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1 Introduction

Recently, the Dirichlet-Neumann Waveform Relaxation (DNWR) method has been
proposed in [37,20,21] to solve evolution problems in space-time on parallel com-
puters. The method is based on a non-overlapping decomposition of the domain in
space and the time interval into time windows, and the iteration requires subdomain
solves with Dirichlet boundary conditions followed by subdomain solves with Neu-
mann boundary conditions. The DNWR method can be derived by formally extend-
ing the elliptic Dirichlet-Neumann (DN) method of [3] to time dependent problems
(see also [6], [39] and [40] for a few variants of the DN method). Indeed, such an
approach has been used to derive other Waveform Relaxation (WR) methods, such as
the overlapping Schwarz WR method in [22,24], where its convergence is also ana-
lyzed for parabolic problems. A variant with optimized transmission conditions has
also been proposed and analyzed in [15,2, 1] for parabolic and [16, 14] for hyperbolic
problems.

For elliptic problems, the convergence of the DN algorithm is now well under-
stood, see for example the book [48] and references therein. There are also esti-
mates available when subdomain problems are solved inexactly, see [4]. For the
time-dependent diffusion equation, a first analysis for two-subdomain decomposi-
tions already appeared in [33,34], where the DNWR method was presented not in its
own right, but rather as a comparison to a Robin-Robin type method introduced in
that article. The analysis presented there, which is based on a Fourier decomposition
in time, does not allow one to prove superlinear convergence, which is nonetheless
typical for waveform relaxation methods. The first superlinear convergence result for
the 1D heat equation was proved in [20,37] using the Laplace transform technique;
the same technique also allows one to prove finite step convergence for the 1D wave
equation for two subdomains, see [21].

The DN and DNWR methods have applications beyond the heat and wave equa-
tions. For advection-diffusion problems, the DN method is shown to have superior
performance over the more symmetric NN method if one chooses the transmission
conditions carefully depending on the direction of flow; for more details, see [7],
where a Robin variant has also been proposed, which then becomes very efficient for
advection-dominated cases. The DN algorithm has also been used to solve heteroge-
neous problems, such as contact problems [30], Stokes-Darcy coupling [10] and high
contrast dense composites [25]. The DN method has also been used as a subroutine
for the snapshot generation within a reduced basis method, see [35] for the method
description and [41] for error estimates. The recently invented multitrace formulation
for scattering problems [8,26] also naturally leads to the DN method when a block
iteration is used, see [11]. For time-dependent problems, the DN method has been
applied to nonlinear systems arising from the time discretization of a thermal fluid-
structure interaction problem in [42]. In that paper, the authors also showed for the
special case of a heat equation that the contraction factor of the method decreases to
zero as the time step is refined. For the heat equation with heterogeneous coefficients,
the authors also proved a similar asymptotic result in [44] for the closely related
Neumann-Neumann Waveform Relaxation (NNWR) method, which has been de-
rived independently in [31] and in [27,28] based on the Neumann-Neumann method
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for elliptic problems in [5,9,32]. An analysis of NNWR for the heat and wave equa-
tions can be found in [38,36]. More applications and analysis of NNWR methods,
when applied to heterogeneous coupled heat equations and to thermal fluid-structure
interaction problems, can be found in [43,45].

Since DNWR can use only one processor in the two-subdomain case, it is not a
parallel method in practice; a decomposition into many subdomains is needed in order
for the method to become a useful parallel solver. We present here a general DNWR
for the many-subdomain case and general parabolic and hyperbolic problems, and
give a detailed convergence analysis when the algorithm is applied to one dimensional
heat and wave equations. We then extend our convergence results also to the case of
two dimensional wave equations. To further increase parallelism, a technique recently
introduced in [47] can be used, which allows the concurrent execution of several WR
iterations on different time blocks without changing the convergence behavior of WR.
Such an implementation of DNWR then leads to a fully space-time parallel method
on many processors. Note that there are other ways to obtain parallelism in time in
WR methods: see [29] for the coupling of DNWR and NNWR to parareal methods.
For more on parallel-in-time integration, see [13] and references therein.

We consider two PDEs on a bounded domain 2 C R*,0 <t < T,n=1,2,3, with
a smooth boundary as our guiding examples: the linear parabolic diffusion problem

N5

u
t

Ly(u) =% =V (k(x,r)Vu)
u(x,0)
t

u(x,1)

RE

), xeQ,0<t<T,
uop(x), x € Q, (1.1)
glx,1), x€dR,0<t<T,

where k(x,¢) > Ky > 0, and the hyperbolic wave propagation problem

u(x,0) = up(x), x€Q, (1.2)
u (x,0) = wo(x), x€Q,
u(x,t) = g(x,t), x€dQ,0<t < T,

with ¢(x) > ¢¢ > 0 being a positive function.

We introduce in Section 2 the DNWR algorithm with multiple subdomains, and
explain why a certain scheduling for the subdomain solves is needed to make the
DNWR algorithm well defined. We then formulate in Subsection 2.1 the DNWR
algorithm for parabolic problems of the form (1.1) and a sequential domain decom-
position into many subdomains, and state our first main convergence result, namely
superlinear convergence in the special case of the one dimensional heat equation in
Subsection 2.2. In Subsection 2.3 we present the DNWR algorithm for the wave
equation (1.2), and give our second main convergence result, namely convergence
in a finite number of steps in Subsection 2.4. The technical tools and convergence
analyses are presented in Section 3. To illustrate our analysis, we show numerical
results in Section 4, where we also explore the behavior of DNWR in configurations
not covered by our analysis.
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Fig. 2.1: Left: example of a non-overlapping decomposition of the domain into N =5
subdomains. Right: arrangement of the DNWR transmission conditions following A1l

2 The Dirichlet Neumann Waveform Relaxation Method

Assume that we have a general decomposition of the spatial domain € into non-
overlapping subdomains £;, j = 1,2,...,N, and interfaces I;; between subdomains
£Q; and ;. The DNWR algorithm for this domain decomposition and a general op-
erator ., which can either be the diffusion operator % defined in (1.1) or the wave
operator .%,, defined in (1.2), solves fork =1,2,... !

g(uf) =f, in €; x (OaT)v
uf = wj;, on Ijj, if Djj = i, @1
Ongttf = O, on Ijj, if Dij = j, .
k k

whj = Oujp, +(1—0)wi ' on i,
where D;; = i means that u; takes Dirichlet data along the interface I;;, and u; takes
Neumann Data, and D;; = j means the opposite, and [D];; = j if D;; =i and vice
versa. To start the DNWR algorithm, we need an initial guess W?j on the interfaces
L.

Note that this algorithm implies a specific data dependence in the computation,
since in the Dirichlet-Neumann method, one has to first do the Dirichlet solves, before
the data required for the Neumann solves become available. In fact, if D;; 2 i, then the
solution uf‘ on subdomain £; cannot be computed until #* has been computed. One
can thus define a dependency graph for the algorithm: consider the directed graph G =
(V,E), with vertices V = {1,...,N} and edges E = {(i, j) : D;j = i}. This dependency
graph allows us to see when the algorithm is well-defined: this is the case if and only if
G is acyclic, because only then the algorithm can actually be run. To illustrate this, we
consider a 1D example: suppose the spatial domain Q := (0,L) is decomposed into N
non-overlapping subdomains Q; = (x;j_,x;), j=1,...,N, as shown in Figure 2.1 on
the left. One can then, for example, impose the Dirichlet and Neumann transmission
conditions along the interfaces in three different arrangements:

(A1) the Dirichlet data is always used by the subdomain on the left, i.e., D; ji 1 = j.

! For simplicity, we do not explicitly write the initial and boundary conditions coming from the under-
lying equation.
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Fig. 2.2: Two further arrangements of the DNWR transmission conditions: A2 on the
left, and A3 on the right
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Fig. 2.3: Dependency graphs corresponding to three arrangements Al, A2 and A3
with five subdomains

(A2) the Dirichlet data is always used by the subdomain with odd index, i.e., D; 41 =i
if i is odd, and D; ;1 = i+ 1 otherwise. If N is even, Dy_jy =N —1 and a
Dirichlet condition is used along the rightmost physical boundary.

(A3) the Dirichlet data is used by the subdomain closest to the middle of the domain,
ie., Djiy1 =iifi > |N/2|, and D;;y) = i+ 1 otherwise.

