.

Lemma 4.3. If there is Bmin > 0, independent of h, such that Bp > Bmin, then there is
a > 0 such that for all (vy, pp) € Vp,
2
L2(Fc)>

< (A4 Bp + Be)[(vhs ) (0n, pw)] — ([P7 (v, 0] 4 5 90 — T_1¢C>FC

o (onmla, + [ Gn + 17 ono )|

Proof. The proof is similar to that of lemma 4.2, but with uj; and vy instead of 4 —n and

v — w. The appearance of the data term in the right-hand side is due to the relation

_ - 2 _ . _
T ! H[P (fUh7/JJh)]+HL2(FC) + 27 ! </~Lh7 [P (fUh7/~Lh)]+>FC +T ! |’Mh||%2(FC)
= 7—_1 <[PT(/Uh7,uh)]+ ,PT(’Uh,,uh)>FC + 27—_1 <Mh7 [PT(Uhvuh)]+>r

— 2
+7 lenllz2re)

C

= ([P (vn, pn)] > un + T_1Mh>rc — ([P (vn, pn)] 1 > 9¢ — T_1¢C>Fc
+rt \\Mh”i2(rc)

= Bel(vns pin)s (0ns pin)] = ([P7 (vns i)l 5 9c — 771¢C>FC :

Using lemmas 4.2 and 4.3, we may now prove that (4.16) is well-posed.
Theorem 4.1. The finite dimensional nonlinear system (4.16) admits a unique solution.

Proof. [79, chapter 2, lemma 1.4] states that if F is a continuous mapping from a finite
dimensional Hilbert space H into itself, and if F is positive, then there exists a point £ € ‘H
such that F(§) = 0.

Therefore, in order prove the existence of a solution, we show the continuity and the
positivity of the nonlinear operator A + Bp + Bc — Lp — L.

We define F : Vj, — Vy,, for (vp, pup) € Vi, by

<F(Uha ,uh)v (wha nh)>I‘ = (A + Bp + BC)[(Uha :uh)7 (wha nh)] - ED(wha nh) - ‘CC(wha nh)v

for all (wp,nr) € Vi, We may write the non-linear system (4.16) as

<F(Uh7,uh)a (whanh»f‘ =0 V(wh, 77h) € V. (4.22)
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For fixed h, by the equivalence of norms on discrete spaces, there exist c1, co > 0 such that
for all (vp, up) € Vi,

e {1, )l L2 ey < I (wns )y < c2 [l (s w2y -

To show positivity, we let (v, up) € Vj. Using lemma 4.3, we see that

(F(on ), (ons ) > 1w an) s, + 0" [lian + [P (on )] [l
+ {[P" (vh, o)) 4 9c — 771¢C>FC — Lp(vp, pn) — Le(vn, pn)-

Using the Cauchy—Schwarz inequality and an arithmetic-geometric inequality, we see that
there exists Cyqy > 0 such that

([P7 (vh, un)] 4 - 9c — 771¢C>FC — Lp (v, ) — Lc(vn, pn)
= <[PT(U}L7M}L)]+ + Khsgc — 7_1w0>rc - <:uh7gc - T_1¢C>FC
— (9D, Bovn + pn)py, — (Yo, vn + T_luh>pc

2 - 2
2 _Cgcwc - % (H(vhnu’h)HBD + T ! H,U,h + [PT(Uhvuh)]+HL2(FC)) .
Using norm equivalence, we obtain

el - T 2
<F(Uh7,uh)7 (Uh7uh)>]_—‘ = 2 (H(Uhvuh)HZBD +7 ! HMh + [P (Uhauh)]+|’L2(Fc)> - 0301/10

2
>’ H(Uhy,uh)HLQ(F) - ngcil)c’

for some C” > 0. We conclude that for all (vy, up) € Vp, with

2

C
I ons 1) 20y > =57 + 1,

there holds (F(vp, ftn), (Vh, pn))p > 0.
To show continuity, let (v,ll, u,ll), (vi, u,%) € V5. We have for all (wp,np) € Vp,

<F(U}1La /’L}L) - F(”%w M%L)’ (whv nh)>r
= ([P ()] = [P OR )]y oon+ 7

+ 5 (= iy wn + 7 ) — 5 (Oh — Vit — 1)

+ (A+ Bp)[(vh — vi, ph — 13, (why )]

-1
< (T vall - U%HB(FC) + HM}L - M%HL2(FC)) (HwhHL2(FC) +7 ”nhHLQ(FC)> )
where we have used (4.18). By norm equivalence, this means that

(F(vp, i) = F(op, p13), (wny ) )y
||(wh7 nh)HLQ(F)

< C||(vp — ity ph — N%)Hm(r)
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showing that F is continuous.

Applying [79, chapter 2, lemma 1.4] shows that there exists a solution to (4.22) and
hence also to (4.16).

Uniqueness is an immediate consequence of lemma 4.2. Assume that (u}b,)\,ll) and

(u?,\2) are solutions to (4.16). We immediately see that

o (de[(up, AL, (1, A2)])* =0,

and we conclude that the solution is unique. O

We now proceed to prove the following result, which is analagous to proposition 3.2

Lemma 4.4. Let (u,\) € W be the solution of (1.37) and (up, Ap) € Vy, the solution of
(4.16). Then there holds

def(u, A), (up, Ap)] < Cinf  [(w —vp, A — )|l -
(Vhoptn)EVR

Proof. Using lemma 4.2 and Galerkin orthogonality, we see that, for arbitrary (vp, up) €
Vha

a (do[(u, N), (un, An)))? < (A+ Bp)[(w = up, A = An), (= un, A = Ap)]
+ Be[(u, A), (w = up, A = Ap)] = Be[(un, An), (w — up, A = Ap)]

= (A+ Bp)[(u — un, A = Ap), (w0 — v, A = )]
+ Be[(u, A), (w = vn, A = pn)] = Bel(un, An), (w — v, A — pa)]-

Next, we use

BC[(“? )‘)7 (u — Upy A — Mh)] - BC[(uhv )‘h)> (u — Upy, A — Mh)]
= (A= M+ [PT(uw, N, — [PT(up, \)]y s (w—vp) + 71 (A = “h)>rc

— 5 (u—up, A= pp)p, — 5 (A= Ay u— op)p,

to show that

(.A + BD>[(U — Up, A — )\h), (u — Up, )\ — /\h)]
+ BcKu, )\), (u — Up, A — /\h)] — Bc[<uh, )\h), (u — Up, /\ — Ah)]
= (A+ Bp)[(u — up, A — Ap), (u—vp, A — pp)]
)

*%<U*Uh,)\*,uh>rc *%<)\*)\h,ﬂ*’0h>rc

(1)

+ (A= + [PT(u, ]y = [P (un, M), (w— o) + 771 (A = “h)>rc .

/

(I1T)
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We estimate the three parts of the right-hand separately. For the first term, we use
the continuity of A + Bp (proposition 3.4) to obtain

() < M [[(u—un, A = Ap)llgp, (@ — v A = ) ||y, -

For the second line, we use H'/2(I')-H~1/2(I") duality and the Cauchy-Schwarz inequality

to obtain
(ID) < [(w = ups A = M)l g, [1(w = vy A = i) [| 5, -

For the last term, we use the Cauchy—Schwarz inequality to get
() < |72 (A= M+ [P, ALy = [P (ans M),

(s

L2(T¢g)

o et

LQ(FC)> '

L2(T¢

Collecting these bounds, we see that

de[(u, N), (un, Ap)]? S del(u, A), (un, M) (= vp, A = ), -

Dividing through by d¢[(u, ), (un, Ap)], and taking the infimum yields the desired result.
O

We now prove the main result of this section, an a priori bound on the error of the

solution of (4.16). This result is analogous to corollary 3.1.

Theorem 4.2. Let (u,\) € H*(T') x H"(T') for some s > L,r > 0 and (up, \,) € P§ x DP},
be the solutions of (1.37) and the discrete problem (4.16), respectively. If there is Bmin > 0
such that B < o S h~! and T = b1, then

do[(u, \), (uns M) S B2 ey + A A\ ey »
where ¢ = min(k + 1, s) and £ = min(l + 1,r). Additionally,
@ = tnll oy S he12 |l greqry + Ptz [ Alery »

where @ and Uy, are the solutions in Q~ defined by (1.47).

Proof. Using lemmas 2.2 and 2.3, we see that

inf U — Vpy A — [bp = inf |lu—vp|lgr2qpy + Inf A= pnll -1/
(vn,pn)EVR It )HV vp €PF | HHI 0 prEAL | ”H (I

S P (ul ey + BE2 | ey

inf ||u— v < héu ,
vhep’;H 22 (r) |l ey

inf . A= Mh”L?(r) < ht |)‘|H§(F) :
ur€DPY
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Applying these to the definition of |||, gives

inf U— Vp, A — < pS=12 |y, + REHL/2 )
iy, 10 = o A=)l S [l e ) Al rrery

+ B8 RS Juulgrepy + 720 ul ey + 72 I\ ey

In combination with lemma 4.4 and using the given choice of the parameters 7 and fp

this proves the first assertion.

The estimate in the domain Q- follows by using the relations (1.74) and (1.76). O

If X is smooth enough and k = [, the bounds on 7 can be replaced with h <7 < b1
without reducing the order of convergence.
By observing that for all (v, ), (w,n) € W, |[(v —w, u — )|y < dc[(v, 1), (w,n)], we

arrive at the following corollary of theorem 4.2.

Corollary 4.1. Let (u,\) € H¥(I') x H"(T') be the solution of (1.37) for some s > % and
r > 0 and (up, ) € PF x DP} the solution of the discrete problem (4.16). If there is

Buin > 0 such that Bmin < Bp Sk~ and 7 = h™!, then
= A= Al < A2 ey + B2 A ey

where ¢ = min(k + 1,s) and £ = min(l 4 1,7).

Using lemma 2.4, we can derive the following result if V is taken to be P} (T) x
DUALJ ().

Corollary 4.2. Let (u,\) € H*(I') x H"(T) be the solution of (1.37) for some s > 3 and

r >0 and (up, \y) € Pi x DUAL], the solution of the discrete problem (4.16). If there is
Brin > 0 such that Bmin < Bp Sk~ and 7 = h™!, then

1w =, A= M)y S B2 Jul ey + BETY2 N ey

where ( =min(2,s) and £ = min(3, 7).

43—
NUMERICAL RESULTS

We now demonstrate the theory with a series of numerical examples. In this section, we

consider two example problems.

For the first problem, we let Q™ = [0, 1] x[0, 1] x[0, 1] be the unit cube, I'c := {(z,y, 2) €
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I''z=1},and I'p : =T\ I'c. Let

90 =0, (4.23a)
sin(rz) sin(ry) sinh(vV2r) =<4
- ) 4.23b
9 {sin(wy) sinh(v/27) > % ( )
o = V2n S?n(ﬂ'l') sin(ry) cosh(v2r) > 3 ' (4230)
V27 sin(my) cosh(v/27) T < %

It can be shown that
u(z,y, z) = sin(rz) sin(my) sinh(v/272)

is the solution to (1.37) with these boundary conditions.

For the second problem, we let O~ = {(z,9,2) € R? : 22 4+ y% + 22 = 1} be the unit
sphere, I'c := {(z,y,2) € I': x > 0}, and I'p :=T'\ I'c. Let

gp = x> — 4>, (4.24a)
x2 — 2 >0
go = vy (4.24b)
x2 y<0
202 -2y y <0
Yo = vousT (4.24¢)
222 y=>0
It can be shown that
U($, Y, Z) = 332 - y2 (425)

is the solution to (1.37) with these boundary conditions.

