NATURAL DOMAIN DECOMPOSITION ALGORITHMS FOR THE
SOLUTION OF TIME-HARMONIC ELASTIC WAVES

R. BRUNET*, V. DOLEANT, AND M. J. GANDER

Abstract. We study for the first time Schwarz domain decomposition methods for the solution of
the Navier equations modeling the propagation of elastic waves. These equations in the time harmonic
regime are difficult to solve by iterative methods, even more so than the Helmholtz equation. We
first prove that the classical Schwarz method is not convergent when applied to the Navier equations,
and can thus not be used as an iterative solver, only as a preconditioner for a Krylov method. We
then introduce more natural transmission conditions between the subdomains, and show that if the
overlap is not too small, this new Schwarz method is convergent. We illustrate our results with
numerical experiments, both for situations covered by our technical two subdomain analysis, and
situations that go far beyond, including many subdomains, cross points, heterogeneous materials
in a transmission problem, and Krylov acceleration. Our numerical results show that the Schwarz
method with adapted transmission conditions leads systematically to a better solver for the Navier
equations than the classical Schwarz method.
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1. Introduction. Time harmonic problems are difficult to solve by iterative
methods in the medium to high frequency regime, see [21] for the case of the Helmholtz
equation, which is the prototype of such time harmonic problems with oscillatory so-
lutions. Domain decomposition methods are a natural choice as iterative solvers for
such problems, since they are by construction parallel and can still locally use di-
rect solvers without convergence problems. To obtain good domain decomposition
convergence for time harmonic problems, adapted transmission conditions are how-
ever needed between subdomains. Such transmission conditions were first studied
for the Helmholtz equation by Despres in [11, 12], and later optimized variants were
introduced and analyzed by Chevalier in his PhD thesis [8], see also Chevalier and
Nataf [9], the work by Collino, Delbue, Joly and Piacentini [10], and Gander et al.
[26, 25]. Very similar in nature to the Helmholtz equations, medium to high frequency
time-harmonic Maxwell’s equations are also very difficult to solve iteratively, and the
design of efficient domain decomposition methods for the medium to high frequency
regime is even harder. First optimized transmission conditions both for the first and
second order formulations of Maxwell’s equations can already be found in the PhD
thesis of Chevalier [8, section 4.7] and Collino et al. [10], but were then more sys-
tematically developed by Alonso-Rodriguez and Gerardo-Giorda [1], and especially in
Dolean et al. [17, 14, 18, 13], see also the references therein. The Analytic Incomplete
LU factorization (AILU) [27], the sweeping preconditioner [19, 20], the source transfer
domain decomposition [6, 7], the method based on single layer potentials [37], and the
method of polarized traces [39], are all methods in this same class of domain decom-
position methods with more effective transmission conditions, which became known

*Department of Mathematics and Statistics, University of Strathclyde, Glasgow, UK, E-mail:
Romain.Brunet@strath.ac.uk.

fDepartment of Mathematics and Statistics, University of Strathclyde, Glasgow, UK,
and Laboratoire J.A. Dieudonné, CNRS, University Cote d’Azur, Nice, France. E-mail:
work@victoritadolean.com.

fUniversité de Genéve, 2-4 rue du Li¢vre, Genéve. E-mail: martin.gander@unige.ch.

1



2 R. Brunet, V. Dolean, M.J. Gander

under the name optimized Schwarz methods, see [22, 23] for an introduction, and [29]
and references therein for a thorough treatment when applied to time harmonic wave
propagation problems.

To the best of our knowledge, the use of Schwarz methods for time-harmonic elas-
tic waves modeled by the Navier equations has not been studied so far, and our goal
is to investigate classical Schwarz methods, and also a new variant that uses more
natural transmission conditions between the subdomains when applied to the Navier
equations. To do so, we study the Schwarz methods at the continuous level, for a
simplified decomposition as it has become standard with two subdomains, to gain
insight into the effect of transmission conditions on the performance of the method.
To test the method, we discretize the problems and implement the Schwarz methods
using Restricted Additive Schwarz (RAS) introduced by Cai and Sarkis in [5], which
represents a faithful implementation of the continuous parallel Schwarz method of Li-
ons, see [23]. This is especially important when more natural transmission conditions
are used, see [36] for Optimized RAS (ORAS).

Our paper is structured as follows: in Section 2, we present and analyze the
classical Schwarz algorithm applied to the Navier equations. We prove for a simplified
two subdomain setting at the continuous level that the Schwarz algorithm is not
a convergent iterative method in this case. We then introduce new transmission
conditions in Section 3 and show first that there exist transmission conditions which
make the Schwarz method converge in a finite number of steps. These transmission
conditions involve however non local operators, and we thus introduce a local, low
frequency approximation for the Navier equations, for which we prove convergence of
the new Schwarz method provided the overlap is not too small. In Section 4 we study
these new Schwarz methods numerically, first for a two subdomain decomposition
covered by our analysis, but then also for the case of many subdomains with cross
points and material heterogeneities. Our numerical results show that the new Schwarz
method performs much better than the classical one when used as a preconditioner
for a Krylov method.

2. Classical Schwarz algorithm for the Navier Equations. We are inter-
ested in solving the Navier equations in the frequency domain,

— (A + pr) u="f in Q, (2.1)

where the operator A is defined by A%u := pAu+ (A +p)V(V-u). Here A and pu are
the Lamé parameters describing the strain-stress relationship of the material, p is the
density and w is the frequency of the exitation wave considered. To study the basic
(non)-convergence properties of the Schwarz algorithm applied to the Navier equa-
tions (2.1), we consider the domain 2 := R? and decompose it into two unbounded
overlapping subdomains Qq := (—00,d) x R and Q5 := (0,00) x R, with overlap pa-

rameter 6 > 0. The classical parallel Schwarz algorithm starts with an initial guess
0

u; on subdomain €, j = 1,2, and solves for iteration index n =1,2,...
— (A +w?p)u} = f in Oy, — (A +w?p)uly = f in s, (2.2)
up = up ! atz =94, w = u ! atz=0. '

To study the convergence properties of this algorithm, we use a Fourier transform in
the y direction. We denote by k& € R the Fourier parameter and 4(x, k) the Fourier
transformed solution,

i) = [ ey utey) =5 [ a bk

oo 27 J_ o
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The convergence factor for each Fourier mode of (2.2) is given in the following lemma.

LEMMA 2.1 (Convergence factor of classical Schwarz). For a given initial guess

O e (L%(Q4))%, j = 1,2, the classical Schwarz algorithm (2.2) with overlap § > 0

multiplies at each iteration the error in each Fourier mode k with the convergence
factor

Peta (k,w, Cp, Cs, 6) = max{|ry|, [r[}, (2.3)

where the eigenvalues of the iteration matriz are

B4+ XMA2 a5 s
s )

3

2

e = X7+€75(A1+)\2)i1\/x2 (X2 + de=Sn+h2)), X =
2 2

(2.4)

and M\ 2 € C are given by

)\+2u
B = e G Gy c_\f (2.5)

where kg := Ci and Kp = Cip denote the cutoff frequencies of the shear and pressure
waves.