Figures 2.1 and 2.2 illustrate the three arrangements when N = 5. The letter D in blue
denotes the Dirichlet boundary condition along the two physical boundaries, and D
and N in red denote the Dirichlet and Neumann transmission conditions along the
subdomain interfaces. From the corresponding dependency graphs G shown in Fig-
ure 2.3, we see that in each case, G is acyclic, so the corresponding DNWR algorithm
is well defined: in the first case, Al, one would have to solve sequentially from the
first to the last subdomain, and thus has no parallelism without using further pipelin-
ing techniques. In the case A2, one could first solve in parallel on 2, 23 and Qs,
followed by solving in parallel on €2, and €4, and in the case of A3, one would have
to start in the middle solving on €23, following by solving in parallel on £2; and 4,
and then in parallel on £2; and 5. The arrangement A2 is known as a red-black or-
dering of the subdomains, whereas A3 is an arrangement first proposed in [12] for
generalizing the Dirichlet-Neumann method to multiple subdomains.

To illustrate the convergence behavior of the DNWR algorithm with these dif-
ferent arrangements, we discretize (2.1) for the case of the heat equation in 1D (see
Section 2.1 for more details) using standard centered finite differences in space and
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Fig. 2.4: Arrangement Al: Convergence of multi-subdomain DNWR for the heat
equation for different values of 8, on the left for 7 = 2 and on the right for 7 = 20
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Fig. 2.5: Arrangement A2: Convergence of multi-subdomain DNWR for the heat
equation for different values of 8, on the left for 7 = 2 and on the right for 7' = 20

backward Euler in time, and run the DNWR algorithm numerically for different time
window sizes and relaxation parameters. We use uo(x) =0, g(x,¢) = (x+1)¢, and for
the initial guess w?(¢) = 12,¢ € [0, T]. We show in Figure 2.4 for the arrangement A1
the convergence curves for different values of the relaxation parameter 8. We see that
the algorithm seems to converge superlinearly, that convergence over the short time
interval is much better than over the long time interval” (note the different scale), and
that there seems to exist an optimal relaxation parameter 6 which leads to best per-
formance. We next show in Figure 2.5 the corresponding results for the arrangement
A2, and in Figure 2.6 the results for the arrangement A3. We see that the convergence
behavior of DNWR with the three arrangements A1, A2 and A3 is similar for smaller
time windows, but for longer time windows, the arrangement A3 leads to much faster
convergence in terms of the number of iterations. Although the dependency graph of
A3 suggests that half of the subdomain solves must be done sequentially, it is actu-
ally possible to use up to [N/2] processors in parallel, just like for the arrangement
A2. In fact, it was shown in [47] that the pipelining technique can be applied to the
arrangement A3 to use more processors: an example is shown in Figure 2.7, where
iterates shown in different colours in the same row can be computed in parallel using

2 This indicates that one should cut long time intervals into shorter time windows and then apply the
algorithm time window by time window, like in most WR methods
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Fig. 2.6: Arrangement A3: Convergence of multi-subdomain DNWR for the heat
equation for different values of 8, on the left for 7 = 2 and on the right for 7 = 20

A
1 1
“En]—1 “En]+1
1 2 1
”,[n]—2 “En]+2

Fig. 2.7: Parallel computation of DNWR iterates for the arrangement A3.

different processors. Given its better convergence behaviour and the ability to utilize
many processors in parallel, we will focus on the arrangement A3 when analyzing
DNWR algorithms in the remainder of the article, although we will also show the be-
haviour of DNWR for the wave equation for the other arrangements in our numerical
experiments.

2.1 DNWR for Parabolic Problems

We now define the DNWR method for the parabolic model problem (1.1) on the
space-time domain Q x (0,7) with Dirichlet boundary conditions on dQ. Suppose
the spatial domain (2 is partitioned into N non-overlapping subdomains ;,i=1,...,N
without any cross-points, as illustrated in Figure 2.8. We denote by u; the restriction
of the solution u of (1.1)to ;. Fori=1,...,N—1,setI; := d0Q,;NdQ; 1. We further
define Iy = Iy = 0. We denote by n; ;1 and n; ;11 the unit outward normal for £; on
the interface I'j, j =i—1,i (for £21, £y we have only n; > and ny y_ respectively). In
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Fig. 2.8: Domain decomposition into many non-overlapping strip-like subdomains

Figure 2.8, D and N in red denote the Dirichlet and Neumann transmission conditions
along the interfaces as in arrangement A3.

The DNWR algorithm starts with an initial guess for the Dirichlet traces w (x, )
along the interfaces I7 x (0,T),i=1,...,N — 1, and picking the middle subdomain
Q,, for p = [N/2] to start according to arrangement A3. The DNWR algorithm then
performs for k = 1,2, ... the following computation: it solves

oub =V (k(x,)Vik) = f,  inQ,,

ut =g, on dQNdJIQ,, (2.2)

= W]'(_17 Onnai:p_]7p7

1

SRS ES

u

and then for / =1,2,...,p—1, it solves for i = p— ¢ and j = p + £ (continue until
Jj =N for even N)

Quf=V - (K (x,1)Vik) + £,in &, ouk=V - (K(xJ)Vu’;) +f,in &,
k_ —
kol onl; i, On; 1 u’;:—8nj711ju’j_1, onlj_y,
Oy fz_anm,i”ﬁ—l’ onlj, I;:W]f ) onlIj,
f.‘:g7 on dQ2NaAL;, u’j‘.:g7 on d2NIQ;,
2.3)

and the interface data is updated via

wh(x,1) = 0ul
wlj‘-(x,t) = Gulj‘-+1

I;x(0,T) +(1_9)Wl‘(71(xvt)a 1<i<p,

l

N . (2.4)
L) +(1=0)W (1), p<j<N—1,

for some parameter 0 € (0, 1].

Note that the outer loop in k in the above algorithm need not be completely se-
quential, since the subdomain solves for different k can be computed simultaneously
in a pipeline fashion in order to obtain more parallelism: see Figure 2.7 and [47] for
details. However, since the precise scheduling of the computing tasks will not affect
the mathematical properties of the algorithm, we will simply use this version of the
algorithm for analysis purposes in the remainder of the paper.
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2.2 DNWR Convergence Estimate for the Heat Equation

We next present our convergence estimate of the DNWR algorithm (2.2)—(2.3)—(2.4)
for the specific case of the 1D heat equation with x(x,#) = v. The decomposition of
the domain Q := (0,L) is thus into N non-overlapping subdomains €; := (x;_1,x;),
i=1,...,N, with subdomain length 4; := x; — x;_1. The physical boundary conditions
are u(0,1) = go(¢) and u(L,t) = g.(¢), and since we will study the error equations, by
linearity we can consider f(x,7) =0, uo(x) =0, and go(¢) = g.(t) = 0 = up(x). We
take {w)(r)}¥," as initial guesses along the interfaces {x =x;} x (0,T), and have
from the physical boundaries w¥(¢) = wk(t) = 0 for all k. Denoting by {z5(r)} !
for k=1,2... the Neumann traces along the interfaces, we compute

8tu][‘, — v8xxu =0, x € Qp,
u’;,(x,,,l,z) = wiT\(0), (2.5)
u’l‘,(xp,t) w];, 10

for p = [N/2] and then for = 1,2,...,p— 1 we solve in parallel for i = p — ¢ and
j = p—+{ (continue until j = N for even N)

hul — vouk =0, x € Q;, atul](' - Vaxxuljc- =0, x € Qj,
uf (ximp, 1) =wi [ (1), —oull(xj-1,1) =25, (1), (2.6)
axu{'((xivt)zzéc(t)v M];'(x/’t)zwlj‘_l(t)v

and the interface data is updated with the parameter 6 € (0,1] via

k(1) = Ot (x0) +- (1= Ot (1), <) =By (), 1 <i<p, o
wh(r) = 0ub (xj 1) + (1= O)Wh1 (1), 25(1) = 0wt (xj,1), p< j< N — 1.

The ultimate goal of our analysis is to understand how the error wﬁ.‘ (x,1) converges
to zero as k — co. We have the following main convergence result for DNWR for the
heat equation; the proof of this result will be given in Subsection 3.2.