As in the previous chapter, we denote which problem we are solving in each plot by a

small cube or sphere at the top right-hand corner of the plot.

To solve the non-linear system (4.15), we will treat the nonlinear term explicitly.

Therefore, we define

BEl(u A), (0,0)] == 3 (0o + (A = by (4.26)

Note that By, differs from B¢ only by the missing nonlinear term.

We pick initial guesses (ug, \o) € Vp and define (up41, An+1) € Vp, for n € N, to be

the solution of

(A+ Bp + Bo)[(tns1, Ans1)s (Vs pn)] = Lo, pn) = ([P (Uny )]y 5 vn + T_lﬂh>rc
V(vn, pin) € Vi (4.27)
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This leads us to algorithm 1, an iterative method for solving the contact problem.
In all the computations in this section, we precondition GMRES using a mass matrix

preconditioner applied blockwise from the left, as we did in the previous chapter.

Algorithm 1 Tterative algorithm for solving the contact problem

1: function SOLVE((ug, Ag), TOL, MAXITER)

2 for n <~ 0 to MAXITER do

3 (Un+1, An+1) < solution of (4.27), calculated using GMRES
4 if |[(un+1, Ant1) — (un, An)|ly < TOL then

5: return (Up41, Apt1)

6 end if

7 end for

8: end function

— 4.3.1 —
NUMERICAL RESULTS ON THE UNIT CUBE

We begin by looking at the result for the problem on the unit cube with boundary condi-
tions (4.23).

Figures 4.1 and 4.2 show how the error, number of outer iterations, and the average
number of GMRES iterations inside each outer iteration for the problem on the unit cube
change as the parameter 7 is varied. The results in figure 4.1 are for V, = P,ll(l“) X
DUALJ ('), and the results in figure 4.2 are for Vj, = P}(T") x DPY(T"). Here, we sce that
the error and number of outer iterations are lowest when 7 is between around 1 and 10.

Motivated by figures 4.1 and 4.2 and the bounds in corollaries 4.1 and 4.2, we take
7 = 0.5/h, and look at the convergence as h is decreased. Figure 4.3 shows how the error
and iteration counts vary as h is decreased when V; = P,ll(I‘) X DUAL%(F). Here we
observe slightly higher than the order 1 convergence predicted by corollary 4.2.

Figure 4.4 shows the error and iterations counts as h is reduced when V; = P,ll(I‘) X
DP%(F). In this case, corollary 4.1 tells us to expect order 1.5 convergence. However,
we observe a slightly lower order of convergence. This appears to be due to the ill-
conditioning of this system, and the mass matrix preconditioner being ineffective, leading
to an inaccurate solution when using GMRES. This could be rectified by taking a lower
tolerence, but in this case the increasing number of iterations required leads to this being
infeasible.

As in section 3.3, we could look for (uy, \,) € P} (T') x DPY(I") and test with (vp, us) €
DUAL} (T') x DUALJ(T) so that the we obtain the higher order convergence as in corol-
lary 4.1, while having stable dual pairings and hence more effective mass matrix precondi-
tioning. For these spaces, we have seen in the experiments we have run that the error and
iteration counts are highly sensitive to changes in the value of the parameter 7, and so we
have been unable to obtain an accurate solution to the problem. A deeper investigation

of this method using these dual spaces warrants future work.
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Figure 4.1: The dependence of the error, number of outer iterations, and the average number of GM-
RES iterations on 7, for the problem (1.37) with boundary conditions (4.23) on the unit cube with
h = 272 (orange triangles), h = 273 (orange diamonds), and h = 27° (orange pentagons). Here we
take (tn, An), (vn, ) € Ph(I) x DUALY(T), uo = Ao = 0, fp = 0.01, TOL = 0.05, and MAXITER = 50.
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Figure 4.2: The dependence of the error, number of outer iterations, and the average number of GM-
RES iterations on 7, for the problem (1.37) with boundary conditions (4.23) on the unit cube with
h = 272 (orange triangles), h = 273 (orange diamonds), and h = 27° (orange pentagons). Here we
take (tn, An), (v, tn) € PL(T) x DPY(T), uo = Ao = 0, Bp = 0.01, TOL = 0.05, and MAXITER = 50.



CHAPTER 4. WEAK IMPOSITION OF SIGNORINI BOUNDARY CONDITIONS 131

T1r 11T 1 1 TTr 1T T 1 T 200
101 j‘ ‘ @ é @
= i g
§ - 45 150 - s
s | g
E L 5 100 B
=
5 00l 5
5 - = 50| y
: =
Cloini1 v i1 0 | |
10° 107! 10793 107! 10718
h h
300 @
wn
=
o .
o ® 200 -
= 3
o B
an
S n
€2 0| .
<=
© '/././kf"‘"—.
O | | |
10—0.5 10—1 107145
h

Figure 4.3: The error, number of outer iterations and averge number of inner GMRES iteration for
the problem (1.37) with boundary conditions (4.23) on the unit cube as h is reduced. Here we take
(tny An), (Un, in) € PE(T) x DUALY(T), uo = Xo = 0, fp = 0.01, Tor, = 0.05, MAXITER = 200, and
7 = 0.5/h. The dashed line shows order 1 convergence.
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Figure 4.4: The error, number of outer iterations and averge number of inner GMRES iteration for
the problem (1.37) with boundary conditions (4.23) on the unit cube as h is reduced. Here we take
(tny An), (Un, in) € PH(T) x DPY(T), uo = Ao = 0, Ap = 0.01, TOL = 0.05, MAXITER = 200, and 7 = 0.5/h.
The dashed line shows order 1.5 convergence.
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— 4.3.2 —
NUMERICAL RESULTS ON THE UNIT SPHERE

We now look at the results for the problem on the unit sphere with boundary conditions
(4.24).

In our inital experiments, we observed that for this problem and almost all choices
of the parameter 7, the nonlinear outer iteration does not converge. For this problem,
therefore, we use a relaxed algorithm: instead of taking (un41, An+1) the be the solution
of (4.27), we take it to be a weighted average of the solution of (4.27) and (uy, Ap). This
modified algorithm is algorithm 2.

Algorithm 2 Iterative algorithm with relaxation for solving the contact problem

function SOLVE((ug, \g), TOL, MAXITER, RELAX)

2: for n <— 0 to MAXITER do
(7,41, Ay,) = solution of (4.27), calculated using GMRES
4: (Un+1, Ant1) < RELAX(u,, L) + (1 — RELAX)(Up, \p)
if [|(u},, A,) — (un, An)|ly < TOL then
6: return (up41, \pt1)
end if
8: end for

end function

Figure 4.5 shows the error and iteration counts for the problem on the sphere with
V), = PL(T) x DUALY(T') as h is reduced. As in the previous section, we take 7 =
0.5/h. A greater level of relaxation is required for smaller values of h in order to obtain
good convergence. We therefore take RELAX = h. In figure 4.5, we observe order 1.5
convergence. This is expected as the space DUAL% (I") exhibits the same approximation
order as DPY(I") on smooth surfaces.

As in the previous section, if we take V;, = P}(I') x DP9(I"), we observe a lower order
of convergence than the expected 1.5. This is shown in figure 4.6. Again we see that the
number of GMRES iterations greatly increases as h is reduced, suggesting that the lower
convergence here is also due to the ill-conditining of the problem, and the ineffectiveness

of mass matrix preconditioning for this choice of spaces.

Now that you’ve finished reading chapter 4, why not take a break and snack on figure 4.7

before reading on.
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Figure 4.5: The error, number of outer iterations and averge number of inner GMRES iteration for
the problem (1.37) with boundary conditions (4.24) on the unit sphere as h is reduced. Here we take
(tny An), (Un, in) € PH(T)xDUALY(T), uop = Ao = 0, Bp = 0.01, TOL = 0.001, MAXITER = 200, RELAX = h,
and 7 = 0.5/h. The dashed line shows order 1.5 convergence.
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Figure 4.6: The error, number of outer iterations and averge number of inner GMRES iteration for
the problem (1.37) with boundary conditions (4.24) on the unit sphere as h is reduced. Here we take
(tny An), (Un, pn) € PL(T) x DPUT), uo = Ao = 0, fp = 0.01, TOL = 0.001, MAXITER = 200, RELAX = h,
and 7 = 0.5/h. The dashed line shows order 1.5 convergence.
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Figure 4.7: The solution, up, of a mixed Dirichlet—Signorini problem on the interior of an apple, solved
using the penalty method with Bp = 0.01, (tn, An), (v, un) € PL(T) x DPY(T), uo = Ao = 0, Bp = 0.01,
TOL = 0.001, MAXITER = 200, RELAX = 0.5, and 7 = 1. The boundary conditions used are u(x) = 0 on
the bottom half of the apple and (1.37f) and (1.37g) with go(z) = z* and vc(x) = 2* everywhere else.
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CHAPTER 5
WEAK IMPOSITION OF BOUNDARY
CONDITIONS ON THE HELMHOLTZ
EQUATION

In chapters 3 and 4, we focussed on the weak imposition of boundary conditions on
Laplace’s equation. In this chapter, we look at how this method and its analysis can
be adapted to be used for the Helmholtz equation, focussing on the exterior Helmholtz
problem (1.38): Find u € HL _(A,QT) such that

~Au—Kk*u=0 in QF, (1.38a)
8uscat . scat 1
EIr iku™® = o(|x| ") as |x| — oo, (1.38b)
U= gp on I'p, (1.37¢)
0
8—3 = gn on I'y, (1.37d)

where k € R is the wavenumber of the problem.

As in chapter 3, we assume that the boundary between I'p and 'y coincides with edges
between the faces of I'. We assume that gp € H/?(I'p), gn € L*(I'x), and u € H3/?T¢(T")

for some € > 0.

— 5.1 —
DERIVATION OF WEAKLY IMPOSED BOUNDARY
CONDITIONS FOR THE HELMHOLTZ EQUATION

In this section, we derive formulations for the exterior Helmholtz problem with non-

homogeneous Dirichlet conditions and mixed Dirichlet-INeumann boundary conditions.

For exterior problems, we see from (1.64) that
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Writing this using the multitrace form (3.4) for Helmholtz, we obtain

A[(u’ >‘)7 (Uv M)] = *% <u7 :u>I‘ - % <)‘7 U)F : (5'2)

As in chapter 3, we write the boundary condition as

RI‘(U, >‘) = 07 (53)
and look to solve
A[(”? /\)7 (U, M)] = _% <’U,, M>F - % <)‘a U>I‘ + <RF(U, )‘>7 /BIU + 52M>I‘ . (54>
— 5.1.1 —

DIRICHLET BOUNDARY CONDITION

In this section, we assume that I'n = I' and consider the resulting Dirichlet problem.
We choose 51 = B]g/ 2, Bo = —ﬁgl/ 2, where fp will be identified with a mesh-dependent

penalty parameter, and
Ry (u, ) :== 5113/2(91) —u) (5.5)

where gp € HY?(T) is the Dirichlet data. Here, 3; and 33 have been multiplied by negative
1 compared to the values used in chapter 3. This is because we are now formulating an
exterior problem, and this parameter tweak ensures that the resulting formulation will be
the antisymmetric formulation rather than the nonsymmetric formulation obtained if the

other sign is used.