Proof. The convergence factor can be obtained by a direct but lengthy compu-
tation [4]. For completeness, we show the main steps here: by linearity it suffices to
consider the error equations, i.e. (2.1) with f = 0 and study convergence to zero [22].
After a Fourier transform in the y direction, the Navier equations (2.1) become

(102 + (pw? — (A + 200) k)] iz + ik (1 + N) Oyl = 0.

The solution of this system of ordinary differential equations is obtained by computing
the roots ¢ of its characteristic equation,

()\ + QM)EQ + pw2 — ,qu ik(u + /\)f Uy —0 (2 7)
ik(p+ M) wl? + pw? — (N + 2u)k? i o ’

Uy

which are £ = £A; and £ = £Ag with Ay 5 given in (2.5). This leads to the general
solution

(z, k) = v eM® + Biv_e ™M + agw e 4 fow_e 27 (2.8)

where the eigenvectors v4 and w4 are obtained by successively inserting these roots
into (2.7) and computing a non-trivial solution,

1 1 — 12 s
V+_<i)\1>a V—_< i>\1>a W+_< 1k>7 W—_<lf> (29)
E Tk

Since subdomain solutions must remain bounded and outgoing at infinity, they must
be of the form

A X e>\1$ iAo e)\zx G{?

_n T n T __ k . n

=ajviet tagwae™ = |y L Ao 5| = My,
e e ay

i (2.10)

uy = A7 Az + 5% A2 e~ % e /BIL =: N, /Gn

Uy = prv_e 2W-_€ LM oMz —Xox T
k

e By
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Fic. 2.1. Modulus of the convergence factor of the classical Schwarz method for C, = 1,
Cs = %, w =1 for different values of the overlap 0.

To determine the remaining coefficients a™ and 8", we insert (2.10) into the interface
iteration of the classical Schwarz algorithm (2.2), and find

Msa™ = NsB" 1 NoB" = Mya" L. (2.11)
We therefore obtain after two iteration steps the relations

"t = (Mgt NsNy ' Mo)a™ ™! =: Rza™ ™,

(2.12)
ﬁn+1 _ (N(;lM(]MglNg),@n_l = Rg,@n_l.
The iteration matrices R;’Q are spectrally equivalent, and we have
e 0+ A2) X%ﬁ + e~ 2M6 X12 X, X (672)\15 _ 6*5(>\1+>\2))
R} = \ 2 \ . (2.13)
X1X2—1 (e—a(MHz) _e—2/\26) e—0(A1+22) ngil 42Xl x2
)\2 >\2 !
where X1 = ’sziiiz, and X5 = —ikz2_k§‘f>\2~ A direct computation gives the eigenval-

ues (ry,7—) of R} in (2.4), which leads to the convergence factor in (2.3). O

We show in Figure 2.1 a plot of the convergence factor (2.3) as function of the
Fourier mode k for an example of the parameters in the Navier equations. We see
that the classical Schwarz method converges for high frequencies, |peq| < 1, diverges
for intermediate frequencies, |peq| > 1, and stagnates for low frequencies |peq| = 1.
We prove in the next theorem that this behavior holds for all choices of parameters
in the Navier equations, and thus the classical Schwarz method is not an effective
iterative solver for these equations.

THEOREM 2.2 ((Non-) Convergence of the overlapping classical Schwarz method).
The convergence factor (2.2) of the overlapping classical Schwarz method (2.2) applied
to the Navier equations (2.1) satisfies

‘pcla(k7w7cpvc\976)| = 1a ke [07 C%]U{C%}7
‘Pcla(k7w70pa0575)| > 1, ke (Cip’ gs)’ (214)
‘pcla(kaW,vaCsaaﬂ < 1, ke ((‘i,oo),
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where the last two results are shown to hold for a small overlap §.
Proof. The proof is quite technical. To simplify the notation, we define, for the
case when the roots A 2 in (2.5) are complex, the quantities

i\ = Alzi,/%—ka iXg = )\Q:i,/g—;—k? (2.15)

We have to treat five cases: three intervals for k, and two values k € { &, &} sepa-
» Cs

rating the intervals: in the first interval k& € (0, C%)v A2 € iR, and the eigenvalues

(2.4) become

2 ey LY Cas(Y. Y 2y Sy Sy
T ) ié\/X2 (X2 +4e 16(A1+/\2)>’X _ 1122&32 (e NS _ g lAza) '

The square of their modulus is given by

TTRT (21022
|,,,:|:|2:1+ VA2+B I(l’ +y°7)

+ e, (x2 ,y2) + 2zye; + ? X

Partq

st i2e (VATT BT 4 A)? 4 esgn (B —i4) (zy + &) (VAT T B2 — A)* |

Parto
(2.16)
where the complex sign is defined as
1 0 <R(z) or R(x)=0&0<I(x),
csgn(z) =
-1 R(z) >0 or R(z)=0&I(z) >0,

and we introduced the quantities e,., e;, x and y,

er = —sin (6 (A1 +X2)), e :=cos (0 (A1 + A2)),
r:=R(X) = Zzligz (cos (5\15) — cos (5\26)) ,
y:=S(X) = —Zi;igz (sin (5\16) — sin (5\26)) .

The terms A and B appearing in the square root are real and defined by A +iB :=
X2 (X2 + 4e_i5(/\1+>‘2)), which gives after some computations

A= (x2 — y2)2 — 42%y? — 8e;xy + e, (w2 — y2) ,

B =4(zy +e;) (22 — y°) + 8e,xy.

A direct computation leads to

VA2 + B2 = (332 + y2) \/(352 + y2)2 + 8e, (22 — y?) + 16e;2y + 16

(k}2+5\15\2)2
% 1 o 2(]62—5\15\2)2Sinz(%(j\l—j\z)) + (k2_;\1;\2)4 Sin4(%(71—X2))
(k2+5\15\2)2 (k2+5\15\2)




6 R. Brunet, V. Dolean, M.J. Gander

and
22 C4(R2=X2) sin? (3 (A =Ae)) cos(6(Aa+2))
U (k2+5\15\2)2 ’
2, 2 A(k*=X1X2) sin?(§(A—X2))
X +y - (k2+5\15\2)2 bl
o 2(162—5\15\2)2sin(é(j\1+5\2))51n2(%(5\1—5\2))
Yy (k)2+5\15\2)2

We now show that Part; in (2.16) vanishes identically: we get on the one hand

(22 +9%)" _ (= Aha) sin’ (§ (A = Ao)) (2.17)
i (2 1 anho)’ | |

and on the other hand, we have

\/W _ (k275\15\2)4 sin2(6(5\1—5\2)) + 1681112(%(;\175\2))3\1]62}2
1 =

(k241 x2)" (k2—Xix2) 2 (k2420 02) "
er (2% —y?) = —4(k2_X1X2>2Sin2((fz(jgl_xii’))z) o’ (((irhe)), (2.18)
ey = A =A%)’ sin2((:2(i15\—:;:\22))2) sin? (5 (=)
and we get by adding the three terms from (2.18) to each other
402 = Akt sint (304 — %)) o)