Theorem 2.1 (Convergence of DNWR for the heat equation) For 6 = 1/2 and
T > 0 fixed, the DNWR algorithm for the arrangement (A3), defined in (2.5)—(2.7)
Sor N(> 2) subdomains of unequal sizes h;,1 < i < N converges superlinearly with
the estimate

2hmax \ © khni
max min
ot oy (V=2 2 ) et (S0 ) a1 fimo,

where p = |—N/2-|, hmax = max|<i<N /’l,' and hrnin = minlg,-SN h,‘.

A sharper bound can be deduced in case of equal subdomains; see Appendix A at
the end. Note that the choice 8 = 1/2 is the reason behind superlinear convergence;
all other choices lead to linear convergence, even in the two-subdomain case, see
[20].
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2.3 DNWR for the Wave Equation

We use the same geometric configuration and sequential domain decomposition as in
the parabolic case in Subsection 2.1, and also the subdomain solve arrangement A3,
even though other arrangements could be considered as well. With p := [N /2], and
given initial Dirichlet traces w? (x,#) along the interfaces I} x (0,T),i=1,...,N —1,
the DNWR algorithm for the wave equation (1.2) computes for k =1,2,...

8llull‘,—c2(x)Auk =f, inQ,

ug =g, ondQ NI, 2.8)
ul}{) = Wf'{_17 onnai:p_ 17P7

andthenfor¢=1,2,...,p—1,itsolves in parallel fori = p—¢ and j = p+{ (continue
until j = N for even N)

Otk = 2 (x) Ak + f, in Q;, Otk =2 (x)Auk + f, in Q;,
uf =wi|, onlj i, &"j.jfluljc':_a"jfl.j”];fl’ onlj,
a"i1i+lu§:_ani+l.iui‘{+l’ onI;, u];':wj_ ) on I3,
ub=g ondQNde;, u];:g, on dQ2NJIQ;j,
(2.9)
and the interface data is updated via
wh(x, 1) = 0uk |- + (1= (xn), 1<i<
1( ) ) i |EX(O,T) ( ) i k(ﬁ] )a p, (2.10)

Wl;(x’t)zeuI;Jrl FJX(OT)_F(I_O)WJ X,t),p<j§N—1,

where 0 € (0, 1]. Again, a pipeline approach can be used to increase the number of
subdomain solves that can be performed in parallel to obtain further speedup.

2.4 DNWR Convergence Estimate for the Wave Equation

‘We now present our convergence estimate of the DNWR algorithm (2.8)-(2.9)-(2.10)
for the specific case of the 1D wave equation with a constant wave speed, c(x) = c.
As in the heat equation case in 1D, the domain Q := (0,L) is decomposed into the
subdomains €; := (x;_1,x;), i = 1,...,N, with subdomain length A; := x; —x;_;, and
since we study the error equations, all the data are zero. We take {w?(¢)} " as initial
guesses along the interfaces {x =x;} x (0,7), and set wh(t) = wh (t) = 0 for all k.
Denoting by {z£(¢)}Y}! for k = 1,2... the Neumann traces along the interfaces, we
compute
8,,u’l§ — cz8mufl‘7 =0, X € Qp,
u (xp_1,1) = wh2\ (1), (2.11)
wh(xp,1) = wiy!

for p=[N/2] and then for £ =1,2,...,p—
j = p+{ (continue until j = N for even N)

we solve in parallel for i = p — ¢ and

8,tu§‘—628xxuf»‘:0, x € £, attu];'_czaxxulj'zoa x € £,
uf (xi1,1) =wk (1), —duk(xj1,0) =25, (1) (2.12)

1 )
A (1) = 2X(0), ok (y,0) =wh (1),
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and finally the interface data is updated with the parameter 6 € (0, 1] via

W{‘((t) = euf(xivt) +(1- G)Wfil([)ﬂ Z{'((t) = axu{'(+l(xi7[)a 1<i<p,
W]j(t> = eu];'Jrl(xjat) + (1 - e)wll;il(t% Z];(t) = _axuljc'(xj’[)v p<j<N-1.
(2.13)
We now state the main convergence result for DNWR for the wave equation. The
proof of Theorem 2.2 will be given in Subsection 3.3.

Theorem 2.2 (Convergence of DNWR for the wave equation) Let 6 = 1/2. Then
the DNWR algorithm for the arrangement (A3), defined in (2.11)—(2.13) converges in
at most k+ 1 iterations for multiple subdomains, if the time window length T satisfies
T /k < hmin/c, where c is the wave propagation speed.

3 Analysis of DNWR

In order to prove our main convergence estimate in Theorem 2.1 for the heat equation
and in Theorem 2.2 for the wave equation, we need several technical kernel estimates
and related results, which we will present next. The proof of the two theorems will
then follow in Subsection 3.2 and 3.3, including a generalization to higher spatial
dimensions for the wave equation case in Subsection 3.4.

3.1 Kernel Estimates and Auxiliary Results

We need several results related to the Laplace transform to prove our main conver-
gence estimates. For the remainder of the paper, we assume that all functions are
piecewise continuous on (0,c) and are of exponential order, so that their Laplace
transforms Z{u(t)} := [; e *'u(t) dt exist whenever Re(s) is large enough. The con-
volution of two functions g, w : (0,00) — R is expressed by

(gxw)(t) := /Olg(t —1)w(7)dT.

We will use the following results from [20] in proving our main theorems.

Result 1 (Lemma 4.1 in [20]) Let g and w be two real-valued functions in (0,0)
with w(s) = £ {w(t)} the Laplace transform of w. Then for t € (0,T), we have the
following properties:

1. Ifg(t) > 0and w(t) > 0, then (g*xw)(t) > 0.

2. (lg=wllpior) < gl om Wiz
T
3. |(gxw)(@)|< Mlgllz=o,r) Jo [w(T)]dT.
4. fé w(t)dt = (H*w)(t) =2L! (@) H (t) being the Heaviside step function.

Result 2 (Lemma 4.2 in [20]) Let w(t) be a continuous and L'-integrable function
on (0,00) with w(t) > 0 for allt > 0, and w(s) = £ {w(t)} be its Laplace transform.
Then, for T > 0, we have the bound

/0 (2| de = /0 w(t)de < lim Ww(s).

s—0+
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Result 3 (Lemma 4.4 in [20]) Let B > o > 0 and s be a complex variable. Then, for

€ (0,0)
= gl M -1 M
o(t) =& {sinh(ﬁ\/E) } >0 and (t) = {cosh(ﬁ\/E)} >0,
Lemma 3.1 Ler o, > 0 be two real numbers and s be a complex variable. Set
. _ sinh((a—B)V/s)
x(s):= cosh(oty/s) sinh(B+/s) G.D
Then
/ |2 " {x() |dr< hm 7( ‘

Proof There are two possibilities: o > f8 or & < . In either case, we need Result 3
to prove non-negativity of the expression, followed by Result 2 to complete the proof.
For the full argument, see the proof of Theorem 2 in [37].

The next result establishes useful upper bounds for the inverse Laplace transforms
of a few functions that will appear repeatedly in our analysis.