Inserting this into (3.8), we obtain the formulation

A[(ua )‘)7 (U’ M)] - % <u’ :U’>F + % <)‘v U>F + <5Du7 U>I‘ = <gDa ﬁDU - /‘>F . (5'6)

This leads us to the following formulation for the Helmholtz Dirichlet problem: Find
(u, \) € V such that

Al(u, N), (v, )] + B [(u, A), (v, )] = L5 (v, 1) V(v,p) €V, (5.7)
where

BB[(“? )‘)7 (Unu)] = % <>‘7U>FD - % <U7N>I‘D + (5]311,, v>1“D ) (58)
L (v, 1) = {gp, Bov — ), -
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—5.1.2 —
MIXED DIRICHLET-NEUMANN BOUNDARY CONDITION

We now consider the case of mixed Dirichlet—Neumann boundary conditions, when I' =
I'p UTN. We note that in this case, we take V = H/2(T") x L*(T).

Proceeding as in chapter 3, with the change in sign of the parameters as in section 5.1.1,
we obtain the following formulation for the Helmholtz mixed Dirichlet—-Neumann problem:
Find (u, \) € V such that

A[(ua )‘)> (Uv M)] + BIGD[(U, )‘)> (Uv M)] = ‘CED (’U, :U) V(’U, :u) € V? (5'10)
where
BﬁD[(“? )‘)7 (’U’:UJ)] = _% <U7M>I‘D + % <)‘7 U)FD + <5DU7U>FD
— 3 N o)p 5 (s p)p + (BN )y, (5.11)

L (v, 1) := (gD, Bov — )y, + (9N, Bxp — v)p - (5.12)

— 5.2 —
ANALYSIS OF WEAKLY IMPOSED BOUNDARY
CONDITIONS FOR THE HELMHOLTZ EQUATION

In this section, we present a version of the abstract analysis in section 3.2 adapted to

apply to Helmholtz problems.

As in section 3.2, we let V}, = P} (T') x DPY(T") be a finite dimensional subspace of V;
we let W be a product Hilbert space, such that V), ¢ W C V; and we let ||-||z be a norm
defined on W, such that for all (v, ) € W, |[(v, )|z = ||(v, 1)l

We define the projection 7} : HY/?(T') — P}(T), for v € H'/2(T) by

<W}1Lv,wh>r = (v, wp)p Ywy, € P}Z(I’),
we define 79 : H~1/2(T") — DPY(T"), for u € HY/3(T') by
<7T2M777h>H71/2(F) = (1, ) 1721y Vi, € DPR(L).

By [73, (10.4) and theorem 10.4], 7} and 7y are well-defined. We define 7, : W — V,, for
(v,1) € W, by

7Th(va ,U,) = (71'}11'1)7 77211)

It is clear from this definition that for all (vp, up) € Vi, 7 (vn, pn) = (vn, pp). As given in
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the following lemma, 7, is bounded.
Lemma 5.1. There exists ¢ > 0 such that for all (v,u) € W,

l7n (0, i)l < e[l (vs )l -

Proof. Let (v, ) € W.
By [73, (10.15)], there exists ¢ > 0 such that for all v € HY/2(T"),

Hﬂ-llszHl/E(F) <c HU”Hl/Q(F) . (513)
By the triangle inequality,

HWQLMHHfl/Z(F) < HM - 7T?L/'LHHflm(F) + ”ILLHH_l/Z(F) : (514>

In the proof of [73, theorem 10.4], it was shown that

H“ - TFIQNHH—UQ(F) < HMHH*l/?(F) ; (5.15)

and so
7l oy < 2 lll -1/ - (5.16)
Combining (5.13) and (5.16) completes the proof. O

For the following analysis, we assume that assumption 3.3 (continuity) and assump-

tion 3.4 (approximation) hold. We also make the following additional assumptions.

Assumption 5.1 (Garding’s inequality). There exists & > 0, 0 > 0 such that V(v,u) € W
a||(v, wlig = 1l(v, w3 < Al(w, 1), (0, 1)) + Bl(v, 1), (v, )],

Assumption 5.2 (Injectivity). Let (w,n) € W. IfV(v,u) € W,

A[(w7 77)7 (Ua M)} + B[(w7 77)7 (U7 :u)] =0,

then (w,n) = 0.
Let (v,pu) € W. IfV(w,n) € W,

A[(w7 77)7 (Uv M)} + B[<w7 77)7 (U7 :U')] =0,

then (v, ) = 0.

Assumption 5.3 (Quasi-continuity). There exists M > 0 such that for all (v, up) € Vp,
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and (w,n) € W,

(A -+ B)[(vn, ), (w;n) = mn(w,m)] < M [|(on, )|l | (w, 1) = 7 (w, m) |l

and

(A+ B)[(w,n) = mn(w,n), (wn, in)] < M || (vn, pn)ll g 1| (w,m) = 7n(w, n)lly -

Assumption 5.4 (Asymptotic convergence). Let € > 0 and (w,n) € W. There exists
ho > 0 such that for all h < hg,

1(w,n) = mn(w,n)|lg < €ll(w,n)|s-

We now proceed to prove that if assumptions 3.3, 3.4 and 5.1 to 5.4 hold, then as-
sumptions 3.1 and 3.2 will hold.

Lemma 5.2 (Inf-sup condition). If assumptions 5.1 and 5.2 hold, then assumption 3.1
holds.

Proof. Following the proof of [52, theorem 2], we suppose (for a contradiction) that the first
part assumption 3.1 does not hold. This means that for any n, there exists (vy, pn) € W
such that ||(vn, pn)||g = 1 and

(A 4+ B)[(vn, i), (w,n)] < % | (vn, ,un)HB — % (5.17)

sup
(w,n)EW\{0} [ (w, )5

The space W is closed, hence the sequence {(vy, 1n) }52 ; has a convergent subsequence
that converges to (Voo fioo) € W. In the remainder of this proof, all limits refer to this

convergent subsequence.

Let (t,x) € W with ||(t,s)||g = 1. By (5.17), we see that

(A4 B)(on ), )] < sup  AF BN i), (w,m)
(w,m)EW\{0} [[(w,m)l5

1

~ I
n

and so

0 < (A B)[(vo0; fioo); (t, )] = lim |(A + B)[(vn, pin); (£, )]

n—oo

1
< lim —
n—oo n

= 0. (5.18)

By assumption 5.2, this implies that (ve, fieo) = 0.
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By assumption 5.1, we see that
(A + B)[(vns ) (Vs 10)] = @ |y 1)l = 8 [l (vns i) 15

2
= =5 [[(vn, pin) [l

and so

(-A + B)[(”omﬂoo)a (UOO?ILLOO)] = lim (-A + B)[(Um,un)? (vnyﬂn)]

n—oo
. 2
> lim (a — 5| (vn, Mn)”v)

—a>0 (5.19)

Combining (5.18) and (5.19), we see that 0 > 0, which is a contradiction; and so the first
part of assumption 3.1 holds.
The second part of assumption 3.1 immediately follows from the second part of as-

sumption 5.2. O

In order to show that assumption 3.2 holds, we will require the following results

Lemma 5.3. Let (v,u) € W. If assumption 3.4 holds, then for any € > 0, there is an
ho > 0 such that for all h < hg,

inf v, 1) — (Wp, Nh < e.
it (00 = (el

Proof. Let ¢ > 0 and k > 0. Let (ve, ) € HY?T#(T) x H=Y/2+*(T) be a mollification of
(v, u) such that

H(Uvu) - (7}07M0)HV N

Using the triangle inequality and assumption 3.4, we see that

inf v, ) — (wp, < (v, 1) — (e, me) ||y +  inf Vs fie) — (W,
)~ )y < 100 = el + i ) ~ ol

<c+ht (!’Uc’Hl/M(r) + !Mc|H—1/2+k(r)> -

Taking ¢ = €/2 and

Bl

€

h<hg=

2 (’UC’H1/2+k(F) + ’”C|H*1/2+k(r)>

we obtain the desired result. O

Corollary 5.1. Let (v,pu) € W. If assumption 3.4 holds, then for any e > 0, there is an
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ho > 0 such that for all h < hg,

1(v, 1) = wh (v, w)lly <e.

Proof. For any (wp,nn) € Vy, we see by the triangle inequality and lemma 5.1

1(v, 1) = w0, w)lly < N1(v, 1) = (wrsmw) ly + N7 (v, 1) = (wrs mw)llly
< (X +0) (v, ) = (wny mn) v -
Therefore by lemma 5.3, the result holds. O

We note that corollary 5.1 holds independently of assumption 5.4, and so this result
may be used later when we proving that the projection for each problem satisfies assump-
tion 5.4.

We now prove that assumption 3.2 holds.

Lemma 5.4 (Discrete inf-sup stability). If assumptions 3.3, 3.4 and 5.1 to 5.4 hold, then

assumption 3.2 holds.

Proof. Following the proof of [11, theorem 2.2], we suppose (for a contradiction) that
the first part of assumption 3.2 does not hold. This implies that there exists a sequence

(hn)nen such that lim,_,o hy, = 0, and for each n there exists (v, , i, ) € Vp,, such that

1(0h, ki)l g = 1 (5.20)
(whn ,nhn)Eth ||(whn7nhn)”8

where k,, > 0 and lim,, , k, = 0.
We define F : V;,  — Vy, . for (¢, ,kp, ) € Vp,,, by

(F(thy» Kby )s (Whyy s 1, ) = (A + B) (s By )s (Why s My )l V(wh,, s 10,,) € Vi,

Let (t,k) € W\ {0}. We use the triangle inequality, assumption 3.3 and (5.20)
and (5.21) to obtain

L := (F(vn,, tn, ) (t, £))p (5.22)
= |(A+ B)[(vh,, nn)s (£, 6)]]
< (A= B)[(vn,» pny)s (E, ) = 70, (£, 6)]| 4+ [(A + B)[(0n, ki) Ty, (85 )] |
S M[(t, 5) = 7, (& )by + Fn |7, (8 5 5 - (5.23)

Let € > 0. By corollary 5.1, there is an N € N such that for all n > N,

1t K) = 7h, (8 5) [l <€, (5.24)
kn, <e. (5.25)
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Using the triangle inequality and assumption 5.4, we see that

17, (8 K)[ g < (8 5) = 7, (8 6) g + 12, #) |5
<e+|[(t,rK)|g- (5.26)

Substituting (5.24) to (5.26) into (5.23), we obtain

L < Me+ kpe+ky ||(t, 1) 5
< Me+ &+ el|(t, R, (5.27)

and so F(up,, pn,) — 0 (weakly). By lemma 5.2, F has a continuous inverse, and so
(/Uhn7 /"Lhn) - 0 (Weakly)
By lemmas 1.6 and 1.7, there exists a compact operator C:V; — V; such that the

operator A + C is elliptic. Following the proofs for the Laplace problem in chapter 3, we
see that there exists a > 0 such that

F+C Vhys Mhy )s \(Why, s Mh,
allon i )ls < sup AT OO tha): (Wh, M b
(Wh 1 )EViy, I (wh,, » M)l 3

Since C is compact, C(vp,,, fth,,) — 0 (strongly in V), and so ||[C(v,,, ftn, )|y — O.