<k2 + 5\15\2)4

This leads, by adding (2.17) and (2.19) indeed to Part; = 0. We next show that also
Parts in (2.16) vanishes identically: we get

Izgyz +ep = cos (6 (A + A2)) (1 P Y Gt LS Sin2(g(2>\1/\2))) ;

(k275\172)2 sin

S
—
olos

$y+€i:—Sin(6<5\1+5\2)) (1—2

and for the term involving A and B

VAT B2+ A= 4@%@ (8 (= X)) /17 cos (26 (M1 + X))

< /(82 = Aike)” co? (& (M — Aa)) + 4% Ao,

By analyzing the signs of the different terms, we find for the complex sign
csgn(B —iA) = sg (cos ((5 (5\1 + ;\2)) sin (5 (5\1 + ;\g))) ,

and after a lengthy computation we get

Party = Cix (\/1 cos (26 (A + 2a)) sin (3 (s + Ao))

—csgn (B —iA)cos (6 (A1 + A2)) \/1 —cos (20 (A1 + /_\2))> ,
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where C, € R* := R\ {0} is a complicated factor depending on k. A direct computa-
tion for the second factor of Parts shows that independently of the value of csgn(B —
iA), we get Party = 0. We can thus conclude from (2.16) that peq (k,w, Cp, Cs,8) =
max{|r4|,|r_|} = |r4| = |r—] = 1 and therefore the algorithm stagnates in the first
interval k € [0, C%), see the first interval in Figure 2.1.

At the boundary between the first and second interval, where k = we have

o
that Ao = 0 and A\; € iR% , and therefore the eigenvalues in (2.4) become

)

1 . 1 — -
ry = 5(1 4oy 4 5 (1- 6721,\15)2’ X — oM g

and Re(1 — e~2M9) = 1 — cos(2A,0) being positive we have equivalently

ry = 1, r_ = 6721)\16 - pcla(&7w30p70375) = max{|r+\, ‘T—|} = 17

and hence the algorithm stagnates also when the first interval is closed on the right,
ie. for k € [0, Cip]

In the second interval, k € (C%,v &=), we have that A\; € iR%} and A\ € R}, and
hence the eigenvalues in (2.4) become

ry = XTQ 4 e 0(iM+2) i%\/XQ(Xz + 46—5(5\1-&-)\2))’ X — iifiiiii (e=iA18 _ g=22d).

We compute the modulus of the eigenvalues and expand them for a small overlap
parameter ¢ to find
_ 2w Ao A} 2 a4 20PNk 2
lrel =14 7012,(k4+5\§1>\§)5+ 06%), |r-]=1 Cg(k4+2i’;’A§)5+ O(6%).
We thus obtain that pe,(k,w, Cp, Cs,d) = max{|ri|,|r_|} is bigger than one for ¢

small and the method diverges, see the middle interval in Figure 2.11.
Between the second and third interval, where k = we have that Ay = 0 and

Ay = w,/C2-C?2

= —&6,— > 0, and hence the eigenvalues in (2.4) become

(L+e722%) £ %\/ (1 —e2220)2,

W
(o)

rL+ —

N

We thus obtain

—2X24

ry=1,r_=e = paaldw, Cp, Cs,6) = max{|ry |, [r_|} =1,

and the algorithm stagnates for k = &-.
In the last interval, k € (&, oo), 1,2 € R% and by expanding 74 > 0 from (2.4)
for ¢ small, we get

2 2
ri =1 - oy 0 + 0(6%) < 1, r,:1—%5+0(52)<1,

since k2 — A1 A2 > 0. We can thus conclude that
Peia(k,w,Cp, Cs,6) = max{|ry|,|r_|} <1,

INumerically we observe that also for a large overlap, the algorithm diverges, see Figure 2.1, but
this seems to be difficult to prove.
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see the last interval in Figure 2.1, where we also see that limg_, 7+ = 0, since all the
real exponentials involved in the expressions of r1 are decreasing to 0 as k increases.
0

We see from Theorem 2.2 that the classical Schwarz method with overlap can not
be used as an iterative solver for the Navier equations, since the method stagnates for
low frequencies and even diverges for intermediate frequencies; only high frequencies
are converging. A precise estimate for how fast the classical Schwarz method diverges
depending on the overlap is given in the short publication [4].

3. New Transmission Conditions for the Schwarz algorithm. A remedy
for the divergence problems of the classical Schwarz method is to introduce different
transmission conditions, and to consider the new, more general Schwarz method

—(A°+w?p)uy =f in Qp, — (A°+w?p)uy = £ in Qo,
(Ti+S)uf = (Ti+ Sy w =6, (+S)ui = (T2 +S)uf ™, z=0,
(3.1)

where the traction operators 7;, j = 1,2, are defined by 7;(u) = 2/1597“]_ +An;V-u+
pun; x V x u, and the operators §; are two by two matrix valued operators one can
choose to obtain better convergence. The traction operators 7; play for the Navier
equations the role the Neumann condition plays for the Poisson equation. Like we
computed the convergence factor of the classical Schwarz algorithm using a Fourier
transform in Lemma 2.1, we can obtain the convergence factor in the case where more
general transmission operators Sp 2 with Fourier symbols S o are used.

LEMMA 3.1 (Convergence factor of general Schwarz). With the structural as-
sumption

Sy(1,1) =5:(1,1), S5(2,2) =81(2,2),

. ~ N (3.2)
82(1>2>:_81(172)7 82(2,1)2—81(2,1),

the general Schwarz algorithm with overlap (3.1) has for each Fourier mode the con-
vergence factor

1 X2 1
popt (k,w, Gy, Co, ) = (max{lre |, Ir-[}) 7, ra = -4V 25 /X (X2 +4Y), (3.3)
with

X o MOy, —e R0, Y = bi1b2a — b12b2s [bn bi2

] =By'By, (3.4)

et g0 b1 ba2
where

[ & S. ~ 2 2y & w? ]

By = Sa(1,1) — 2>\21,020§ —j%wl Sy(1,2) + i2K2C Az}fz(lf) p 55
182(2,1) — i CepMu2B2) o G, (9 9y 4 902, 4 225220
[ & S. ~ 2 2 s s

By — | S +20pC2 +IMSED - §(1,9) 4 jHrC R e .
5y(2,1) — 2GS G (9 9) 902y, — 222D

and A1 2 € C are given in (2.5).
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Proof. The transmission conditions from (3.1) can be written in Fourier space as

(Toy + S1)(0) = <

(24 4 N)8y iy 4 iMkDy Si(1,1)ay + Sy(1,2)dy
ipkuy + u@xﬁl S1 (2, 1)@1 + 81(2, 2)’{}1

~ s (211 4 N)By g + iNkDs Sy (1, 1)ty + Sy(1,2)d,
o + So)(0) = — A ! > > 7
(Tny + S2)(1) ( ks + p0eis ) T\ 02, 1) + Sa(2, 2)i00

where n; = (1,0) and ny = —n;. When using the general form of the subdomain
errors (2.10), the interface iterations from (3.1) become