Lemma 3.2 Suppose o1, 00, ..., 0, are positive real numbers, with o = min; ;. Let
M;(t) be functions defined by their Laplace transforms M;(s) = £ (M;(t)) via

cosh(a+/s)cosh((og — 0)+/5)

() Mi(s) = cosh(oy+/s)cosh(opy/s)
(ii) M (s) = cosh(coty/s) sinh(og /) sinh(0t,/s)
2 cosh(ot+/s) cosh(0n+/s) - - -cosh(04,+/s)’
0 cosh(a+/s) sinh(ct/s) cosh(04;+/)
(iii) Ms(s) = cosh(ot+/s) - - -cosh( 0y, _1+/5) sinh(,;/s)’
(iv) M cosh(@+/s) sinh(ct+/s)
iv) My(s) =

cosh(ot+/s) - - -cosh( 0, —1+/s) sinh(@,;/s)
Then for any function u € L*(0,T) with Laplace transform i(s) = £ {u(t)}, we have
the following bounds:

(i) |-£" (M (s)a(s)
(ii) |2~ (Ma(s) a(s)
(iii) ||~ (M3 (s) a(s
(iv) | L~ (Ma(s)a

) =07y < Mull=0,1-
) le=.r) < 2llull=0.1)-
) +1) = 1)

)
(S)) =0,y < A ||”||L°° T):

||L°°(0,T) < (‘M

Proof (i) Using Results 3 and 2, we obtain

cosh(ory/s)cosh ((a — 00)\/s)
/ Mi(r)dr < s1—>0+ cosh(op+/s)cosh(ay/s) L

so that using Result 1, part 3, we get

Hgil (Ml (S)LA‘(Y)) ||L°°(0,T) < ||u||L"°(07T)'




DNWR for the Heat and Wave Equations in Multiple subdomains 13

(ii) We rewrite

. B —cosh(oy/s) _ sinh(ou+/s)sinh(@ay/s)
Mals) = cosh(0p+/s) - - -cosh(0,—1+/) (1 cosh(o+/s) cosh(04,+/s) 1>
_ cosh(a/s) cosh (o1 — &) /5) cosh(a+/s)

cosh(a;+/s) - - -cosh(at,/s) + cosh(a+/s) -+ -cosh(a,—1+/s)

Now since —oy, < o — a, < @, we see that |a) — ;| < max{oy,a,}. Thus,
to obtain a pairing consistent with Result 3, we choose for the case o > o, the
pairing

1 cosh((a) — a,)+/s) cosh(a+/s)

cosh(0+/5) - - -cosh(0t;_1+/5) cosh(aj\/s)  cosh(a/s)

In the case of o < a,, we swap cosh(o+/s) and cosh(e,+/s) in the denominator.
In so doing, we see that the above function corresponds to the convolution of three
positive functions, so by Results 3 and 2, we get

00 . cosh((ot) —04,)+/5) cosh(ay/s) cosh(ay/s)
fO |M2(t)|dt < S1_1>%1+ ( cosh( o +/s)-+- cosh(0t;/s) + cosh(az\/E)-ucosh(an,l\/§)>
<2,

so that Result 1, part 3 gives
Hgil (MZ(S)ﬁ(S)> Hyo(oj) <2 HM”L""(O,T)-

(iii) We rewrite

N _ cosh(a+/s) sinh(0uv/s) cosh(04/s)
Ms(s) = cosh(ap+/s) - - - cosh(04,—14/s) (cosh(al \/s) sinh(a,/s) b 1)
_ cosh(a/s (Dy(s)+1),

cosh(0p+/s) - -cosh(ay,—1/s)

where Dy (s) = cosﬁ?gf%sz% . Now Dy (s) is of the form (3.1). So by Lemma

3.1, we obtain the bound

cosh(a+/s)

” . o) — 0y
M;s(t)|dt < 1 D 1)< |——|+1.
/0 Ms(0)|dr < i ) —cosh(a s DO D= =+
Finally part 3 of Result 1 proves the inequality.
(iv) We rewrite
Ma(s) = sinh(a+/s) 1 sinh(ou+/s) cosh(a/s) 141
w sinh(0,4/s) cosh(0p+/s)---cosh(,—14/s) \ cosh(ay+/s)sinh(o/s)

_ sinh(ay/s) 1
"~ sinh(@\/s) cosh(az\/s) - --cosh(Q_1/5)

(DZ(S) + 1)7
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where D (s) = % »(s) is also of the form (3.1). So by Lemma

3.1, we obtain the bound

o sinh(a+/s) 1
/0 [Ma(0)ldr < s1%0+ s1nh(oc,,\/§) “cosh(0p/s) - - -cosh(a_1+/5)

o [og— o
<2 ( o, 1)
o, o o

This completes the result.

(Da2(s) +1)

The following lemma is based on an argument in the proof of Part (ii) of Theorem
2.2 in [20], which we extract and state here separately for completeness.

Lemma 3.3 Suppose fi(t) = {W}fork =1,2,.... Then

(i) fi(t) >0 forallt.
(ii) we have the estimate

/ fi(t)dt <2 erfc(2f> (3.2)

Proof (i) By Result 3, fi(¢) > 0 for all .
(ii) We introduce a non-negative function ri(¢) such that (a) ri(z) > fi(¢) for all 7,

and (b) its antiderivative is known. This allows us to bound fOT Ji(t)dt by the
antiderivative of r; evaluated at T
Let r (1) := .21 (2ke *@V5) which is by [46]

2kak
f—l (2]{6—]{06\/3) — We_kzazﬂh- (33)
Clearly r(¢) > 0 for all z. Now we consider

k
L{r(t) = filt)} =2k hV — m

(e ) R ey
T T (@ pe ) _,Z](j)e POV fr(s).

Each term in the sum above corresponds to the convolution of two non-negative
functions, which is non-negative. Thus, r(t) — fi(¢) > 0, so we deduce that

T T 2ke—k(x\/§ ko
< | _ ok
A fk(T)dT,/O rn(rt)dt=% ( . ) 2 erfc(zﬁ),

where we expressed the second integral as an inverse Laplace transform using
Result 1, part 4, which we then evaluated using the following identity from [46]:

7 (ie’l\/g> = erfc (;ﬂ) , A>0.

We have now all the results needed to prove our main convergence estimates an-
nounced for the heat equation in Theorem 2.1 and for the wave equation in Theorem
2.2.
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3.2 Proof of Theorem 2.1

For clarity of presentation, we show the proof for an odd number of subdomains,
N =2m+1 and p = m+ 1. The general case is just an extension of the odd case. The
outline of the proof is as follows:

— Part 1: Derive a recurrence relation for the interface errors in Laplace space: we
rewrite the error along the interfaces at iteration & in terms of errors at iteration
k — 1. We will express these errors in terms of their Laplace transforms, since this
leads to simpler expressions.

— Part 2: Bound each error term in the recurrence relation found in Part 1 using
the auxiliary results and lemmas of Section 3.1. Note that one cannot directly
estimate the size of a time domain function by bounding its Laplace transform,
which is why we rely on the auxiliary results stated in the previous sections.

Part 1: Derivation of recurrence relations. We apply the Laplace transform to the ho-
mogeneous Dirichlet subproblem in (2.5), and obtain, using that the initial condition
for the error equations is zero,

Sﬁﬁwl - Vaxxﬁlr(nﬂ =0, ﬁkm+l (Xm, ) = ka—l(s)’ ﬁﬁwl (Xmt1,8) = "?’fn:-ll (s).

Defining o; := sinh (h,-\/s/ v) and ¥; := cosh (h,-\/ s/ v), the solution of the sub-
problem (2.5) becomes

1 (5) =g (91 ) sin ((e=0) /579 ) 405, s sinh (o1 =) /57V ) )

Similarly, the solutions of the subproblems (2.6) in Laplace space are

1z 1
ﬁf x,5) = ————sinh((x—x;_ s/v)+ —wlcosh((x; — x)\/s/V), 1<i<m,
(x,5) % sy (( 1)\//)%,1 ((xi =x)\/s/V) <i<

ok
1 _ 1 <y
ik X,8) = —wE T cosh((x —xj_1)\/s/V) + ——2

]( ) }/j Jj (( J l) /) 7’/\/8‘/7\/

Therefore, for 6 = 1/2, we substitute x = x; or x = x ; into the update conditions

sinh((x; —x)/s/v), m+2<j<2m+1.