Using (5.21), we see that

F(Vhns i) (Wha Clon ). (wh.
allwn,, i )lls < sup (F(ny s pon,)s (W D), sup (C(0h s 11,)s (Whey s M )1
)V 0 )5 (npn )€V, 1 (Whsn )l
C , , ,
(Why M )EV i I (Wh,,» 1) 5

By the Cauchy—Schwarz inequality,

<C(vhn7lu’hn)’ (whn777hn)>l—‘ < |
<

Taking N, large enough so that for all n > N, k,, < § and ||C(va,,, ttn,)||c < §, we see
that

This contradicts (5.20), and so the first part of assumption 3.2 holds.

To prove the second part of assumption 3.2, we suppose (for a contradiction) that it

does not hold, and so there exists (wp,ny) € Vy, with ||(wn,nn)||z = 1 such that

(A + B)[(vn, tn), (wn, mn)] = 0 Y(vn, ) € V. (5.28)



CHAPTER 5. WEAK IMPOSITION FOR HELMHOLTZ 145

By lemma 5.2, there exists (t,x) € W such that
L= |(A+ B)[(t, k), (wn,nn)]| > 0. (5.29)
By (5.28) and assumption 5.3,

L

[(A+B)[(t, %) = ma(t, 5), (wh, )]
M |(t, k) = ma(t, ) [ly (5.30)

N

Using corollary 5.1, we see that taking h small enough, we can bound this above by any
€ > 0, and so L = 0. This is a contradiction, and so the second part of assumption 3.2
holds. O

Having shown that assumptions 3.3, 3.4 and 5.1 to 5.4 imply assumptions 3.1 and 3.2,

we now restate the results of section 3.2 with these alternative assumptions.

Proposition 5.1. If assumptions 5.1 and 5.2 hold, then the linear system defined by (3.32)

is invertible. If, in addition, we assume that
e assumption 5.3 hold,
e there exists L > 0 such that L(w,n) < L|(w,n)|lz Y(w,n) € W,
e the norms ||-||z and ||-||, are equivalent,

then the formulation (3.31) admits a unique solution in W.

Proof. This follows from proposition 3.1 and lemma 5.2. O

Proposition 5.2. Assume that (u, \) € V is the solution to a boundary value problem of
the form (1.38) satisfying the abstract form (3.31). Let (up, A\p) € Vy, be the solution of
(3.32). If assumptions 3.3, 3.4 and 5.1 to 5.4 are satisfied then

[(w—up, A= Mn)llg S inf - [(w—wvp, A= )l - (5.31)
(Vh,1n)EVR
Proof. This follows from proposition 3.2 and lemmas 5.2 and 5.4. O

Corollary 5.2. Let (u,\) € H*(T') x H"(L'), for some s > 3 and r > —1, satisfy the
abstract form (3.31). Under the assumptions of proposition 5.2,

[(w = un, A= An)llp he12 \U|H4(r) + hEH? P“H&(F) J
where ( = min(k +1,s) and £ = min(l 4+ 1,7).

Proof. Apply assumption 3.4 to the right hand side of (5.31). O
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Proposition 5.3. Assume that (u, \) € V is the solution to a boundary value problem of the
form (1.38) satisfying the abstract form (3.31) and that the assumptions of proposition 5.2
are satisfied. Let (up,\p) € Vi. Let @ : QT — R be the reconstruction obtained using
(1.47), with w = X and v = u; and Uy : QT — R be the reconstruction obtained using
(3.34). Then there holds

o M
= @l ey S 5, 0 = wn = )
Proof. This follows from proposition 3.3 and lemmas 5.2 and 5.4. O

Corollary 5.3. Under the same assumptions of proposition 5.3,
1% = a@nll oy S B2 ul ey + B2 N e ry
where ¢ = min(k + 1,s) and £ = min(l 4 1,7).

Proof. Apply assumption 3.4 to (3.40) in the proof of proposition 3.3. O

— 5.2.1 —
APPLICATION OF THE THEORY TO THE HELMHOLTZ DIRICHLET
PROBLEM

For a Dirichlet problem, the discretised formulation is: Find (up, A\p) € V}, such that

Al(un, M), (ns 1)) 4 B [(un, ), (0n, pn)] = L5 (nspn)  V(vns ) € Vi, (5.32)

where B; and L] are defined in (5.8) and (5.9).

As in chapter 3, we define the norm

1/2
1w, )y, = I, il + B8 oll ey

we let |-, = ||l 5., and we let W = V.
We now proceed to verify that assumptions 3.3, 3.4 and 5.1 to 5.4 hold for this formu-

lation.

Proposition 5.4 (Continuity). Assumption 3.3 is satisfied for the Helmholtz Dirichlet

problem.
Proof. The proof is the same as the proof of proposition 3.6. 0

Proposition 5.5 (Approximation). Assumption 3.4 is satisfied for the Helmholtz Dirichlet
problem if 0 < Bp S h™L.

Proof. The proof is the same as the proof of proposition 3.7. O
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Proposition 5.6 (Garding’s inequality). Assumption 5.1 is satisfied for the Helmholtz
Dirichlet problem.

Proof. Let (v, u) € W. Using lemmas 1.6 and 1.7, we see that

(A +Bp)[(v, 1), (v, )]
= <V,u, M)F + <va U>F + </8DU7 U>I‘

2 2 2
z av [|pllg-1/2@y + ow [0l /2y + Bo Ivllz2ry) — (Cops whp — (Cov,v)p,

where the operators C; : H='/2(I') — HY?(I") and Cy : H'/2(I') — H~'/2(T") are compact.

Compact operators are bounded, and so

(Com)r < ex vy (5.33)

(Cav,0)p < e [[vl3p ey (5.34)

for some c1,co € R. Therefore,

(A+BY)[(v, ), (v, )]
Z ay ||.U||12q—1/2(r) +aw HU||§11/2(F) + b ||U||%2(FD) —a ||NH?L1—1/2(F) —C2 ||UH§11/2(F)

> all(v, Wiz, =8 lw, w5,
where o = min(ay, aw, 1) and § = max(cy, ¢2). O

Proposition 5.7 (Injectivity). Assumption 5.2 is satisfied for the Helmholtz Dirichlet

problem if k? is not a solution | of the exterior Laplace Dirichlet eigenvalue problem

—Au = lu in Q1 in Q7 (5.35a)
[ull 25y > 0 for some S C QF (5.35b)
Ypu =0 on T, (5.35¢)
u(x) =0 as |x| = oo (1.37b)

Proof. Suppose that (v, ) € W such that
(A+BH)[(v, ), (w,m)] =0 V(w,n) € W.
Taking w = 0, we see that
= {Kv,m)p + (Vi n)p = 5 (0,0)p =0 ¥ € H'/2(D),
and so —Kv 4+ Vp — 21dv = 0. Let @ := Kv — Vpu. Then by (1.83) and (1.84),

—Al — k*u=0.
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Using the definition of the Green’s function for Helmholtz (1.42), we see that for y € T
and as |x| — oo, G(x,y) — 0, and therefore u(x) — 0. We also see that

Y50 = (31d + K)v — Vu
0.

Therefore either k% is a solution of (5.35), or (v,u) = 0 and hence the first part of
assumption 5.2 holds.
To prove the second part of assumption 5.2, suppose that (w,n) € W such that

(A + BS)[(”?/‘)a (wﬂ?)] =0 V(U, ,u) cWw.

Talking v = 0 and proceeding as above, we find that either k2 is a solution of (5.35) or

(w,—n) = 0. Therefore the second part of assumption 5.2. O

Proposition 5.8 (Quasi-continuity). Assumption 5.3 is satisfied for the Helmholtz Dirich-
let problem if fp < h™L.

Proof. Let (v, up) € Vi, and (w,n) € W. By the boundedness of the boundary operators

(lemma 1.8), we know that

Al(vns pn), (w;n) = mn(w, )] S [1(ns pn) |l 1| (w, 1) = 70w, n) |l - (5.36)

By the definition of B,

BS[(Uhv ,uh)) (’UJ, 77) - Wh(w, 77)] = % <,Lth, w — 7r}11w>1" - % <’Uh, [/ 77277>1" + /BD <Uh7 w — Tr}le>1"

S N ns )l 11w, m) = 7 (w, )y + B (on, w — mpw) ..
(5.37)
To bound the final term of this, we note that due to the definition of Tr}L,
6D <vh, w — W,llw>r = fp <vh — 7T}1L’Uh, w— 77%0’[0>F
= Bp (vp, — mhvp, w — Thw — mh (W — W}Lw)>r . (5.38)

Applying the Cauchy—Schwarz inequality and standard approximation results [73, theo-
rems 10.4 and 10.9], we deduce that

8 (onow — ) < B fon — ko] gy o0 = mhuw — b0 = eha) |

< Bl Jonl ey W2 lw = mhw]| ooy
= Boh lvnll gy [Jw — WilszHlm(p)

S N ns )l Nl (w; 1) = 708 (w, ) [l - (5.39)

Combining (5.36) and (5.39) proves first part of assumption 5.3.
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The second part of assumption 5.3 can be proved in the same way. O

Proposition 5.9 (Asymptotic convergence). Assumption 5.4 is satisfied for the Helmholtz
Dirichlet problem if Bp < h=L.

Proof. Let € > 0. By the definition of [|-||5, and corollary 5.1, there exists hg > 0 such
that for all h < hy,

(w,m) = mn(w, g, = 1w, 1) = ma(w, )iy + By llw — mpwll oy
Se+h™2 lw—mhwl oy - (5.40)

By standard approximation results [73, theorems 10.4 and 10.9] and corollary 5.1, we see
that

2 2
Hw — 7Thw||L2(I‘) <h ”w - thHHlﬂ(F)

< hé?. (5.41)

Combining (5.40) and (5.41) leads to the desired result O

We have shown that assumptions 3.3, 3.4 and 5.1 to 5.4 are satisfied. Additionally
the extra assumptions in proposition 5.1 are satisfied, so we conclude that the results of
propositions 5.1 to 5.3 and corollaries 5.2 and 5.3 apply to the Dirichlet problem. This is

summarised in the following result.

Theorem 5.1. If k? is not a Dirichlet eigenvalue of the exterior Laplace problem, the
Helmholtz Dirichlet problem (5.7) has a unique solution (u,\) € H*(I') x H"("), for some
5 = % and r > —%. The discrete Dirichlet problem (5.32) is invertible. If 0 < fp < h7L,
then its solution (up, \,) € P}(T') x DPY(T') satisfies

= ans X = M)y, B gy + B Ny
where ¢ = min(2,s) and & = min(1,r). Additionally,
i =l oy S B ul ey + 2 Ay

where @ and uy, are the solutions in Q+ computed using (1.49).
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— 5.2.2 —
APPLICATION OF THE THEORY TO THE HELMHOLTZ MIXED
DIRICHLET-NEUMANN PROBLEM

For a mixed Dirichlet-Neumann problem, the discretised formulation is: Find (u, A) € V},
such that

Al(un, An), (0n, )] + BEp [(wns An)s (vn, )] = L3p (0n, ) V(0 pn) € Vi (5.42)

For simplicity in this section, we assume that I'p and 'y are two disjoint closed objects, as
in problems involving multiple scatterers. We expect the analysis of the general problem
to be similar to that presented here.

As in chapter 3, we introduce the following norms.

1@ ) ey = 110, )l + BY 10l 2 g + B8 il 2

1@ )l = (o, @)l + B85 ol g2y + BN Il pogry -

We let W = H'/2(T") x L*(I).
We now proceed to show that assumptions 3.3, 3.4 and 5.1 to 5.4 hold for the mixed

Dirichlet—-Neumann problem.