(Toy +S)@D)(0,7) = (Ta, +SD@F7)(6,1) = Apsa = Ay,8" ", (3.7)
(Tas +82)(85)(0,) = (Tn, + S2)(@]71)(0,-) = Bof" = Bia" ™,
where we find after a lengthy but not difficult calculation the matrices
81(1,1)42X,C2%p )\181(1 2) 31(1 2) 20k 2024208, (1,1)—
A s = e M9 +1 ke 19 e~ 229 ke 29 (3 8)
Lo = | §,(2, b (20h7 240181 (2,:2)—pu” 812, 2)+2C’S2p)\2 A28 (2,1) A
o= 190 Fo—X10 o223 —1 T o—X20
51(1,1)—2Alc’f‘ /\151(1 2) 51(1,2) 2pk202—)\281(1 1) —pw?
_ or1d L ero oY) Lo 2d
Ao = S1(2,1) 12pk2c2—xlsl(2 21) —pw? 51(2,2)—203,3,\2 ,\2231(2,1) ; (3.9)
er19d + ker1d eX2d + k er2d

and B; and Bj given in (3.5) and (3.6). To solve (3.7) for @™ and 8", we need to
compute the matrices

672)\16 bll _ e*()\1+>\2)5 b12:|
)

bir biz| -1 . -1
B= {bm bﬂ] =B, "B, A:= A1,§A2,5 T | o= utr)s boy e—2A20 b

(3.10)
where we used the structural assumption (3.2). Over two iterations, we therefore ob-
tain the two spectrally equivalent iteration matrices AB and BA, a"t! = ABa™ !
and 8" = BAB" !, whose common spectral radius gives the square of the conver-
gence factor popt(k,w, Cy, Cs,0) calculated via the eigenvalues r4 given in (3.3). For
more details on the calculations, see the PhD thesis [3, Lemma 2.1]. O

3.1. An Optimal Schwarz Method. The new transmission conditions in (3.1)
are a very powerful tool to fix convergence problems of the classical Schwarz method,
and are used in many modern domain decomposition methods for time harmonic
wave propagation, like the sweeping preconditioner, source transfer and the method of
polarized traces, which are all variants of the so called optimized Schwarz methods [22,
23]; for a review, see [29]. To see how powerful this idea is, we start by introducing the
best possible choice, namely transparent boundary conditions (TBC) as transmission
conditions in (3.1), which leads to what is called an optimal Schwarz method?:

THEOREM 3.2 (Convergence of the optimal Schwarz algorithm.). If one chooses
in the new Schwarz algorithm (3.1) the operator Sy with the Fourier symbol

2

~ 2 P~ .
Si(L1) = P ] Si(L,2) = +Hkp(2C7 — =55 (3.11)
S1(2.1) = —ikp(20? - Z50), Si(2,2) = pRE,

20ptimal here is not used in the sense of scalability, but really means faster convergence is not
possible!
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where A1 and Ay are given in (2.5), and Ss using the structural assumption (3.2), the
resulting algorithm converges in two iterations, and this for all values of the overlap
d >0, even without overlap, 6 = 0. R

Proof. If we replace S; from (3.11) into (3.9), and the corresponding S, using the
structural assumption (3.2) into (3.5), the matrices in the transmission conditions of
the error iteration (3.7) vanish identically, A3 5 = By = 0. Hence if the transmission
conditions are applied to a subdomain solution computed in the first iteration, the
transmission conditions in the second iteration impose zero data on the error equa-
tions, and thus the error in the second iteration is identically zero, and the algorithm
converges in two iterations independently of any initial guess and overlap §. O

To use the optimal choice (3.11) as transmission operators in practice, one needs to
back transform the associated TBC into the physical domain, and the corresponding
S; are non local operators, because of the inverse transform with square root terms
at the interfaces, like it is the case for many TBCs. It is therefore of interest to design
local approximations for the optimal transmissions conditions, like in the development
of absorbing boundary conditions (ABCs), which will lead to a new class of practical,
so called optimized Schwarz algorithms. We approximate the symbols of the optimal
transmission conditions in (3.11) by polynomial symbols in ik which correspond to
derivatives after the Fourier backtransform, and are thus local operators.

3.2. Optimized Schwarz Methods. We have seen in Section 2 that the clas-
sical Schwarz method converges well for high frequency error components, k large,
but stagnates for low frequency components and even diverges for intermediate range
frequencies, see Figure 2.1. It is therefore natural to approximate the operators S; in
the transmission conditions using a low frequency expansion in the Fourier variable
k of the optimal choice given in Theorem 3.2. This leads to the so called Taylor
transmission conditions (TTC), which have the symbols

SiL1) = ipwC, +ipgt(Cp — 20K + O(kY),

Si1(1,2) = —ip(Cp —2C5)Csk + O(K?), (3.12)
S1(2,1) = ip(Cp —2C5)Csk + O(K3),

$1(2,2) = ipwCs +ipS=(Cy — 2C,)k% + O(kY),

and S, determined by the structural assumption (3.2). A zeroth order approximation
would thus be

S(1,1) = ipwC,, 870(1,2) =0, 87(2,1)=0, 87(2,2) =ipwC,s, (3.13)

which was also obtained as an ABC using a different argument in [38]. These ABCs
happen to be exact for a plane wave solution propagating in the normal direction to
the interface, and thus have a physical sense for this particular problem [31]. They are
also called Kupradze radiation conditions following [33, Section III.2.3], or Lysmer-
Kuhlemeyer absorbing boundary conditions [34]. Note that one could also consider
higher order conditions in the algorithm, like the recent ones studied in [35].

We show in Figure 3.1 the modulus of the convergence factor of the optimized
Schwarz method with Taylor transmission conditions. We see that the method now
converges very well for low frequencies, and also for intermediate frequencies. For
high frequencies, we see that without overlap, § = 0, the method stagnates, since
the convergence factor equals 1. Increasing the overlap leads to convergence of the
very high frequencies, and when the overlap becomes big enough, the method seems
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Fic. 3.1. Modulus of the convergence factor of the optimized Schwarz method with Taylor
transmission conditions for Cp =1, Cs = %, w =1 for different values of the overlap d.

to converge for all frequencies, except at the two points k € {C%,’ C%} This is a
very important improvement compared to the classical Schwarz method, see Figure
2.1, and while for Helmholtz equations there is one non-convergent frequency when
using optimized transmission conditions [26, 25, 28], for the Navier equations there
are two. This is not a coincidence, it is due to the physics of the problem: the two
non-convergent modes are the two cutoff frequencies x5 and &, from Lemma 2.1, and
the convergence problems are observed in the zone of grazing modes, see also the
discussion in [35]. We prove in the following theorem that the numerical observations
in Figure 3.1 indeed hold for all parameter choices in the Navier equations in the
non-overlapping case.