(2.7) to obtain the following recurrences for w; and w;: fori =1,...,m and for j =
m+1,...,2m, we have
k 1 ck—1 , 1ak—1, o & K _ o 5 1 ak—1 1 ~k—1
P B o B WY R ok . 1 ak— ak—
Wi = 2)/,-W171 +2Wz +2y,- /s/v’ Wi 2Yjt1 /s/v +2Wj +2)/j+1 j+1°
(3.4)
and fori=1,...,m—1, j=m+2,...,2m, we have
sk /5 Oipl ak—1 1k sk _ 1k /50 ~k—1
VS A e RN Bl S IEVAL A (3.5)
The expressions for Z,, and Z,,11 are special and are given by
sk /5 et k-l VS/V k=1 sk VIV k=1 _ /5 Bt k=1
m- V Opy M Om+1 m+17 m+1 ™ Opt1 MM V Om+1 m+1"
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Now for I <i<mand m+1 < j <2m, we do a change of variables,

Ak sk

_k Ak ok % —k k %

Wi i=YwE, = \/761-, Wii= YW, 7= Oj+1 (3.6)
s/v Vs/v

andfor1 <i<m—1landm+2 < j<2m,

sk _ Oi0it1 —k—1 o =k Zk _%+1zk _ GjOj+1 —k—1

< YiYir1 0 i1 Vi1 Sit1°

J Y0 <j-1 YiVi+1 o J
The expressions for Z,, and z,,1| are again special and are given by

Zk — _ Om¥mt1 k-1 Om wkfl Zk — _Omt2 sk—1 _ Ynt1O0m+2 —k—1
m YnOmt1 M Omt1Ymy2  m+1? m+1 YnOmt1 M Om1 Y2 m+1°

The above recurrences can be summarized as follows. We define the m-vectors
v‘vf, v"vﬁ‘e, Z’i and Z}‘z such that their components are given by the interface Dirichlet and
Neumann traces in Laplace space to the left and to the right of the middle domain:

iy _k —k
(Wr)i=w;, (Wg)i= Wintis (Z1)i=7Z, (Zg)i= Zitm:

Then we see that the recurrences can be rewritten as

_ I, o1 - _ |
Wi =5 (W +7y), W= 5 (TeWg ' +7,), (37
Upzy = Dpwh '+ Epwh !, UrZy = DrWy '+ EgWw ', (3.8)
where
- '1 —1
1 Ym+3
—1
nol
1. = . . ) Tk = )
Lo, .. —1
1 1 © Y+t
L }/mfl L 1
- o
=% ro1
. . __Oms3
: . . . o_m m
U, = : Ug = +2Ym+2 7
c. _ Om—1 . .
OmYm _ O%mt1
L 1 - OomVom
. 010; O;;—10; (o]
DL:dlag(— 192 _Om1Om _ m7m+1>
Ny Yn—1Ym YinOm+1
DR _ dlag (_ Yn+10m+2 - Om+20m+3 e — 02mO02m+1 )
Om+1Ym+2 Ynr2¥m+3 YomYom+1
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and Ey, Eg are matrices that are all zeros except for a single non-zero entry, namely

Om Om+2

Em1 = S ——
(EL)m, —.

= ER 1 =
o BRI

Using (3.8), we can isolate Z¥ and 7% and substitute into (3.7) to obtain

1 1
Wk = E(TL +U D)W 4 5U;IELv-vf;l,

1 1
wh = E(TR + U 'DR)wh ! + 5U,;lERv'v,"jl.

The matrices Uy, and Uy, are easily inverted, and the entries can be explicitly computed
as

17 = jv 17 i= j7

AV S/ B P -1 _ ) Omtj i

(UL )l’j ) GV 1<J; (UR )’71 T OmetiYmtjr1Ymti >
0, otherwise; 0, otherwise.

We can now undo the change of variables in (3.6) to obtain recurrences in terms of
W{‘ In preparation for the bounds in step 2, we consider rescaling W{‘ by defining

=25, 1<i<om,

where y = cosh(h/s/Vv), with 2 = min; &;. Then after some algebra, we obtain

2m

VI i 3.9)

Vi = Z ijVj 3.
j=1

where for 1 <i <m, the dA,, are given by

v 1—%:) =i i<m,
y(1-gams), j=i=m,
X /% j=i=1,j>1,
dij= #ﬁjyﬁl i+1<j<m—1, (3.10)
%, j=m, i <m,
G J=mtL
0, otherwise.

Noting the similarity between Ty, and Tk, Dy, and Dg, etc., analogous expressions can
be derived for m+ 1 <i < 2m by replacing all indices £ in (3.10) by 2m+2 — £. We
omit the details in the interest of brevity.

Part 2: Error estimation in the time domain. We now estimate the L™ norm of
VE(t) := £~ 1{9*} by applying the bounds in Results 1-3 as well as Lemma 3.2. For
the diagonal entries in the first two lines of (3.10), we take common denominators
and use the identities

cosh(y —z) = coshycoshz —sinhysinhz, sinh(y —z) = sinhycoshz — coshysinhz,
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to see that we can apply either Lemma 3.2 (i) or Result 3 to obtain

[ HL"“OT i<m,

1 ~k—1
o <
12~ di.i% " Hlr=(o,1) N T

i=m.
hm+l )

Similarly, the next four lines contain kernels that can be estimated using Result 3 and
Lemma 3.2 (ii), (iii) and (iv) respectively. Using the triangle inequality on (3.10) and
applying these bounds to each term individually, we obtain

2hmax _
M Olmory < (2m= 1422 ) ma | A1) o

m+1 ) 1<j<2m

IN

thax
< (2m—l—|— hm+]>  max IWYC) =) - B-11)

To obtain estimates for the Dirichlet interface values w; k(¢) themselves, we use the
fact that .2~ {y ¥} = fi(t) (defined as in Lemma 3.3 W1th o = h/+/V) to obtain

Wb =2 a0} = 57 (o) 0 = 3¢ [ AG=epd(ma.

from which it follows, using part 3 of Result | that

1 T
i Clmom < gl Ollon [ 1Al (3.12

Since fo |fi(t)|d7| < 2¥erfc(kh/2+v/VT) by Lemma 3.3, we combine (3.11) and
(3.12) with this bound to conclude the proof of Theorem 2.1.

3.3 Proof of Theorem 2.2

Again we prove this result for odd N = 2m+ 1 only, the proof for even N is analogous.
We use a two-part argument similar to Section 3.2:

— Part 1: Derive recurrence relations for the error in Laplace space.
— Part 2: Use the properties of inverse Laplace transforms to characterize the error
and prove convergence of the method in the time domain.

Part 1: Derivation of recurrence relations. We apply the Laplace transform to the
homogeneous Dirichlet subproblem in (2.11) to get

s ”];n+1 —c28xxﬁfn+1 =0, ﬁfnﬂ(xm,s) —Wk l(s)7 ﬁ§1+1<xm+1a )—W§1+11( )-

Define p; := sinh (h;s/c) and A; := cosh (h;s/c). Then the solution of subproblem
(2.11) becomes

ﬁfnﬂ(x,s) = Pml+1 (W’:’;l] (s)sinh ((x — x)s/c) +w’;n—1(s) sinh ( (X1 —x)s/c)) .
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The solutions of the subproblems (2.12) in Laplace space are

A8

ﬁf-‘(x,s):kls -~ sinh((x —x;—1)s/c) + )tvf/f‘ ! cosh((x; —x)s/c), 1 <i<m,

k
ﬁj(x7s):%w’]f Teosh((x—xj_1)s/c) + /llj Zs/c sinh((x; —x)s/c), m+2 < j<2m+1.

<

Therefore for 6 = 1/2 the update conditions (2.13) become

. sk .
WE= Sl W B 1<i<im,
i 22; Vi—1 2% 2A; s/c (3.13)
sk Pixl Z 1 k] 1 k-1 . ’
W=t taWi Fa g Wi mt 1< j<2m
and, for | <i<m—1landm+2 < j <2m,
sk — s Pt pk—1 4 2k glmﬂwkfl_"_ s/c el
! ¢ +1 i 2’!+1 ’+1’ m = C Pmy1 M Pmy1 m+D (3 14)
ko s/ k=1 _ s Pmit pk—1 . sk— Lok sPipk-l :
m+1 Pl M Cper] m+1° ] A,j j—1 Cﬂ,j J

For1 <i<mandm+1 < j <2m we do a change of variables

sk

k. =2 ~k o =k ]
it IWi, T o= — P+l
j= MWy, & S/CPJJH

lw,,z, = p,,vT/
/

with A9 = A2ma2 = 1 in the corresponding equations of (3.13)-(3.14) to get

_ 1 k-1 k
Wi = 571 41+ Jr 1<i<m

k 1
i 1 2
k1 1.-k-1 ! —kl
Wi =32+ W; + Wj+1,m+1§j§2m,

and,for 1 <i<m—1landm+2 < j<2m,

7k — _ PiPir1 pk—1 gk .k —_ Pl pk—1 P k=1
t Ai)LiJrl ! Pi+1 At+l l+1 > lumH m pm+l/lm+2 m+1 ’
sk _ _Pmy2 Wk71 _ Ant 1Pms2 Wk 1. =k Pj+1 =k _ PjPj+1 —k l