Proposition 5.10 (Continuity). Assumption 3.3 is satisfied for the Helmholtz mized
Dirichlet—Neumann problem if 3Pmin > 0, independent of h, such that 532 111/2 > Bmin-

Proof. The proof is the same as the proof of proposition 3.12. 0

Proposition 5.11 (Approximation). Assumption 3.4 is satisfied for the Helmholtz mized
Dirichlet-Neumann problem if 0 < fp < h™! and 0 < By < h.

Proof. The proof is the same as the proof of proposition 3.13. O

Proposition 5.12 (Garding’s inequality). Assumption 5.1 is satisfied for the Helmholtz

mized Dirichlet—Neumann problem.

Proof. Let (v, ) € W. Using lemmas 1.6 and 1.7, we see that

Al(v, 1), (v, )] + Bipl(v, ), (v, )]
= (Vi ) + (Wo, )1+ (Bpv, o) + (BN, 1)1y

2 2 2 2
Z av |[pllg-1720y + ow [0l 20y + B [0l 220y + BN el e (o) = (Coms wip — (Cov, ),

where the operators C; : H~'/2(I') — HY?(I") and Cy : H'/2(I') — H~'/(T") are compact.

Proceeding as in the proof of proposition 5.6, we see that

Al(v, ), (0, )] + Bpl(v, 1), (0, )] = e[l (0, i3, =8I0, )1
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where a = min(ay, aw, 1) and § = max(cy, ¢2). O

Proposition 5.13 (Injectivity). Assumption 5.2 is satisfied for the Helmholtz mized
Dirichlet-Neumann problem if k? is not a solution | of the exterior Laplace mized eigen-

value problem

—Au=lu in QF, (5.43a)
Ypu =0 on I'p, (5.43b)
Yu =0 on I'y, (5.43¢)
u(x) =0 as |x| — oo. (1.37b)
Proof. Suppose that (v, ) € W such that
(A+ B (0, 1), (w,m)] = 0 W(w,7) € W. (5.44)
0 inIp 0 inIy
Taking w = and n = , we see that
w in 'y n inIp
— (Kpwp, n)py, + (Vo n)ry, — 5 (vp, M)y, =0 ¥ne H'/*(T'p),
(Wrow, w)py + (K, w)p = 3 (s w)py, =0 Vw e H'*('y),

where Kp, Vp, vp, up, W, Ky, vn, and pn are the operators and function restricted
to the disjoint surfaces I'p and I'y. We deduce that (%IdD + Kp)vp — Vpup = 0 and
(31dx — Ki) v — Wyon = 0 on I.

Let 4 := Kpvp — Vpup + Knun — Vnpn. Then by (1.83) and (1.84),

Al — k*u=0.

Using the definition of the Green’s function for Helmholtz (1.42), we see that for y € T
and as || — 0o, G(x,y) — 0, and therefore u(x) — 0. We also see that, on I'p,

75%2 = (%IdD + Kp)vp — Vpup
0;

and on I'y,

’yl—\ifﬁ = —WNUN + (%|dN — Ki\]),uN

=0.

Therefore either k? is a solution of (5.43), or (v,u) = 0 and hence the first part of
assumption 5.2 holds.

The second part of assumption 5.2 can be proved in the same way with the roles of
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(v, ) and (w,n) reversed. O

Proposition 5.14 (Quasi-continuity). Assumption 5.3 is satisfied for the Helmholtz mized
Dirichlet-Neumann problem if fp ~ h™' and px = h.

Proof. Let (vp, pup) € Vi, and (w,n) € W. By the boundedness of the boundary operators

(lemma 1.8), we know that
Al(vn, ), (w,n) = mp(w, )] S [(vns )y 1w, n) — ma(w, n)ly - (5.45)
By the definition of B§D,

L := Bip[(vn, ), (wym) — 7 (w, n)]
=3 (pw — ﬂ—}),w>FD — & (vp,m — 7T277>FD + Bp (vh, w — Wflzw>pD
— 2, w — W}Lw>p + 5 (vp,n — TF?L??>FN + B {pn,m — 7T9L77>FN
= 3 (>0 — Tpw)p + 5 (v, — ) + Bp (vp, w — Wiw>pD
— (s w = mhw)p = (onyn = )+ BN (vn,w — mhw)
S Cons )y 1w, m) — m(w, m)[ly
+ 07 onyw = mpw)+h (e = mpn)p — (e w = mw)n — (One = TR

~~ ~~

) (I (111) 1v)

(5.46)
In order to bound these terms, we note that
I 7TthL2(r (w — myw, w — 7Tl11“’>r
= (w— Thw,w — Thw — T (W — W,llw)>r
= (w—mpw — mh(w — Thw), w — Thw — T (W — 71',1110)>F
= [Jw — myw — w4 (w = Thw)|| 2y (5.47)
and so, by a standard approximation result [73, theorem 10.9],
Jw— 7Tflz’pr(r) Sh'/? Jw — 7Tf1z7~”H1L11/2(r) : (5.48)
By [39, theorem 3.5, remark 3.6], we see that
Hn_ﬂgnum(r) S 1/2H77_7Th77HH 1/2(ry - (5.49)

Using the Cauchy—Schwarz inequality, (5.48) and (5.49), we can now bound each of
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the terms in (5.46).

(D) <A lonll 2y [[w = mhwll oy
S hY2 onll ey 10 = Tl e

< B oll gy [0 = Theo | o (5.50)

(I0) < A llnll 2y 17 = 7l oy

< h1/2 Hlu’hHLQ(FN) Hn - W?LUHHflﬂ(F)

S B2 il 2oy 11 = 78l g2y (5.51)
(III) < ||Mh”L2(FN) Hw - 7T;1L'LUHL2(F)

< pl/? ||,uhHL2(FN) Hw - 7rfleHHl/2(r)

1/2
S B il ey o = koo gy (5.52)
IV) < ||UhHL2(FD) H77 - Wg”“p(r)
< ho1/2 thHL2(FD) HTI - 71'}0177HHA/2(F)
1/2
S B0 Nonll gy 1 = 7l s oy (5.53)
and so
L S 1(ny )|y (w5 m) = mn (w0, m) [l - (5.54)

Combining (5.45) and (5.54) proves first part of assumption 5.3.

The second part of assumption 5.3 can be proved in the same way. ]

Proposition 5.15 (Asymptotic convergence). Assumption 5.4 is satisfied for the Helmholtz
mized Dirichlet—-Neumann problem if 3Bmax > 0 such that fp < h=! and Bx < h.

Proof. Let € > 0. By the definition of |||z, and corollary 5.1, there exists hg > 0 such
that for all h < hg,

1/2 1/2
I w.m) = w0,y = ) = ww )l -+ By [ = whoo] gy + B8 I = il ey

<e+h1/? [|lw— ﬂ]lleL2(F) + hl/? |n— 7T27]HL2(F) . (5.55)
By (5.48) and corollary 5.1, we see that

[Jw — 7Tilszm(r) S h'/? [ — 7TilszHU?(r)

< h'/2%e. (5.56)
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By (5.49) and corollary 5.1, we see that

=l gy < B2l = 7 gy oy

< h V2, (5.57)

Combining (5.55) to (5.57) leads to the desired result O

We have shown that assumptions 3.3, 3.4 and 5.1 to 5.4 are satisfied. Additionally
the extra assumptions in proposition 5.1 are satisfied, so we conclude that the results of
propositions 5.1 to 5.3 and corollaries 5.2 and 5.3 apply to the mixed Dirichlet—Neumann

problem. This is summarised in the following result.

Theorem 5.2. Let (u,\) € H*(I') x H"(T), for some s > 3 and r > 0, be the unique
solution to the Helmholtz mized Dirichlet—Neumann problem. This solution satisfies (5.10).
Let (up, M) € PL(T) x DPY(T) be the solution of (5.42). If k* is not a eigenvalue
of the exterior mized Laplace problem, fp ~ h™', fn =~ h and IPmin > 0 such that
BY28Y% > Buin, then

1w — s A= Al S B2 ul ey + HE2 Al gery »

where ( = min(2,s) and £ = min(1,r).

53—
NUMERICAL RESULTS FOR THE HELMHOLTZ EQUATION

In this section, we demonstrate the theory with a series of numerical examples. All linear
systems used are preconditioned with blocked mass matrix preconditioners, as described
in sections 2.2.4 and 2.2.5.

— 5.3.1 —
DIRICHLET AND MIXED DIRICHLET-NEUMANN PROBLEMS

Define

eik|a:| eik|r\
go(T) = —— + —, (5.58)

x| r]

ik — 1)eiklz] ik — 1)eikI7
gn(x) = (iF || 3)e x- v+ (ik | 3)6 r-v, (5.59)
|| 7|

where r = © — (%, %, ). Tt is easy to check that for any wavenumber & > 0 and any
bounded domain € with (0,0,0),(3,1,0) € @ and QF := R¥\ ", u(z) = fT‘T‘ %
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Figure 5.1: The error (left) and GMRES iteration counts (right) as fp is varied for the penalty method
for the Helmholtz Dirichlet problem with k = 2 on the unit sphere with h = 272 (red triangles) h = 273*
(red diamonds) h = 275 (red pentagons), solved to a GMRES tolerance of 10~ (top) and 107" (bottom).
Here we take (un, An), (vn, pn) € Ph(I) x DUAL) (D).

is the solution of the exterior Helmholtz problem

—Au—Ku=0 in QF, (1.38a)
Ou™tpseat oflz| ™) as |z| — oo, (1.38b)
0 |z|

U= gp on I'p, (1.37¢)
(‘% . on Ty, (1.37d)

with 4!"¢ = 0 (and so u = u*®t).

DIRICHLET BOUNDARY CONDITIONS

In this section, we let {2~ be the unit sphere and I'p = I'; and solve the resulting Dirichlet
problem with V;, = P} (T) x DUALJ(I). Figure 5.1 shows the error compared to the exact
solution and number of GMRES iteration required for a range of values of the parameter
Bp for this problem with k& = 2 discretised on grids with h =272, h =273 and h = 27°.
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Figure 5.2: The error (left) and GMRES iteration counts (right) as fp is varied for the penalty method
for the Helmholtz Dirichlet problem with & = 10 on the unit sphere with h = 272 (red triangles) h =
2735 (red diamonds) h = 27° (red pentagons), solved to a GMRES tolerance of 107!, Here we take
(un, An), (vn, pn) € PL(T') x DUALY (D).
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Figure 5.3: The convergence (left) and GMRES iteration counts (right) of the penalty method for the
Helmholtz Dirichlet problem with k£ = 2 on the unit sphere with Sp = 90/h, solved to a GMRES tolerance
of 107°. Here we take (un, An), (Un, tn) € Ph(T)xDUALY(T). The dashed line shows order 1.5 convergence.

As in chapters 3 and 4, the ill-conditioning of this system is an issue. Due to this we
must take a small GMRES tolerance to obtain good results, so that the GMRES algorithm
will only exit once the residuals very small. As the matrices involved here have a high
condition number, an approximate solution with a quite small (but not small enough)
GMRES residual could still have a high error. Solving with a SciPy’s default tolerance of
10~° (figure 5.1, top) leads to limited convergence, while solving with a tolerance of 101!
(figure 5.1, bottom) leads to good convergence for values of Sp between around 10% and
10°. As in the Laplace case, the development of better preconditioners warrants future
work.