THEOREM 3.3 (Convergence of the non-overlapping Schwarz algorithm with TTC).
The new Schwarz method (3.1) with TTC (3.12) for non-overlapping decompositions

converges for k € (0, Ci)\{ci}, and stagnates with the contraction factor being equal
s P

to 1 for k € [&,00).
Proof. The proof is again quite technical: the eigenvalues of the iteration matrix
are given by

X? 1
r4 = 7+Y:|:§ X2(X2+4Y), X:bll 7b22, Y:b11b227b12b21, (314)
where the elements in the matrix B are given by
B - |:b11 b12:| L i —Zl — ZQ — iw3(>\1 - AQ%:) 1)\2K
ba1 bao| D SiMK —Z1 — Zy +iwd (M — Ao g) |
(3.15)
and Zy, Z5, K and D are defined by
Zy = O3 (K24 22)7 4 W2Cpk2,  Zo i= (4032 + Cpw?) A Ao, (3.16)

K = 2k (Cpu? +2C2 (K +)3)), D i= —Z1 + Zo+1w® (M + o).

We define now j\j €R,, j=1,2 as in (2.15), and study the five cases for k as in the
proof of Theorem 2.2: if k£ € (0, &) then A1 o € iR, and using (3.14) we get

28 (- < C 1 s _1.%\ 53
X == (Al—AQCZ), V=13 ((Zl+Z2)2_w6 (Al—AQCZS’) +>\1A2K2>-
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A direct computation shows that X2 4+ 2Y > 0 and X2 +4Y > 0, and hence 7, >
|r_| > 0, so we just need to check that

rp <1l = (XP+2Y)+V/X2(X2+4Y) <2
To show this second inequality, we compute
(X2+2Y)+ /X2 (X2+4Y) <2
= X2 (X2 44Y) < (2(1-Y) - X2)?

= XU AX2Y <4(1-Y)? —4(1-Y)X2 + X*
— (1-Y)-X2>0,

and the last inequality can be checked by first setting X = X /D and Y = ?/DQ,
which leads to the condition

0<(1-Y/D*?—-(X/D)? < 0<(D*-Y)’-D?X%= 16w6%5\15\202,

S

where C' € R* is a complicated factor depending on C),, Cs, w, and k, and the other
terms are positive. We thus conclude that in this case the algorithm is convergent.

/02702
If k = & then \; = iwc# and Ay = 0, and the elements in the matrix B are
P sbp

(Cp + C)(C3 —4C,C2 +4C3) — \ JC2 — C2C3
(Cp+ CL)(C3 —4C,C2 +4C3) + \ JC2 — C203

and the eigenvalues 74 are given by

b1 = bi2 =0, by €C, by =1,

(Cp + Cy) (C3 = 4C,C2 +4C3) — X, C4C, [

(Cp + Cy) (C3 —4C,C? + 4C3) + X, CAC,

ry =1, |T’_|‘

Since C3 — 4C,CZ +4C3 > 0, we have [r_| < 1, and thus pp, = 1.
Itk e (c%n &) then A € iR and Az € Ry, and we obtain

2

w3 (5\1 + i)\2%2) + \/_i)‘25\1K2 - (Z_2 o iZl)Q

(=71 +iZ2) = (M — %)

r4+ =

By computing their modulus, we get

2

(wsg—zkgqicsgn(a)g\/\/(fo23)2+(K2/\2X172Z122)27Zf+23>

<w3%§)\2+22)2+(w35\1+zl)2

lre| =

2
(&Z\ﬁ%\/\/(212723)2+(K2,\25\1722122)2+Z§72§)

4
(w3%>\2+22)2+(w3;\1+zl)2

)

where

a= (KXo — 22125 +1 (2 — Z3)), Zs = (AC3K? + Cpw?) A ha.
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An upper bound M for the modulus of the eigenvalues is thus obtained choosing the
plus sign,

2
(ﬁ%p#%\/((zf—zg)h(mxle_2z122)2) 3 _zg+zg>

M :=
(WS%A2+22)2+(W35\1+21)2

2
(w35\1+§\/((Zf72§)2+(K2)\25\1722122)2)%+le72§)

+
(ws%/\2+22)2+(w3;\1+21)2

i

and it suffices to prove that M < 1. To do so, it is sufficient to show that for the
numerator in the first term of M, we have

_ _ 3 _ C _
0<w? pA +\/ 72— 72)° + (K2\o —22122)2)2 - Z3+ 72 <w3FPA2+ZQ,
" (3.17)

and for the numerator in the second term of M, we have

_ 2 _ _ _ 1 _ _
0<wiX + %\/((Zf — Z3)2 + (K2XoA\1 — 22, 2:)2)% + Z} — Z3 <w’Ai + 2.
(3.18)
By a direct computation, one can show that both (3.17) and (3.18) are equivalent to

_ - - C
0 <4217y — K*Xo)\ = 4>\2/\16pr,

which clearly holds, and thus max (|r,|, |r—|) < M < 1 and the algorithm is conver-
gent.

If k = & then Ay =0 and Ay = 7VCCPCC > 0. In this case the coefficients of the
matrix B are given by

—i4 /Cg —-C2—(Cp+Cs)
biir =1, bi2€C, by =0, b= ;
joz_czo(c,+ )

2
—i,/C2 —C2—(C,+C)

ry=1, |r_|= =1,
i,/C2 —C% — (Cp + Cs)
and the algorithm therefore stagnates for k = C%

1
Ifk e (&,oo) then A1 2 € R and (3.14) gives ry = B(Ri il) with

and the eigenvalues r4 are

— 2 6 Cp 2 2
R=-K )\1)\2—0.) ()‘1_)\205) +(Z1+Z2) 5
(3.19)

[ =20 ()\1 - Azg{) \/(Zl + Z5)% — K2\ M.

A direct computation shows that for C(w, k, Cp, Cs) € R* a constant

R+ I~ |D]? = C(w,k, Gy, Cs) (KQMQ - <ZIZQ ) WSA”Q%)) -

S
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since KQ)\1>\2 —42122 +4w3)\1)\2%’; = 8)\1)\203 (4C§I€2 + pr2) (k2 + )\%) (kQ — )\% —
8—2), and k% — \2 — g—z =0, and hence |r1| =1 and the algorithm stagnates. O

" The non-overlappbing Schwarz algorithm with Taylor transmission conditions thus
leads to good convergence for low frequencies, but stagnates for high frequencies.
We now investigate if the combination of overlap and TTC can lead to a convergent
optimized Schwarz algorithm. A first result for strictly positive overlap § > 0 is the
following, see also Figure 3.1 for an illustration:

THEOREM 3.4 (Convergence of the overlapping Schwarz algorithm with TTC).
For 6 > 0 small, the new overlapping Schwarz method (3.1) with Taylor transmission
conditions (3.12) converges for

ke (0,8)U(&, &)Uk 00), K (w,Cp,Cs,6) € (&, 00),

s

diverges for k € (&, k*), and stagnates for k € { &, &, k*}.
s »? Cs
Proof. Again the proof is quite technical: the eigenvalues of the iteration matrix
are

X? 1 b11b22 — b12b
"= 7+Yi§ X2 (X2 +4Y)7 X :e_klébll_e_)\zébZZv Y = Wa

(3.20)
where the elements of the matrix B are
B= [bll b12] 1 ~Z1 — Zy — iw? ()\1 - Az%‘_j) IN K
" lbar b2l D —iM K 7y — Ty +iu? ()\1_)\2%)

and Zy, Zo, K and D are given by
Zy = C3 (B2 4+ 22)2 + w2Cok2, Zy = (4C3K2 + Cpw?) i Mg,
K =2 (Cpo? +2C3 (2 + X)), D=-Z1+Zs+i® (M +Xg).