Zm+l - /,meerl m pm+llm+2 m+17 Zj iPj J= 17 QA0 AH»l

We can now mimic the manipulation in the proof of Theorem 2.1, but with the % and
o; replaced by A; and p; instead. Then the update conditions become

m+1 Jj+1
=Y B Ns), 1<i<m; wh(s Zﬁ,f“ ), m+1<j<2m,
I=i—1
. o (3.15)
where the coefficients f3; ; are given by Bi o = Bomom+1 =0, and for i+1 <1 <m,
1 <i<m,

_— A iyt o5 PiPi+1
Biicy = 22 Pui= 2Aihis1’ b= 241Dt
R /5% N P . S
R T TR Y oy Wy
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andform+1<I<j—1,m+1<j<2m

B Mt g PP a1
I 27lej+| PR 21]1]+1 .. .lj+| L 23,1'+] ’
[ Pj+1Ami1 B = Pj+1
Jmt 2pm+1lm+2...)~j+1 P 2pm+1)1.m+2...ﬂ,j+1
Also,
A _ Pmtim p __ Pm
ﬁm,m—l 2Am ﬁmm — 2pm+l)bm7 ﬁm,m—H - zperl)Lm’
~ Pm+2 A Pm+1,m+2 R 1
Im = 5 4 sy Pm+lm+l = 5 4 Pm+Im+2 — 57 -
ﬁer " 2pm+1)~m—¢—2 B et 2pm+17Lm+2 B e 2)~m-&-2

Part 2: Characterization of the error in the time domain. By induction on (3.15) we
can write for 1 <i<2m,

2m

Wh(s) = Y o7 (31,1 Bioee s Bomamo ,Bzm.,zm) W{;*”(S), (3.16)

=1

where the coefficients 19" are either zero or homogeneous polynomials of degree n.
Next we expand the hyperbohc functions into infinite series of exponential functions
using the geometric series expansion, based on the identity

1 v4
cosh(z) = (¢ +e %) = %(1 +e %),

This allows us to rewrite the coefficients [3’, jas follows: fori+1</<mand1<i<
m, we have for the (i,7)th entry

__ cosh ((hi — hix1)s/c)
2cosh(h;s/c)cosh(hiyys/c)
elhi=hiv1)s/c) 4 plhiy1=hi)s/c
= ehix/”(l +e—2hi.v/r) . eh,-Hs/c(l +e—2/1,+|s/c)

B

_ (e—ZhHl.v/r+e—2h,-.v/(‘)(1 +e—2h,-s/c)—1 (1 +e—2’7i+15/5)—1

1+ i(_l)lefﬂl,'ls/c +i (_ VL 72h,+]m/( + Z Z l+n —2(lh; +nhl+1)s/(:| .
=1 n=1

_ (672h,>s/c+672hi+]s/c>

Similarly, the other coefficients can be expanded as follows:

sinh (h;s/c) sinh (hy415/c)
2cosh(his/c)cosh(hiyys/c)...cosh(hyys/c)

I+1 _
— _pl=i=l (b +thy)s/c (1 _ g 2his/e _e*ZhH]x/c’+e*2(hi+h,+|)a'/zr> ﬁ <1 +e—2hnx/c) !

n=i

lgi.l =

R 1 7/1/3/6
P = 2cosh(h; s/c)

1+ Z(_1)162/1[1x/(7:| ,
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sinh (h;s/c) cosh (hyt15/¢)

Pim == 2cosh(his/c)...cosh(hys/c)sinh(hy415/c)
— _pm—i=1 = (his 1+ thm)s/e (1 — g 2his/e | p=2huirs/e _672(Il;+hm+1)s/c> (1 _ efzhmﬂs/c)’l ﬁ (1 +e—2h,s/c>7l
I=i
Bimes = sinh (h;s/c)
im =

2cosh(hs/c) .. .cosh(hys/c)sinh(hyt15/c)
—1.m 1
_ 2m7ief(h,-+|+-~+h,,,+1).v/z‘ 17672h,-s/c 17672hm+|s/(‘ 1+e*2h1x/c ,
( )( ) 1I( )

sinh ((hyt1 — hm)s/c)
2cosh(hys/c) sinh(fy15/c)

1+ 2(71)1872hmlx/c + Zefﬂlm“nx/c + Z Z (l)leZ(Ih,y,+nhm+|),v/c:| ,
=1 n=1 I=1n=1

ﬁm,m =

_ (672hmx/c 7872h,,,+|s/c)

B B sinh (hys/c)
) cosh(hy,s/c) sinh(hy15/c)

_ (e—lz,,l+ls/c _ e*(Zh:nJrherl)S/‘)

1+ i(_l)le—thls/c + ie—thHns/c + i i (_l)le2(1hm+nh,,l+1)s/c:| )
=1 n=1 I=1n=1

The other terms are expanded similarly using the geometric series. The resulting
expressions allow us to rewrite Equation (3.16) as

2m

wi(s) =Y 7 (s)W9(s), (3.17)
j=1

with each ff](s) being a linear combination of terms of the form e—*%, with { > khy /¢
for some [ € {1,2,...2m+ 1}. Using the shifting property of the inverse Laplace
transform, i.e.,

-1 —8s 2 _ _ _ o f(t_g)v I>C>
27w} =Hi-0) - 0) = {07 ¢ (3.18)
we conclude that
wh(t) = w? (t - kchl> H (t - kchl) + other terms (3.19)

for some j € {1,2,...2m} and [ € {1,2,...2m+ 1}, where all the unlisted terms
vanish for ¢ < ki /c. Therefore, for T < khpn/c, we get wf (t) = 0 for all 7, and this
completes the proof of Theorem 2.2.

Remark 3.1 It has already been shown in [38] that the shifting property (3.18) plays
an important role in proving the finite termination property of NNWR. Here, we ob-
serve the same property for DNWR for 8 = 1/2: the right hand side of (3.19) becomes
identically zero for ¢ < kh;/c, so for any finite window length 7', the interface error
eventually becomes zero everywhere in [0, 7] when £ is large enough, so the method
converges to the exact solution at the next iteration.
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3.4 Analysis of the DNWR Algorithm for the Wave Equation in 2D

We now generalize our results to higher spatial dimensions using Fourier transform
techniques. As a model problem, we consider the two-dimensional wave equation

attl/l—CZAM :f(xvyat)7 (X,y) €Q= (le) X (Oaﬂ:)a te (OaTl

with initial conditions u(x,y,0) = ug(x,y), du(x,y,0) = vo(x,y) and Dirichlet bound-
ary conditions u(x,y,t) = g(x,y,t), (x,y) € dQ. First, our domain of interest £ is de-
composed into strips of the form £; = (x;_1,x;) X (0,7), [ =xp <x; < --- <xy =L.
Suppose the subdomain widths are 4; := x; —x;_1, and denote by Ap;, the minimum
among these widths, i.e., fpin 1= minj<;<y h;.

For analysis purposes, we will consider the error equations, which is equivalent
to setting all initial and boundary conditions to zero, in addition to considering a zero
forcing term. This allows us to write the DNWR algorithm for the error equations as
follows: for the initial errors {w?(y,7)}Y_,! along the interfaces {x = x;}, the interior
error u* on subdomain p is obtained from the the interface errors at iteration k — 1 for
p=[N/2]andk=1,2,...

QZ,u';,fczAu =0, in Q2,,

1), (3.20)

Next, denoting by {z¥(y,#)}"' the Neumann traces along the interfaces, for £ =
1,2,....,p—1 we compute in parallel with i = p— /¢ and j = p + ¢ (continue until
j= N for even N)

a,,u — %A f:o, inQ, Ouus—cAuk=0, inQ;,
(x, 1Y, ):w ( 1), —t (xj 1L01) = Zl]{ 1( W),
a U; (x”y, ):Z (y ) (xj’y7 ) W ( Y )7
uk(x,0,1) =uk (x,,1) = (th)z j(x ) =0.
(3.21)
The update conditions for 1 <i < pand p < j <N — 1 are then given by
W{(( Y ) Guk(xiayvt)+(179)W§(71(yﬂt)7 Z]'((yJ):axui':Ll(xiayat)v (3.22)

1 1
wh(y1) = 0uk | (xj,3,0) + (1= O)Wh ™1 (3,1), 25 (1) = — b (xj,0,1),

where 6 € (0, 1].