Figure 5.2 shows the error compared to the exact solution and number of GMRES
iterations required for a range of values of fp for this problem with & = 10, solved to a
GMRES tolerance of 107!, It can be seen here that values of fp in a similar range to
those for k = 2 lead to good convergence, although the problem at this higher wavenumber

has worse conditioning so requires more iterations to solve.
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Figure 5.4: The error (left) and GMRES iteration counts (right) as the wavenumber k is varied for the
penalty method for the Helmholtz Dirichlet problem with fp = 90/h on the unit sphere with h = 2735,
solved to a GMRES tolerance of 107!, Here we take (un, An), (vn, ) € PH(T') x DUALR (T).
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Figure 5.5: The convergence (left) and GMRES iteration counts (right) of the penalty method for the
Helmholtz mixed Dirichlet—Neumann problem with & = 2 on the unit sphere with fp = 90/h and Sx = 90h,
solved to a GMRES tolerance of 107°. Here we take (un, An), (vn, pn) € Ph(I') x DUALY(T'). The dashed
line shows order 1.5 convergence.

In figure 5.3, we take fp = 90/h and look at the convergence as h is reduced. We
observe order 1.5 convergence in agreement with theorem 5.1.

Figure 5.4 shows how the error and iteration count change as the wavenumber £ is
increased. It can be seen that the error gradually increases as the wavenumber increases,
with some spikes in the error near resonanaces. At higher wavenumbers, the system is
more prone to ill-conditioning, and the iteration counts are very high for the majority of

larger wavenumbers.

MIXED DIRICHLET-NEUMANN BOUNDARY CONDITIONS

In this section, we let 0~ be the unit sphere, I'p = {(z,y,2) € ' : 2z < 0}, In =T\ I'p,
and solve the resulting mixed Dirichlet-Neumann problem with V;, = P} (T") x DUAL)(T).
Figure 5.5 shows the error and iteration count for this problem as h is reduced, with

fp = 90/h and Gy = 90h. We observe order 1.5 convergence in agreement with theo-
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rem 5.2.

— 5.3.2 —
APPLICATION TO MULTIPLE SCATTERERS

We now look at an application of this method to wave scattering problems. Let u™ be

an incident wave that satisfies
— Ay — k3¢ = 0 in Q. (5.60)

Typically, we take u"(x) = Ae*®4 where d is a unit vector representing the direction
of the wave and A € R is constant. Splitting total wave u'°* into the scattered wave 15t

and the incident wave 4™ leads us to the following problem.

— AU — k25t = in QF, (5.61a)
O;F;T ~ kst = oz ) as || — oo, (1.38b)
u$ = —"¢ 4 gy on I'p, (5.61b)

85;% - —8:;? . on T'y. (5.61c)

For sound-soft scattering, we take gp = 0 and I' = I'p (and so W]Jg u'®t = 0); for sound-hard
scattering, we take gy = 0 and I' = I'y (and so 15 ut°t = 0).

This method of weak imposition gives us a natural way of dealing with problems in-
volving multiple scatterers, with the scatterers having different properties. As an example,
let T" be comprised of two unit spheres, I'y and T'e, centred at (0,0,0) and (2.5,1.2,0.5)
respectively. Let I'y be a sound-soft scatterer and I's be a sound-hard scatterer, and so
set I'p =11 and I'y =TI's.

To solve this problem using weak imposition, we assemble the global multitrace oper-
ator on the whole of I' = I'; UT'y, then add the terms on the first row of (5.11) for the
sound-soft scatterer I'1, and the terms on the second row of (5.11) for the sound-hard
scatterer I's. The right-hand side is defined by (5.12) with the appropriate terms for each
scatterer.

Figure 5.6 shows two slices through solution of this problem with an incident wave
given by ¢ = #®4 where d = (%, %, 0) and k = 2. The values of u*" in Q% in this
diagram were computed using (1.49).

A greater number of scatterers could be implemented by adding the appropriate sparse
terms for each scatterer. Figure 5.7 shows the incident wave u™®(x,y,z) = e* | where
k = 2, scattering off an array of 25 spheres that are a mixture of sound-hard and sound-
soft. In order to solve this problem with objects of the same shape but with different
material properties would only require the reassembly of the sparse terms that implement

the boundary conditions. Therefore this method is well suited to inverse problems where
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Figure 5.6: The incident wave u'™® = ¢**¢ where d = (%, %, 0) and k = 2, scattering off two spheres.
The sphere on the left is sound-hard and the sphere on the right is sound-soft. Here, we took V;, =
P#(T") x DUALY(T), Ao = 90/h, Bx = 90h, and used a GMRES tolerance of 107**.
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Figure 5.7: The incident wave u™® = ¢*®¢ where d = (0,1,0) and k = 2, scattering off 25 spheres. The
white spheres are sound-hard and the black spheres are sound-soft. Here, we took V;, = P;(I')x DUALY ("),
Bp = 90/h, B = 90h, and used a GMRES tolerance of 107,
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the type of material is unknown, such as the design of metamaterials.

— 54 —

CONCLUDING REMARKS

In this chapter, we have derived and analysed the weak imposition of Dirichlet and mixed
Dirichlet—-Neumann boundary conditions on the Helmholtz equation. Both the formula-
tions derived in this chapter bear a close resemblance to the formulations for Laplace in
chapter 3, and the corresponding formulations for Neumann and Robin problems can be
easily derived. We expect the analysis of these formulations to follow the same outline as
the Dirichlet and mixed Dirichlet—Neumann formulations analysed here.

For Maxwell’s equations, formulations for Dirichlet, Neumann, and mixed problems can
be derived in the same way as for Laplace and Helmholtz problems, and closely resemble
those in this chapter. The analysis of these formuations, however, looks likely to be very
different to the analysis for Laplace and Helmholtz.

In the tests we have run to experiment with weak imposition for Maxwell’s equations,
we have been unable to obtain good solutions in a reasonable amount of time. As we
saw in section 2.4, Maxwell problems are prone to being strongly ill-conditioned, and this
appears to be a major issue for this method. Therefore, we believe that it is necessary to
design more powerful preconditioners for these weak formulations in order to make this

method feasible for Maxwell problems.

Now that you’ve finished reading chapter 5, the final chapter of this thesis, why not

celebrate by cracking open figure 5.8 before reading the conclusions and appendices.
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J

Figure 5.8: An acoustic wave scattering off a sound-hard champagne bottle and a sound-soft cork.
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CONCLUDING REMARKS

In this thesis, we have looked at a method of weakly imposing boundary conditions and
operator preconditioning methods, both derived from properties of the Calderén projector.

We have derived and analysed formulations for the weak imposition of Dirichlet, Neu-
mann, mixed Dirichlet—-Neumann, Robin, and Signorini boundary conditions on Laplace’s
equation (chapters 3 and 4); and Dirichlet, and mixed Dirichlet—Neumann conditions on
the Helmholtz equation (chapter 5).

Perhaps the most obvious area for future work is the extension of this theory to other
boundary conditions and problems. The extension of the theory to Maxwell’s equations
would be of particular interest, and elements of the theory differ greatly from that pre-
sented here. The weak imposition of Signorini boundary conditions for elasticity would
also be of particular interest, as this was the application for which these conditions were
first introduced in [69].

As we saw throughout chapters 3 to 5, the ill-conditioning of the linear systems arising
from the formulations for weakly imposed boundary conditions limits the use of such
methods. Hence, the development of better preconditioners for such systems presents
itself as an imporant area of future work.

It would be desirable to design a blocked operator preconditioner that exploits proper-
ties of the Calderén projector to give a better conditioned system on the continuous level,
similar to the Calderén preconditioners we used in chapter 2. Alternatively, formulations
could be derived by adding the weighted penalty terms to a Calderén projector that has
already had a preconditioner applied. If a carefully chosen preconditioner is used here, it
may be that the resulting linear system is well conditioned, or an operator preconditioner
for the final system may be easier to design.

As we remarked in section 3.3, the penalty terms that are added to the Calderén
projector are sparse and only have non-zero entries for nearby triangles, and so methods
such as hierarchical LU can be used with limited algorithmic changes. An investigation
of hierarchichal LU preconditioners, or the use of direct hierarchical LU solvers as an
alternative to preconditioned GMRES for the systems arising from weak imposition would
be an interesting area for future work.

One final avenue of future interest would be the formulation of coupled BEM-BEM
and FEM-BEM within the framework of weak imposition. This would allow the extension
of the method described in section 5.3.2 to problems involving penetrable objects, or a

mixure of penetrable and non-penetrable objects.
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APPENDIX A

NOTATION

In this appendix, we list the notation used throughout this thesis as a useful reference.

Symbol(s)
o

O+

r

I'p

I'n

I'r

I'c

1 %4

Vg

0
rt,..r?

Symbol(s)
Th
T;

n

DOMAINS, SURFACES, ETC.

Meaning

An interior domain

An exterior domain

The boundary of a domain

The Dirichlet part of a boundary

The Neumann part of a boundary

The Robin part of a boundary

The contact part of a boundary

The outward pointing normal to the surface I'
The outward pointing normal to the surface I' at the point
The number of smooth faces of T'

The smooth faces of T

TRIANGULATIONS OF SURFACES

Meaning

A triangulation of I' with largest triangle diameter h
The ith triangle in the triangulation 7j,

The number of vertices in a triangulation of I"

The number of edges in a triangulation of '

The number of triangles in a triangulation of I"

The vertices of a triangulation

The midpoints of the edges of a triangulation

The midpoints of the faces of a triangulation
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POINTS, VECTORS, ETC.

Symbol(s) Meaning
Bold lowercase: x, y, ... A point in 3D space
xz,y and z The three components of a point x

DIFFERENTIAL OPERATORS

Symbol(s) Meaning

v The vector derivative, (a%, 8%, %)
A The Laplacian, 88—52 + (%22 + %
div The divergence, V-

curl The curl, Vx

divp The scalar surface divergence
divpr The vector surface divergence
curlp The scalar surface curl

curlp The vector surface curl

OPERATORS AND MATRICES

Symbol(s) Meaning

Curly capitals: IC, V, ... Potential operators

Sans-serif capitals: K, V, ... Boundary operators

Bold serif capitals: K, V, ... Matrices

C,cCt Interior and exterior Calderén projectors
A Multitrace operator

Id, M Identity operator/mass matrix

YV, V,V Single layer operator/matrix

K, K, K Double layer operator/matrix

K, K’ Adjoint double layer operator /matrix
W, W Hypersingular operator/matrix

E, EE Electric field operator/matrix

H,H H Magnetic field operator/matrix
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FUNCTIONS
Symbol(s) Meaning
G The Green’s function
Lowercase letters: ¢, ¥, u, f, ... Scalar valued functions
Bold lowercase letters: ¢, ¥, u, f, ... Vector valued functions
Greek letters with subscripts: ¢;, ¥, @i, ... Basis functions of a discrete space

FUNCTION SPACES

Symbol(s) Meaning

’H‘)i(om The domain of an operator X

HY" The range of an operator X

”H;i(ual The dual to the range of an operator X

L3(Y)) The space of square integrable functions on the domain Y

LE (1) The space of locally square integrable functions on the domain T

H3(T) The order s Sobolev space on the domain Y of functions whose mean
value is 0

HE(T) The order s Sobolev space on the domain T

H; (1) The locally order s Sobolev space on the domain Y

H?(op, T) The order s Sobolev space of op-conforming functions on the domain Y

H; .(op,Y) The locally order s Sobolev space of op-conforming functions on the

domain YT
L%(7) The space of square integrable vector functions on the domain Y
L2 (T) The space of locally square integrable vector functions on the domain T
H*(T) The order s vector Sobolev space on the domain T
Hp (T) The locally order s vector Sobolev space on the domain T