We define \; € Ry, j = 1,2, as in (2.15) when \; and/or Ay € iR. When the overlap
0 is small, a series expansion of the eigenvalues gives

re = (Rix +1iht) + (Rox + L) 6+ O(6°),  (Rjx, Ijx) €R, (3.21)
and the modulus of the eigenvalues becomes
re|? = (Riy +I1y) + 28 (RixRox + Lt Ioy) + O(57).

Again we need to distinguish several cases: if k € (070%) then A2 € iR; and
I+ = Roy = 0 for both eigenvalues. Therefore the series expansion (3.21) becomes

ry = Riy +ilo4 6 + 0(52) - |’I“i|2 = R%i + 0(52),
where

w® (,\17?\2 c—s)2+(Z1+Z2)2+4k25\15\2(4C§k2+pr272Csw2)2
(Z1—22+w3 (5\14—;\2 %‘;))2

V(Z1+Z2)2 +4k2 X1 X2 (402 k2 +Cpw? —2C,w?)?
3(% 3. %2 )2
(Zl—Z2+w (A1+A2@>)

+ 20.)3 (5\1 — 5\2 gi)
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After simplifications, this gives exactly the same convergence factor as in the non-
overlapping case for which we have proved in Theorem 3.3 that it is less than one.
Therefore the algorithm is convergent in this case for § > 0 small enough.

If £k = Ci then \; = iwivcc”cics and Ao = 0. In this case the elements of the

matrix B are

3 2 3 3
by = (Cp+Cs)(CE—4C,C2+4C8)—, /C2-C2C?
(Cp+Cs)(C3—4C, C2+4C3 ) +,/C2-C2C3’

bi2 =0, ba1 € C, by =1,
and the eigenvalues r1 are

o (Co+ C)(CE = 4C,C2 4 4C%) — M G2, [
(Cp + C5)(C3 — AC,C2 4 4C3) + M CAC,

T+:17 |T—|: €

Since C3 — 4C,C? 4+ 4C2 > 0, we have |r_| < 1, and thus pz, = 1 which means the
algorithm stagnates in this case.
Ifk € (&, &), then Ay € iRy and A\ € Ry. The series expansion (3.21) becomes
rel? = (Rix + If1) + 0(9),

and the terms (Ryy + il14) are the same as in the non-overlapping case, and we
already know from the proof of Theorem 3.3 that (R, + I{.) < 1. Therefore the
algorithm is convergent in this case for § > 0 small enough?.

If k= & then A = 0, Ay = V2%

= o > 0. In this case the elements in the
sCUp

matrix B are

—iy/C2-C2—(Cp+C5)
biu=1, b2 €C, b =0, byp= il\/cfcz—(c C)
P s pre

and the eigenvalues 1 of the iteration matrix are given by

2
/o2 o2 —
s C2—C2—(Cp+Cy) s

ry =1, |r_|=e =e <1,
i\/C2 - C2—(Cp, +Cy)

showing that the algorithm stagnates.
Finally, if k € (&,00), then A1 2 € R} and the eigenvalues are given by (3.20).
We thus use for § > 0 small the series expansion (3.21) for r4 and obtain

1
Riy +il+ = B(R +il),
where the values (R, I, D) are given in (3.19) and (3.16). Hence R?, + I?, =1 and
)2 2\
(A2A1K2 —w (M= e@) - (2 + ) )

|DIN(Z1 + Z2)2 — Ao\ K2
X (\/(Zl + Z2)%2 — Ao M K2 (A1 4+ A2) — (M — X)) (41 + Zz)) <0,

RitRoy + Ly Ioy = —

3From Figure 3.1 we see that actually the overlap makes the algorithm faster in this interval,
and even slightly faster also in the first interval.
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since (A1 — A2) < 0 < (Z1 + Z3). As the first eigenvalue is less than one,
ry o~ 1+2 (R1+R2+ + Il+12+) o< 17

we will focus now on r_ ~ 14+ Ry_Ro_ + I1_Io_ =: F(k), with

9 2
()\2)\1](2 —wh ()\1 — )\2%’;) — (Zl + 22)2>

F(k)=—-
DI\/(Z1 + Z2)? — Mg\ K2
IDI\/(Z1 + Z2) 21 (3.22)
X \/(Zl =+ Z2)2 — )\2/\1K2(/\1 + )\2) + ()\1 — /\2)(21 + Z2)
g(k)
Note that \/(Zl + Z5)%2 — Mg A1 K? € R since we have
(Z1+ Z2)* = XMoM K2 >0 <=  (Z1+ Zs) — /XM K >0
(3.23)
= 4O+ Ot — Kt + 27, >0, t=+/Aa),
which holds because the discriminant K2 — 4(4C2k* + Cpw?)Z; = 4C w? < 0. So
we do not have real solutions and the dominant term bemg positive, we conclude this
inequality holds for all k£ > Ci We can conclude that g(k) € R as we have seen

previously. We now need to investigate under what conditions g(k) < 0, which is
equivalent to r_ > 1. By a direct calculation we get

g(kj) <0 < \/(Zl + Z2)2 — )\2)\1K2()\1 + /\2) < ()\2 — /\1)(21 =+ Zg)
= ((Z1+25)° = MEK?) (A +22)? < (A2 — M)*(Z1 + 22)°
<~ 2(Z1 + ZQ) — K()\l + )\2) < 0.

7

We next study the sign of g in a neighborhood of &-: we set k = & + ¢, and expand
g in a series for € small, which leads to ' ‘

=34 ((C.+G) Gy - (G, +20,), /2 - 2)
- &/ (G (6, +20,) - (G +4C,) , [C3 - C2) VE + 0(e).

For sufficiently small values of ¢, that is for k close to &-, the leading term of this
series being negative, we have r_ > 1 for § > 0 small enough and the algorithm

diverges. On the other hand, because of the overlap, klim o1y (k,w,Cp, Cs,8) = 0
— 00

w

and by continuity there exist two values k* > k > &~ such that for all & > k* we
have pr, (k) < 1, at k = k* we have pr, (k*,w,C,, Cs,6) = 1, and |pg, (k)| > 1 with
k= Argmaxy,, lp1y| € (&, k"), which concludes the proof for small overlap § > 0.
]

It is possible to compute an asymptotic estimate for £* and also the rate at which
the method diverges for the frequency k = k, see the PhD thesis [3, pp. 45 ff]. We
focus however next on how to obtain a convergent algorithm. The results of Theorem
3.4 hold for overlap § > 0 small enough: if the overlap is bigger, it is possible to obtain
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F1G. 3.2. Convergence factor pr, close to k = Ci‘; forCp=1,Cs = % andw = 1. Left: § = 0.8
(divergence). Middle: § = 0.9 (approzimate stagnation). Right: § = 1 (convergence).

a convergent optimized Schwarz method except for the two isolated frequencies k = &-
P
and k = &, as indicated in Figure 3.1 for § = 0.8, where the bump in the convergence

factor mal;ing it larger than one has disappeared. In the Helmholtz case, there is also
one isolated frequency which is not convergent when using an optimized Schwarz
method [26, 25, 28], and such isolated cases can be left to Krylov acceleration. We
are therefore interested in estimating the value 6*(C), Cs,w) for which the optimized
Schwarz method with Taylor transmission conditions converges as soon as the overlap
§ > 6*(C), Cs,w) like illustrated in Figure 3.2, where we see with a zoom that 6 = 0.8
is not quite enough for convergence, but § =1 is.