We analyze this 2D case by transforming it into a collection of 1D problems using
the Fourier sine transform along the y direction. Expanding the solution in a Fourier
sine series along the y-direction yields

Ui (x,y,t) = Y Uf(x,n,t)sin(ny),

n>1

where
2 T
U (xont) = = [ ket sinom ).
0
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We obtain a sequence of 1D problems corresponding to n € N from (3.20),

9*uUk 92Uk
8t2p (x,n,1) —c? 8x2p (x,n,1)+ czané‘(x,n,t) =0, (3.23)

with corresponding boundary conditions for U 1’,‘ (x,m,t). To present the main conver-
gence result we define the function

x(a,Bot) =2 {exp (—/3 Vs ch) } , Re(s) >0, (3.24)

with s being the Laplace variable, and we recall a result from [38]:

Result 4 (Lemma 3.1 in [38]) We have the identity

R GV B

0, 0<r<p,

X(avﬁvt):

where 8 is the Dirac delta function and Jy is the Bessel function of first order given
by
1 3
J1(2) = ;/ cos (zsing — @) do.
0

We now prove the convergence result of the DNWR method for the 2D wave equa-
tion. Even though the algorithm works very differently from the Neumann—Neumann
Waveform Relaxation (NNWR) method, the proofs of convergence are very similar,
see the proof for NNWR in [38, Theorem 3.2].

Theorem 3.1 (Convergence of DNWR for the wave equation in 2D) Ler 6 = 1/2.
For T > 0 fixed, the DNWR algorithm applied to the arrangement (A3) of the strip
decomposition (3.20)—~(3.22) converges in at most k+ 1 iterations, if the time window
length T satisfies T [k < huyin/c, ¢ being the wave speed.

Proof We prove the theorem only for N =2m+ 1, since the case for even N is similar.
Applying Laplace transforms in the 7 variable on the equation (3.23), we obtain

d*Uk
2 2. 2\rvk 24 Ymtl _
(S +C n )Um+1*C 7—0
For each n = 1,2,.. ., this equation is similar to the one-dimensional analysis in the

proof of Theorem 2.2, except s° is replaced by s + c2n®. Therefore, the interface
solutions Wik (n,s) satisfy (3.17), but with s replaced by V/s% + ¢2n2, i.e., we have

W) = it (Vo2 + 22 Wi n.s). (3.25)
J

The coefficients ff j(s) in (3.25) are linear combinations of terms of the form e %
for § > khy/c for some [ € {1,2,...2m+ 1}. Thus, the coefficients ?f] (\/ 52 +c2n2)

are sums of exponential functions of the form e~V st etn? for € > khy/c. Using the
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‘ ‘ --error T=0.2 3 subs error
~bound T=0.2 g 3 subs bound|
- error T=2 o | R, 4 subs error
—bound T=2 100 1 N \ A =4 subs bound
+error T=8 A5 subs error
=bound T=8 =5 subs bound
5 » 6 subs error
10°F =6 subs bound
A4
>
<
*
w L " 10_10 L L L L
0. . 30 40 50 0 5 10 15 20 25
iteration iteration

Fig. 4.1: Convergence of DNWR for the 1D heat equation. We show the measured
error and our theoretical estimates for @ = 1/2, on the left for various time window
length T for five subdomains, and on the right for various number of subdomains for
T=2

properties of x in (3.24), we deduce that the inverse Laplace transform of (3.25)
satisfies

W (n.1) = LLxlen &) W) (n,1),
J

with §; j > khpyin/c. Result 4 then implies that for ¢ < khpin/c and n = 1,2,...,
Wk(n,t) = 0. Now the interface errors w¥(y,) are given by

W{‘((y’t) = Z ‘/Vik(nat) Sin(ny)a

n>1

and they become zero for all i € {1,...,2m}. Since the errors are zero, the next itera-
tion yields the exact solution in the whole domain.

4 Numerical Experiments

We now show numerical experiments, first for the heat equation, and then also for
the wave equation, and situations which are not covered by our analysis, namely
problems with non-constant coefficients and non-matching time grids.

4.1 Heat Equation in 1D

We consider the heat equation dyu = Au in Q = (0,5), with initial condition ug(x) =
x(5 — x) and boundary conditions u(0,7) = ¢2, u(5,t) = te™", discretized using stan-
dard centered finite differences in space and backward Euler in time on a grid with
Ax =2x 1072 and At = 4 x 1073, In the first experiment we apply DNWR for
a decomposition into five subdomains and for three different time window sizes,
T =0.2,2,8, see Figure 4.1 on the left. In a second experiment we fix the time win-
dow size to T = 2 and use three to six equal subdomains, see Figure 4.1 on the right.
We observe superlinear convergence as predicted by Theorem 2.1, and for small T
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wuerror T=0.5
=grror T=2

=error T=6.5
=error T=8.5

6=0.1
=0=0.2
0=0.3
0=0.4
=0=0.5
©6=0.6
A6=0.7|
v6=0.8
¥0=0.9

5 0 15 20 10 15 20

iteration iteration
Fig. 4.2: Convergence of DNWR for the 1D wave equation, with various values of 6
for T =5 on the left, and for various lengths T of the time window and 6 = 1/2 on

the right, using the arrangement A3

L

° pdq

AAAAAAAA‘A 6=0.1
° e, ° =6=0.2
T — 0-03
B e — 0=0.4
—0=0.5
°0=0.6
49=0.7
v6=0.8
v0=0.9

werror T=0.5
=error T=2

=error T=6.5|
=error T=8.5)

5 0 15 20 10 15 20
iteration iteration

Fig. 4.3: Same experiments as in Figure 4.2, but for arrangement A1

the estimate is quite sharp. We also see that the convergence slows down as the num-
ber of subdomains increases, which is consistent with the classical SWR and NNWR
methods [23,20].

4.2 Wave Equation in 1D

We now consider the wave equation dyu = dyyu in Q = (0, 5), with zero initial condi-
tions and boundary conditions u(0,¢) = ¢, u(5,t) = t>¢~, discretized using centered
finite differences in both space and time on a grid with Ax = Az = 2x1072. We
consider a decomposition of £ into five unequal subdomains, whose widths 5; are
1,0.5,1.5,1,1, so that hy;, = 0.5, and take as initial guess w?(t) =121 € (0,T] for
1 < j <4.0On the left in Figure 4.2, we show the convergence for different values of
the parameter 0 for T = 5, and on the right the error curves for the best parameter
0 = 1/2 for different time window length 7. These convergence curves illustrate well
our convergence result in Theorem 2.2 obtained for the arrangement A3: we observe
convergence in a finite number of steps depending on T for 8 = 1/2.

In Figure 4.3 and Figure 4.4, we show the corresponding results for the other ar-
rangements Al and A2 described in Section 2, and we see that changing the arrange-
ment has an influence on the error in the initial iterations, but not on the finite-step
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=error T=2
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Fig. 4.4: Same experiments as in Figure 4.2, but for arrangement A2.
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Fig. 4.5: Convergence of DNWR for the wave equation in 2D: curves for different
values of 6 for T =2 on the left, and for various time window lengths 7 and 6 = 1/2
on the right

convergence property: indeed, just as predicted in Theorem 2.2 for the arrangement
A3, the error in all three arrangements falls within round-off error after 2, 5, 14 and 18
iterations, which corresponds to 27 + 1 iterations for 7 = 0.5,2,6.5, 8.5 respectively.