H#(op,Y) The order s vector Sobolev space of op-conforming functions on the

domain T

H?(op,YT)  The order s vector Sobolev space of op-conforming functions on the
domain Y
H (op,Y) The locally order s vector Sobolev space of op-conforming functions on
the domain T
H} (op,T) The locally order s vector Sobolev space of op-conforming functions on
the domain YT
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L) The space of square integrable tangential vector functions on the surface
r

H; () The tangential order s vector Sobolev space on the surface I

H: (op,I) The tangential order s vector Sobolev space of op-conforming functions
on the surface I

H: (op,I')  The tangential order s vector Sobolev space of op-conforming functions
on the surface I

H An order 0 vector Sobolev space, eg H(Q ) = H°(Q")

\% The product space HY2(T') x H~Y/?(T') in the scalar case, or
[H;1/2(din, F)] ’ in the vector case

W*’ The product space Hiﬂ(l“) x H-1/2(T)

DISCRETE SPACES

Symbol(s) Meaning

Pﬁ(F) The space of continuous piecewise order k polynomials

DP%(I’) The space of discontinuous piecewise order [ polynomials

DUAL}l(I‘) The space of continuous piecewise linear polynomials on the dual grid

DUALY(I')  The space of discontinuous piecewise constant polynomials on the dual
grid

RTY(T) The space of Raviart-Thomas vector functions

NC)(I) The space of Nédélec vector functions

RWGY(T)  The space of Rao-Wilton-Glisson vector functions

SNCY(T) The space of scaled Nédélec vector functions

BC)(T) The space of Buffa-Christiansen vector functions

RBCY(I) The space of rotated Buffa—Christiansen vector functions

oi The ith basis function of P},(T)

Vi The ith basis function of DPY(T")

& The ith basis function of DUAL},(T')

Xi The ith basis function of DUALY(T')

obi The ith basis function of RT9(T")

P, The ith basis function of NCY(I")

Ci The ith basis function of RWGY(T")

Si The ith basis function of SNCY(I")

& The ith basis function of BC)(T')
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Xi
A\

Symbol(s)

vp and ’yf)r

7y and

v, and ¥

Nk and
+

Nk

7, and v}

[v<lr

{7l

Symbol(s)
u

u

Symbol(s)
k

inc
u

uscat

utot

u

The ith basis function of RBCY(T')
A discrete subspace of the product space V
A discrete subspace of the product space V

TRACES

Meaning

Interior and exterior Dirichlet traces
Interior and exterior Neumann traces
Interior and exterior tangential traces

Interior and exterior (vector) Neumann traces

Interior and exterior normal traces
The jump between the interior and exterior traces 7, and ;"

The average of the interior and exterior traces 7, and ;-

LAPLACE’S EQUATION

Meaning
The solution
The Dirichlet trace of the solution, vsu

The Neumann trace of the solution, ’yﬁu

THE HELMHOLTZ EQUATION

Meaning

The wavenumber

The incident field

The scattered field

The total field

The Dirichlet trace of the total field, yut°t

The Neumann trace of the total field, 'yﬁut"t

MAXWELL’S EQUATIONS
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Symbol(s) Meaning
k The wavenumber
w The wave’s frequency
€0 The electric permittivity
4o The electric permeability
ene The incident field
escat The scattered field
etot The total field
e The tangential trace of the total field, 'ygcetot
h The Neumann trace of the total field, ’yﬁ’ petor
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APPENDIX B
CONVERGENCE RESULTS FOR
FUNCTIONS ON THE DUAL GRID

In this appendix, we present a proof of lemma 2.4. The proofs presented here are based
on those in [73, chapter 10], and heavily use results from [16].

Throughout this appendix, we assume that the triagulations of I" are quasi-uniform

with shape regular elements.

— B.1 —
ORDER 0 DUAL SPACES, DUALJ (T
We define the projector 7§ : L?(T') — DUALY/(T), for u € L*(T), by

(s mn)p = (1) 1 Wi, € DUALY(T). (B.1)

In the proof of the results in this appendix, we will use the following trace inequalities.

Lemma B.1. Let T; C R? be a triangle in a triangulation T, of I'. Let E C 0T; be an
edge of T;. For any ny € DP%(F),

1/2
Imnll 2z S B vzl o,
where h; is the diameter of T;, and ~yr, is the trace on E from the interior T;.

Proof. ny, is constant in Tj, so np, = ’y[Ti]nh = k for some k € R. Hence,

Inall72(z,) = K2 1T
Iyrnllz2 ey = 1B

By our regularity assumptions, it follows that

2 2
Innllz2 ey S H’YTZ-”hHH(E) :
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Lemma B.2. Let T; C R? be a triangle in a triangulation T, of I'. Let E C 0T} be an
edge of T;. For any n € HY(T),

—1/2 1/2
Izl agmy < b Wl ey + i 0l

where h; is the diameter of T;, and ~r, is the trace on E from the interior of T;.

Proof. [61, corollary 6.1]. O

We now prove the following approximation result

Lemma B.3. For all p € HY(T),
7 = ill oy S Bl + 0 el ey -

Proof. Let H; be the face in the dual grid centred around the vertex v; of the coarse grid.
Note that H; = H} U... UH.", where H} .. H." are triangles in the barycentrically refined

grid adjacent to v;.

Let 4 € HY(T). Consider the error on H;,
H”g“_ﬂHiZ(ﬂi) :ZHWIQ“_“”;(HZJ)- (B.2)
=1

For each triangle Hij, we define 772”' : L*(T') — DUALY(D), for p € L*(T"), by

-1
/ e
H]

We now consider a fixed triangle Hf . Using the triangle inequality, we see that the

0 —|gJ
Thi i = ’Hz

error on H f satisfies
|7 — MHB(H{) < lmh s — MHLQ(Hf) + | mhi g — 772/‘“L2(Hg') : (B.3)

To bound the first term of (B.3), we note that the definition of 7} ; implies that

/ Tt — 1= 0.
H?

K3

We can then apply the Poincaré~Wirtinger inequality [63] on Hf (as sz is convex) to

obtain

Hﬂg,i,jlu’ - 'U'HLQ(HZ) Sz h ‘U‘Hl(HZJ) . (B4)
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To bound the second term of (B.3), observe that in H;,

7Thz ku)

wgu—\Hirl( !
k=1

and so,

k|, 0
i Wh,i,kﬂ)

|Hi|_1 (Wg,i,j,u - ”g,i,kﬂ) :

W?L,z‘,jﬂ - Wgﬂ = ‘Hi’_l (

n
-3t
k=1
k£

Using lemma B.1, we see that

It = 78l oy < S [
7

n
hzl/Q Z Hﬂ-(fjb,i,j:u - W?L,i,kl’b"LQ(E{) ) (B5)
=3

‘HZ'|_1 Hﬂg,i’jﬂ - W?L,i,klu’HLQ(Hg)

where Ef = H; \ HZ N ;f is the 1D boundary between HZJ and the rest of H;,
By the triangle inequality,

Hﬂ—g,z,jlu - W’?,i,kNHL2(Ej)

0
< H hl,_]l"L ’Y’LM) L2 EJ + Hﬂ-hﬂ,kll’t_’yz lu" L2 Ej + ‘ 77,,"6 ’}/z N‘ LQ(E] Y (B6)
where
vip(x) = lim (),
Hl!>x'—»xcFE!
W) = lim ).
H\H!>x'—xcFE!
Combining (B.5) and (B.6), we obtain
0 0 1/2 1/2
Hﬁh,i,j“_”h/‘HLZ(Hg) ~ Hﬂhw“ %”) L2(59) +Zh HW’”"?’M Y ’u‘ L2(EY)
0 = (1)
1/2
+ h; ‘w& Y M‘LQ(EJ . (B.7)
(I11)

To bound the first term of (B.7), we use lemma B.2 and the approximation properties
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of piecewise constant functions on the barycentric grid [73, corollary 10.3] to obtain

= i (h gt = 1l oy + Wit = Bl )

To bound the second term of (B.7), let H! be a triangle that borders Hf Let E; be
the edge between HZI and Hij7 and let Es be the other edge of HZZ that is adjacent to the

vertex v;. Using lemma B.2 and the triangle inequality, we see that

1/2 0 —J
(II) = hi/ Hﬁh,i,kﬂ - JM) 12(Ey)
0 0
Sl i = MHLz(H;) + i [T — N|H1(H;)

< Hﬂ-gﬂ',k:u - ﬂ-fg,i,liuHLZ(HZ@) + Hﬂ-g,i,llu - NHLQ(HZl) + hl }ﬁg,i,kﬂ‘Hl(HZ@) + hl ‘M‘Hl(Hf)

Using lemma B.1, the same approximation result as above [73, corollary 10.3], and noting

that 7r27i7ku being constant implies that ‘Wg’i’ku‘Hl(Hh = 0, we see that

1/2
(I) < hi/ Hﬂ'g,i,ku - Wg,i,zMHLz(Ez) + h; \M\Hl(ﬂg) . (B.8)

If k£ = [, then the first term of this will be zero. If not, we repeat the above steps until we

obtain k = [, and so

II) < A Z ’M’Hl(Hg) : (B.9)
!

Combining all the above, we obtain

(B.10)

2= il ey S Blbascry + 172 3 [ o
k=1

where E1, ..., By, are the edges of the barycentrically refined grid and [v] g, M is the jump
of p over the edge Ex. As pisin H'(F}), for each polygonal face F! of the domain I, the
only terms of the final sum that are non-zero are those that correspond to edges between
the faces of I'. This means that

B/’ i |02 1
k=1

(B.11)

mrp
SN [OFY
LZ(Ek) ~ ; H’Y]]E}; H LQ(E};) )

where E{ ) E};F are the edges between the faces of I'. To bound this, let E}; be the edge
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between the faces F}l and F jF, let

Yhat(®) = lim ()

Fipaw’HmEE’};

Thog(®) = lim  p(a)

Fjr 3w/~>w€E£

and observe that using the triangle inequality and [73, theorem 2.21],

HM]E,SM‘ S H'YII;Z'NHH(E,E) + HVIEJMHL'Z(E,E)

L2(Ey)
< Mallzery + el gz

and so

H”?LN - /‘HL2(F) Sh ’M’Hl(l“) +h!/? HN”Hl/?(F) :

O
If p is continuous, the following higher order approximation result holds.
Corollary B.1. For all p € HY(T) N C(T),
i = ill oy S P ltl iy -
Proof. If p1 is continuous, then the final term in (B.10) will be 0. O

We now prove the following approximation result in H 1/ 2(T).
Lemma B.4. For all i € HY(D),
7 = all oy S B2 el sy -

Proof. As in the proof of lemma B.3, let HZ] be a triangle in the barycentric refinement.

Observe by the definition of 7r2 irj and the Cauchy—Schwarz inequality that

Hﬁli,j# - “H;(Hg') = <772,i,jﬂ ) Wg,i,jﬂ - M>
T
< Hﬂ-l?,i,ju_uulg(r) ||/~L||L2(I‘) ) (B‘12)

and so

Hﬂg,id'u’_ 'U'HLQ(HlJ) < HMHLQ(F) (B13)
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Using interpolation, we see that for all s € [0, %],

7550 — “HL2(Hg) < w2 el gz ry - (B.14)

Using this in the place of (B.4), plus the fact that |1|1/2p = 0, the desired result can

be proven in the same way as lemma B.3. O

Using interpolation, we can prove a more general approximation result.