THEOREM 3.5 (Convergence with large enough overlap). The new overlapping
Schwarz algorithm (3.1) with Taylor transmission conditions (3.12) converges for k €

Ry \ {Ci, Ci} if the overlap 0 is bigger than

(0 C CS,/CP%—CE(CP+2CS)2 sinh(«)
(Cp, Csyw) = Cpw(Cs + Cyp) C,p cosh(a) + Cy’

where « is the positive root of

aC’g (Cpcosh(a) + Cy) — (C2 + (a — 1)(3C§Cs — 4C?)) sinh(a) = 0.

p

Proof. As illustrated in Figure 3.2, we need to investigate how the convergent
algorithm turns into a divergent one when 0 is decreased. For k € (0, C%)\{Cip},
the Schwarz algorithm with absorbing boundary conditions converges both without
overlap (see Theorem 3.3) and with a small overlap (see Theorem 3.4), and a bigger
overlap only improves the behavior, so divergence does not happen for those values
of k. If k € {C%, C%}, we know that the convergence factor is independent of the
size § of the overlap and always equals 1, so the algorithm stagnates there. Only if
ke ((%’ 00), the algorithm could diverge, and we thus need to study the slope of the
eigenvalues of the iteration matrix at #. coming from the right, see Figure 3.2. To
do so, we set k := Ci + ¢ for € a parameter and expand r4 in a series as in (3.21) for
e small, with (R;j+,/;+) € R, and obtain for the modulus of the eigenvalues

Ire|® = (RiL + I1) + 2ve (RisRox + L1 Loy ) + Ofe).
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For r,, we find for the first term that

wy/C2-0C2
C2-202-i2C,,/C2—C2 ek VAS It
O T Y
2w\/cg—c§5

2 CpCs
Cle

R1+ + iIl+ = —

and similarly for r_ we get Ry_ +il;_ =1 = R?_ +I? = 1. For the second term,
we get

— s
2v2C; e CsCp \/C2-C2(Cp+2Cs)? (e CsCp

4wy /C2Z-C2 2‘”\/0%77035 )
-1
RiyRyy + Ly loy = — NG N <0,
D s s D s s
Cp/w(Cp+Cy) (Cpe CsCp +2Cse ©sCp +Cp)

from which we can conclude that |r, |*> < 1. For the second eigenvalue, we get however

Ri_Ry_ +1_I, =

2_¢2
20, /C32 3, )
-1

CS(CP+2CS)2\/C]2)7C§ (e CsCp

1
2V2(wCy)” 2
- (Cp(JrC:))Cp 0Cpw(Cp + Cs) — 2w, /0Z-C2 wy/CE-CZ
Cpe 05 ' 4ac,e G50 4c
P s P

=:£(8)

We therefore need to study the function f to investigate for what values of § it is be-

coming negative, which means the algorithm will diverge. Computing the derivative,
we obtain

F6) = - 2vV2we” o). (3:24)

N(exe: (0,, ew\é#?‘S +20, eﬁé +C,,>
so the sign of f’ is the opposite sign of g given by
9(8) = 2C% cosh ( 023(2,7 N C§5> —20C,(C3 + 6C2C, — 2C,C% — 8CP)
+4C,(Cy + C)(Cp — 2C4)? cosh ( c:uc,, JC2 - cga) .
Computing the derivative of g, we find
J(8) = C‘fpw(cp +C)(C, —2C4)%/C2 — C2 sinh (c:Jop N cga)
+ cis““ /02— C2sinh (02,:21, Joz - cga) ,

and we have g(0) = —8C,(C),+C)(CZ —2C?2). This shows that ¢'(§) > 0 for all § > 0
and g(0) < 0, since C}, and C; are positive and C3 > 2C2, see (2.5). Now cosh is a

S
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strictly increasing function for positive arguments, and in our case all the parameters
are real and positive, and for 6 = 0 we have cosh(0) = 1. We therefore have

Y  Jo2_ o2 “ o2 o2
cosh(CSCp C; C’35>§cosh (205017 C; 055),

and can thus estimate g from below,

g(0) > 20;l cosh (C:JCP \/C2 — 0325) - ZCP(C;; + 60208 —20,C2 - 8C?)
w
+4C,(Cy + C5)(Cp — 2C5)? cosh (Cscp \/C2 — 0825) .

Let 6 € R be the unique value of § such that cosh (C:’Cp \/C2 — 035) = 3; then we
get from (3.25) the lower bound

(3.25)

g(6) > 2C5 x 3= 2C,(C3 + 6C2C, — 2C,C2 — 8C2) + 4C,(Cp + C5)(Cp — 2C5)* x 3
=16C2(C2 — 2C2) 4+ 16C,C2 + 48CY > 0.

Since g(0) < 0 there exists by continuity a é € (0,8) s.t. g(8) = 0 and we know
that g is an increasing function. This implies, because f(0) = 0 that f is a strictly
increasing function for § < 5, and a strictly decreasing function for § > §, and by a
direct calculation, we find for the second derivative

o\ /TTCE

4,/23(C2=C2)(Cp+2C,)2 (Cp—Ci)e  Cs0p  °
f7(6) =— e 3
2w, /C2-C2 W«/cgfcg(s )

+C,

s
(VCsCp)? (Cp e ©CsCp +2Cse CsCp

4w,/?‘g—c§6 ) ) m,/cg—cgé 2w,/cg—c§6
X e CsCp -1 Cpcs + 2(20p - Cs)e CsCp € CsCp -1 < 07

therefore 4 is the absolute maximum for f. Since limgs_,oo f (§) = —o0, its graph will
cut the x-axis only once. By solving the equation f(4) = 0 w.r.t. § we find

o\ JC2 — C2(C, + 20,)? 2]
5%(Cy, Cyyw0) = ! Y ©

Cow(Cs + Cp) Cpe?>4+2eCs + G

B Cs \/ CF = C2(Cp + 2C.)? sinh(a)

Cpw(Cs + Cyp) C, cosh(a) + Cy’

where « the positive root of

0=[(a—1)(C}—3CCs +4C%) ** +2aC2C e +(a + 1) (C5 4 3CLCs — 4C2)]
> aC} (Cpcosh(a) + C5) = (C) + (a = 1)(3C;C, — 4C3)) sinh(a).