4.3 Wave Equation in 2D

We next show a numerical experiment for the DNWR algorithm applied to the two
dimensional wave equation dy,u — (xtt + dyyu) = 0 with initial conditions u(x,y,0) =
xy(x—1)(y—m)(5x—2)(4x—3), u;(x,y,0) = 0, and homogeneous Dirichlet boundary
conditions. We discretize the wave equation using centered finite differences in both
space and time on a grid with Ax =5x1072, Ay = 161072, and At = 4x 102, We
decompose our domain £ := (0,1) x (0,7) into three non-overlapping subdomains
Q; =(0,2/5) x (0,7), Q= (2/5,3/4) x (0,7), 23 = (3/4,1) x (0,7). As initial
guess, we take w¥(y,) = #sin(y). In Figure 4.5 we plot the convergence curves for
different values of the parameter 0 for 7 = 2 on the left, and on the right the results
for the best parameter 6 = 1/2 for different time window length T, and we observe
again convergence in a finite number of steps for the optimal choice 6 = 1/2.
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—DNWR for 8=1/2 —DNWR for 8=1/2
o NNWR for 6=1/4 NNWR for 6=1/4
10 ~Classical SWR -Classical SWR
OSWR no overlap . OSWR no overlap
-, [=OSWR Of theor. *.,|*OSWR Of theor.
10° OSWR O1 numer. OSWR O1 numer.
107 ) ) ) VY ) ) ) % ) )
3 5 7 9 11 13 15 17 19 13 15 17

1 79 1
iteration iteration
Fig. 4.6: Comparison of DNWR, NNWR, and SWR for 7" = 2 for the 2D wave equa-

tion for two subdomains on the left, and three subdomains on the right

Table 4.1: Comparison of iteration steps k needed for convergence of DNWR and
NNWR for the wave equation.

Methods | 2 subdomains, ID | Many subdomains, 1D | Many subdomains, 2D
DNWR T < 2khpyin/c T < khpin/c T < khpin/c
NNWR T < 4khgyin/c T < 2khgyin/c T < 2khmyin/c

4.4 Comparison of DNWR with NNWR and SWR

We now compare the performance of the DNWR method to the Neumann-Neumann
Waveform Relaxation (NNWR) method from [38,21], and the Schwarz Waveform
Relaxation (SWR) methods with and without overlap from [16,14]. We consider
the 2D wave equation dyu — (dxctt + dyyu) = 0 on the domain  := (0,1) x (0, )
with homogeneous initial conditions, and Dirichlet boundary conditions u(0,y,7) =
t%sin(y), u(1,y,t) = y(y — )t and u(x,0,t) = 0 = u(x, 7,t). For the two subdo-
main experiment, we decompose our domain into Q; = (0,3/5) x (0,7) and Q, =
(3/5,1) x (0,7), and for the three subdomain experiment into 2; = (0,2/5) x (0, 7),
Q, =1(2/5,3/4) x (0,7), Q23 = (3/4,1) x (0, 7). We take a random initial guess to
start the iteration, and for the overlapping SWR we use an overlap of 2Ax in all the
experiments. We used first order transmission conditions with one parameter in the
optimized SWR iterations; for more details see [14]. On the left in Figure 4.6, we
show the convergence curves for the various methods for two subdomains, and on
the right for three subdomains. We see that NNWR is about twice as fast as DNWR,
but also needs two subdomain solves per iteration, whereas DNWR only needs one,
so these methods are comparable, as indicated by the results from our analysis and
the analyses in [38,21], summarized in Table 4.1. From Figure 4.6 we also see that
classical SWR is much slower than DNWR ad NNWR, but the optimized variants
can be competitive, especially for low iteration numbers where they are the fastest.

4.5 Discontinuous Wave Speed and Non-Matching Time Steps

To test the method on problems not covered by the theory, we now consider the wave
equation with variable wave speed d,u — (c(x))?dyut = 0, with homogeneous initial



28 Gander, Kwok, Mandal

Table 4.2: Wave speed and time steps for different subdomains.

Q [2)) 2
wave speed ¢ 1/4 2 1/2
time grids Af; | 13x 1072 | 39x 1073 [ 1x 1077

=

2 4 6
X

(a) Non-uniform time-stepping (b) DNWR: 1st iteration

(c) DNWR: 2nd iteration (d) DNWR: 3rd iteration

Fig. 4.7: Convergence of the DNWR method applied to the wave equation for non-
uniform time steps for 0 = 1/2 for T =2

conditions and the Dirichlet boundary conditions u(0,¢) = ¢, u(6,t) = t3. We de-
compose the spatial domain 2 := (0,6) into three equal subdomains ;, i = 1,2, 3,
and use a random initial guess to start the DNWR iteration. For the spatial discretiza-
tion, we take a uniform mesh in space with mesh size Ax = 1x 101, and for the
time discretization, we use the non-uniform time grids A¢;, i = 1,2,3, as indicated
in Table 4.2, together with the piece-wise constant wave speed. To transmit interface
data between the non-matching time grids at interfaces, we use an optimal complex-
ity projection algorithm that advances linearly along the interfaces like in merge sort,
summing the integrals needed from the smaller mesh cells that contribute to the big-
ger ones in a finite volume sense; see [19, Section 4] for the complete algorithm
in Matlab. For a generalization to higher dimensions and triangular and tetrahedral
grids, see [17,18]. In Figure 4.7 (a) we show the non-uniform time steps for different
subdomains. Figure 4.7 (b), (c) and (d) give the three-step convergence of the DNWR
algorithm for 7 = 2 (Note that panel (c) seems to have already converged after two
iterations, but measuring the error shows that there is still error at the order of le-5
left, which is eliminated in panel (d) after the third iteration).
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5 Conclusions

We presented and studied a Dirichlet-Neumann Waveform Relaxation method for
parabolic and hyperbolic problems and decompositions into many subdomains. We
proved rigorous convergence estimates for the case of the heat and wave equation in
1D, which show that for parabolic problems, the algorithm converges superlinearly,
and for hyperbolic problems in a finite number of steps. In both cases, convergence
is faster when subdomains are larger, or time windows smaller. We also extended
our analysis to the 2D wave equation case using Fourier techniques, and obtained
again convergence in a finite number of steps. We compared the new algorithm to
Neumann-Neumann and Schwarz Waveform Relaxation methods, which showed that
it is competitive, and also tested the algorithm for non-constant wave speeds and non-
matching time grids, a case not covered by our analysis. To introduce further time
parallelism in this new algorithm, one should use a pipelining technique as described
in [47].

Acknowledgements We thank the editors and the anonymous referees for their valuable and constructive
comments, which greatly improved the quality of our paper.

A Appendix

For equal subdomains, with subdomain size i, we can deduce a better estimate:

max || w¥ =0, < (min{2m—l,Q(h,V,T)})kerfc(

1<i<2m

K x W]
2V vT 1<l<2m W L=(.1),

where Q(h,v,T) :=2erfc (Zf) +Xi 02/ erfe <2F)

Here is an outline of the proof: For equal-length subdomains we have h; = h fori=1,...,2m+ 1, so that
Yi=v,0i=0and % ;= 1,0;; =0forall i, j in (3.10). Therefore, we derive for i = 1 the recurrence
1 1 1 1 1 1
ok ak—1 k1 k1 k1 k-1
Vi = ,}vl 7<17?> V) 7“'7,),;11—3 <17?>vm—1 ,ym Vin +Yﬂ,1vm+1
m+1 -
=: 4% (A.])

The recurrence for other values of i can be deduced similarly. Note that the estimate from Theorem 2.1
also holds in this case with Amax = hyy1 = h:

kh
k , 0
a1 limory< G- Dferte (S 50) may 108 im0 (A2)
‘We now present a different estimate starting from (A.1). By back transforming into the time domain we
obtain vk (1) = Zf;’;l] (qj * v’j‘-") (¢). Part 3 of Result 1 yields

m+1

M=y < 2 L I / lg;()ld

m+1
< 14 o X / lg(D)\d. (A3)

]<J<m+]
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Fig. A.1: Comparison of the two estimates (A.2) and (A.4) forv =1

Set fi(t) := 2! (#) Since limg_,0 ’

m+1

T
Z \q/ |dT</O (i) F242f1(0) + -+ 2fm-3(t) + fin2(t) + fin1 (1)) dt.

Therefore using Lemma 3.3, we obtain

m+-1 h m—1 - h

)dt <2erfc | —— 2/ erfe < Q(h,v,T),
% [ latel (sv7 )+ 2o (57 ) <D
where Q(h,v,T) —Zerfc<zr>+):J 02! “erfc(\f) So we get the second estimate as

ki 0
2 ﬁvT) lgg’z‘m Wi’ =0,y - (A4)

wio < OFerf
 max || w =0,y < @ erC(
The result follows combining the two estimates (A.2) and (A.4).

We compare the two estimates (A.2) and (A.4) in Figure A.1 for v = 1. The region below the red
curve is where the estimate (A.2) is more accurate than (A.4).
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