Corollary B.2. Let o € [0, 5] and let p € H5(T), for some s € [0, 3].

|| mhu — MHHJ(F) SPT0ell gsory
Proof. Let n € L*(T"). By [39, theorem 3.5, remark 3.6],

i = 1ll oy S B (lhn = nll oy -
Using lemma B.4 gives
HW?ﬂ? - 77HHU(F) N Wt/ ”77HH1/2(I‘) . (B.15)

Applying [39, theorem 3.5, remark 3.6] gives

HW?LU - 77HHU(F) Sh? H77HL2(F) : (B.16)

We define the norm of an operator F : H*(T') — H%(T") by

F
IFll,p:=  sup TPy (B.17)

neramn{oy 1l ey

Let v € H*(T"). Using (B.16), we see that

-0
=l = sy W
7 perzangoy  Imll2qr
<h (B.18)

Using (B.15), we see that

H”‘ﬁ”“m(r)

ld — ) =
Iia =il o nem2mngoy M2

< pl/2=e (B.19)
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Therefore by [73, theorem 2.18, remark 2.23],

1-2 2
e =il < [l =miflo, [Ie = w21y,
< (h—a)l—ZS(h1/2—cr)2s

= h®77.
Finally, we see that

1 = il oy < 11 = R o latll oy

S P el sy -

For negative order norms, we have the following result.

Corollary B.3. Let o € [-1,0] and let p € H*(T), for some s € [0, 3].

HWI?,M - MHHU(I‘) S h*=7 ||M||HS(F)

Proof. Using the definitions of ||| jyo 1y and T, we see that

0
0 _ (w, mhn— 1)
Imise = #ll e welsg;(r) lwll g ()

0w —
— s (mpw — w, )

weH-o(T) [0l g-o(r)
Using the duality of H*(I") and H*(T"), and corollary B.2 gives

0w = ]l ey Il

H7T2M - 'UHHO'(F) S

weH—7(T) ”wHH_U(F)
. R wl gr—o oy [l sy
= weH*Cf(F) ‘|wHH7‘7(F)
=R | pall sy -

Using this, we may now prove the first part of lemma 2.4.
Lemma B.5. Vu € H5(T),

inf — B < pEt1/2
nheDUAL}L(F)H'u Ml i 12(r) ~ HMHH&(F)

where € = min(3, s).

(B.20)

(B.21)
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Proof. Use corollary B.3 with o = —%. O

Note that if p is continuous, then corollary B.1 can be used to prove that the above
result holds with £ = min(1, s).

— B.2 —

ORDER 1 DUAL SPACES, DUAL; (T
We define the interpolator ¢} : L*(I") — DUAL}(T), for v € L*(T), by
thv(w;) = v(w;) Vi e {l,..., 0}, (B.22)

where w1, ..., w, are the vertices of the triangulation 7,. We now prove the following

lemma.

Lemma B.6. Let o € [0,1] and let v € H*(T) for some s € (1,3).
HU - [’}LUHHG(F) 5 h*=? ||MHHS(F) : (B23)

Proof. We define the norm of an operator F : H*(I') — H*(T) by

[Fwll go
IFlly=  sup ) (B.24)
weHe(T)\{0} HwHHa(r)
Let v € H*(T"). By [16, theorem 3.2], we know that
HU - L}LDHHI(F) SJ hs*l HUHHS(F)
lo = holl oy S B ol zeqry - (B.25)
Using these, we see that
w — Llw
Hld _ Lileso _ sup H h HL?(F)
O wensnfoy  wllgsm
Sk (B.26)
w — Ll’w
Hld B L}LHS = sup H h HHl(F)
’ weHs(T)\{0} HwHHs(r)

< pt (B.27)
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Therefore by [73, theorem 2.18, remark 2.23],
1 111-0 1110
Id = hll, o < [l1d = hll o [I1d = alls
5 (hS)l—cr(hs—l)a
=h""7 (B.28)
Finally, we see that
1 1
[o = vl o gy < [ = el 5 10l sy
Sk HUHHS(F) : (B.29)
O
Using this, we may now prove the second part of lemma 2.4.
Lemma B.7. Let ¢ > 0. Vv € H*(I'),
inf v—w <RS2 o
o =l S0 Rl
where ¢ = min(3,s).
Proof. Use lemma B.6 with o = & O

5
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APPENDIX C
WEAK IMPOSITION OF BOUNDARY
CONDITIONS WITH DUAL DISCRETE
SPACES

All the methods introduced in section 3.1 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

Al(u, A), (v, )] + Bl(u, A), (v, )] = L(v, ) V(v,p) €V. (3.31)

In this appendix, we consider this general problem when the test and trial spaces are
discretised using different finite dimensional spaces. In particular, we look to solve: Find
(up, An) € Vj, such that

Al(un, An), (0hs 1))+ Bl(uny An), (O )] = L0y ) V(0ho i) €V, (341)

where Vj, = P}(T') x DPY(T') and V) = DUAL(T) x DUALJ(T) as in chapter 3.
Let W be a product Hilbert space for the primal and flux variables, such that V; C
W C Vand V), CW CV. Let ||-||z be a norm defined on W, such that for all (v, u) € W,

(v, )l = [, 1)l
To prove the results in this appendex, we will use assumptions 3.1, 3.3 and 3.4 and

the following version of assumption 3.2.

Assumption C.1 (Discrete inf-sup stability). There ezists a« > 0 such that V(vp, up) € Vp,

/ / / /
(wh, )€V (0} €y |5

)

and ¥(wh, n}) € Vi, \ {0}

sup ‘A[(vhy Mh)? (w;w U;L)] + B[(vh? Hh>7 (w;w 77;1)” > 0.
(vn,1n)EVR
Propositions 3.1 to 3.3 and corollaries 3.1 and 3.2 can be proved with assumption C.1
in the place of assumption 3.2 in the same way as in section 3.2.

In order to prove that assumption C.1 holds, we must assume the following approxima-
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tion result in V. This can be proved for each problem in the same was as assumption 3.4
is proved in chapter 3 and using the results in appendix B.

Assumption C.2 (Approximation). Y(v, u) € H¥(I') x H"(I'),

( ! lrllf ! |
wh M )EV),

(v = why =), S P2 ol ey + 2 ey
where ¢ = min(k + 1,s), ¢ =min(l + 1,r), s >

We define 7, as in chapter 5. Analagously to chapter 5, we define the projections
7}« HY2(T') — DUALL(T) and #) :

. H-Y2(I') — DUALY(I), for v € HY?(T') and
p € H-V2(T) by

<7~r,llv,wh>F = (v, wp)p

Vwy, € DUAL,(T),
<7‘%2:ua 77h>H—1/2(F)

= (1> M) gr-1/2(1) Vi € DUALR(T),

and we define m; : W — V) for (v, u) € W, by

(v, 1) = (Fho, 7).

It is clear from this definition that for all (v, u},) € V), m (v}, uy,) = (v, i},). As given in
the following lemma, 7}, is bounded.

Lemma C.1. There exists ¢ > 0 such that for all (v,u) € W,

75 (v, 1) || < ellCv, )y -

Proof. This can be proved in the same way as lemma 5.1.

O]

In order to prove that that results in chapter 3 apply in this case, we must assume the
following additional assumptions.

Assumption C.3 (Quasi-continuity). There exists M > 0 such that for all (v, up) € Vp,
and (w,n) € W,

(A + B)[(vn, n), (w,n) — 4 (w,m)] < M |[(vn, )5 || (w, ) — 74 (w, ) [,

There exists M > 0 such that for all (v}, ;) € Vi, and (w,n) € W,

(A + B)[(w777) - Wh(w7n>7 (U;u M/h” < M H(U;U M/}L)HB H(’wﬂ?) - Trh(wa 77)HV

Assumption C.4 (Asymptotic convergence). Let € > 0 and (w,n) € W. There exists
ho > 0 such that for all h < hg,

[(w,n) = 7, (w, )| 5 < e.
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We expect that these can be proved for each problem in the same way that assump-
tions 5.3 and 5.4 were shown to hold in chapter 5
We can prove that the following results analagous to lemma 5.3 and corollary 5.1 in

chapter 5.

Lemma C.2. Let (v,pu) € W. If assumption C.2 holds, then for any € > 0, there is an
ho > 0 such that for all h < hg,

inf v, 1) — (wh,n) <e.
(wﬁlvﬂﬁb)evﬁ ( ) ( h h)HV
Proof. This can be proved in the same was as lemma 5.3. O

Corollary C.1. Let (v, u) € W. If assumption 3.4 holds, then for any € > 0, there is an
ho > 0 such that for all h < hg,

(v, ) = (v, )|y < e.

Proof. This can be proved in the same way as corollary 5.1, using lemma C.1 in the place

of lemma 5.1. m

We would now like to prove that assumption C.1 holds. We have yet to complete this

proof, so we leave the following as a conjecture.

Conjecture C.1 (Discrete inf-sup stability). If assumptions 3.1, 3.3 and C.2 hold, then
assumption C.1 holds.

As we did when proving lemma 5.4, we attempt to prove this by following the proof of
[11, theorem 2.2]. We suppose (for a contradiction) that the first part of assumption C.1
does not hold. This implies that there exists a sequence (hy,)nen such that lim,, o by, = 0,

and for each n there exists (vp, , p, ) € Vp,, such that

H(Uhmuhn)HB =1 (C'l)
A + B 9 9 f ) /
sup ( )[(Um; Mh7) (wh" nh”)] < ky, (C.2)
(w)y o )EV Il

where k, > 0 and lim,,, o k, = 0.
Let (t,x) € W\{0}. We use the triangle inequality, assumption C.3 and (C.1) and (C.2)

to obtain

L= |(A+ B)[(vn, bn,,), (¢, K)]|
< |(A+ B)[(vh,s i) (8, 5) = 7, (8 R)]| + [(A + B)[(0n,, i) T, (8 5)]|
<M H(t, K) — W;Ln(t, /{)HB + k, HTr;ln(t, /@)HB. (C.3)
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Let € > 0. By corollary C.1, that there is an N € N such that for all n > N,

(¢, 5) = 7, (8, 5) || 5 < &, (C.4)
kn < e. (C.5)

Using the triangle inequality and assumption C.4, we see that

[7h,, (& 6) || g < (| (t,5) =, (8, 5) | g + 112, 1) 15
<e+ [t R)lp- (C.6)

Substituting (C.4) to (C.6) into (C.3), we obtain

L < M6+kn€+kn H(tﬂ‘q‘)HB
<Met e+ el(t,n)ly. (C.7)

We would like to now use assumption 3.1 to show that

all(vn,, Mg < sup  (A+ B)[(vh,; ph, ), (E; 5)]
(t,k)EW
ll(t,m)ll z=L1

< Me+é +e (C.8)

However, doing so requires that h is smaller than the value of hg for each (¢,x) € W.
There is no guarantee that the infimum of these values of hg is greater than 0, and so we
cannot do this.

When proving lemma 5.4, we used the fact that the Helmholtz multitrace operator
is a compact perturbation of an elliptic operator, then used the results we proved in
chapter 3 on this perturbation. This approach does not appear to work here, however, as
the difference between the formulation here and in chapter 3 is in the spaces and not the

operators.
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