Note that o = 0 is also a solution but since 6* > 0 we must have o > 0. O
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4. Numerical results. We discretize the Navier equations by a finite element
method using a triangulation 75 of the computational domain 2, and get a linear
system Au = b to solve. To present the discretized Schwarz methods, let {7.;}Y
be a non-overlapping partition of the triangulation 7, obtained by using a mesh
partitioner like METIS [32]. The overlapping partition needed in the Schwarz methods
is defined as follows: for an integer value [ > 0, we build the decomposition {7}/ ; ZN:1

such that Tl is the set of all triangles from 7'l71 and all triangles from 7 \ 7,

that have non-empty intersection with ’Tl 1, and 771()@ = Tp,i. With this deﬁmtlon
the width of the overlap is 2] mesh layers. We denote by W}, the finite element space
associated with 7T, and by W hi the local finite element spaces on 77%1, which form a
triangulation of ;. Let A be the set of indices of degrees of freedom of the global
finite element space W}, and A} the set of indices of degrees of freedom of the local
finite element spaces W,l” for I > 0. We define the restriction operators from the
global set of degrees of freedom to the local one by R; : W), — W,l” At the discrete
level this is a rectangular matrix |N}| x |[N| containing zeros and ones such that if
v is the vector of degrees of freedom of v, € Wy, then R;v is the vector of degrees
of freedom of Wp, in ;. The extension operator from W,l” to W}, and its associated

matrix are given by RY. In addition we introduce a partition of unity D; as a diagonal
matrix |[NV}| x [NV} such that

N
I= Z RTD;R;, (4.1)

i=1

where I € RVIXIVT is the identity matrix. With these ingredients we can now present
the Restricted Additive Schwarz (RAS) preconditioner as described in [15, Chap-
ter 1.4],

N
Mpis =) RID; (Rz‘ARZTY1 R;. (4.2)
i=1

In our experiments we will also use the Optimized RAS (ORAS) preconditioner which
is based on local boundary value problems with absorbing boundary conditions. In
this case, let B; be the matrix associated to a discretization of the corresponding local
problems on the subdomains §2; with absorbing boundary conditions on 9€2; N 0.
The definition of the preconditioner is very similar to (4.2) except that R;ART is
replaced by B

ORAs = ZRTD B 'R;. (4.3)
=1

It has been shown in [23] that the discretized parallel Schwarz algorithm is equivalent
to the stationary iteration

u" Tt = w4+ M (b - Au™), (4.4)

where the preconditioner M~! can either be M, ¢ from (4.2) or M4 from (4.3);
see [36] for the precise result for the latter which contains an algebraic condition. For
more information on the influence of the partition of unity, see [24].
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FiG. 4.1. Left: Error in modulus at iteration 60 of the parallel optimized Schwarz method with
TTC for two subdomains. Right: corresponding convergence history (w =5, small overlap § = 2h).

The stationary iteration (4.4) can be accelerated using a Krylov method, which
is equivalent to solving the preconditioned system

M tAu=M"'b (4.5)

using the Krylov method, see e.g. [15, Chapter 3]. We test our new Schwarz methods
both as stationary iterations and as preconditioners for a Krylov method. In all the
following test cases, we use as stopping criterion the relative L? norm of the error,

Hu_un”L2(Q)

—_— < 1()*6,
HU—U0||L2(Q)

where u is the mono-domain solution and u,, denotes the approximation of u at the
m-th iteration of the iterative solver. Note that when using Krylov acceleration, we
can also use the relative residual to stop the iteration, which is also available when
the solution w is not known.

We use a zero initial guess* in all our tests, and we vary the size of the overlap
and the type of the decomposition (uniform or using METIS). Numerical simulations
were done using the open source software Freefem++ [30], a high level language for
the variational discretization of partial differential equations.

4.1. Two-subdomain case: optimized Schwarz with TTC. We first illus-
trate Theorem 3.4 which states that the optimized Schwarz algorithm with Taylor
transmission conditions can have converge problems for frequencies k slightly bigger
than oi if the overlap is not big enough. We use the parameters C,, = 1, Cs = %,
p =1, the domain Q = (—1,1) x (0,1) with Dirichlet conditions on top and bottom,
and absorbing boundary conditions on the left and right, and the two subdomains
O = (—1,8) x (0,1) and Qo = (—=4,1) x (0,1). We discretize the time-harmonic
Navier equations using uniform P1 finite elements with mesh size h = %. We show
in Figure 4.1 on the left the error in modulus at iteration 60 of the optimized Schwarz
method with Taylor transmission conditions for w = 5 and overlap parameter 6 = 2h.
We see that the optimized Schwarz method stops converging: the interval for conver-

gence problems predicted by Theorem 3.4 is {C%, k*} = [10, k*], and we observe that

4When studying optimized parameters, starting with a zero initial guess is not advisable, see [23,
end of subsection 5.1].
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Fic. 4.2. Left: error in modulus at iteration 60 of the optimized Schwarz method with TTC
and for two subdomains. Right: corresponding convergence history (w =5, larger overlap § = 6h).

the error on the left in Figure 4.1 has 5 bumps along the interface which corresponds
well to the mode [sin(ky)| along the interface for k = 5w ~ 15 > & = 10.

If we increase the overlap, 6 = 6h, we see in Figure 4.2 on the right that the
optimized Schwarz method is now converging. The most slowly converging mode is
shown on the left in Figure 4.2, and it also corresponds to a mode |sin(ky)| along the
interface with k = 47 ~ 12 > Cﬁ = 10, so our Fourier analysis captures accurately
the convergence behavior of the optimized Schwarz method.

4.2. Comparing Schwarz as solver and preconditioner. We next compare
the performance of the Schwarz methods as solvers and preconditioners. We simulate
the wave propagation through a computational domain given by the unit square 2 :=
(0,1)? with absorbing boundary conditions (T(“) — ion) u = g, where in the two-
dimensional case considered here

cpn? + csnf/ (cp — cs)nxny) (4.6)
2 ) .

On = wp 2
((cp —Cs)ngny  cpny +csny

like the absorbing boundary conditions obtained in [38], which also correspond to our
transmission conditions for the new Schwarz method. The source term g is chosen
such that the exact solution is a plane wave u'™¢ consisting of both P- and S-waves,

uinc = dempx-d —l—dL emsxd
—_— Y—

P-wave S-wave

where k, = w/Cp, ks = w/Cs, see also Lemma 2.1, and d = (cos (%) ,sin (%))T
is a unit vector giving the direction of propagation of the P waves. We choose the
physical parameters C, = 1, Cs = 0.5, p = 1, A = p(C; — 2C2), p = pC?, and
w = 5. We decompose the square domain §2 into 4 x 4 equal subdomains 2; having
each 40 x 40 discretization points for a total number of 6400 degrees of freedom per
subdomain. The convergence of the Schwarz algorithms as solvers and preconditioners
for GMRES for different values of the overlap is shown in Figure 4.3. As expected, the
optimized Schwarz algorithm as solver converges, and the classical Schwarz algorithm
diverges, for any size of the overlap. By increasing the overlap, as predicted by our
two subdomain analyses in Theorem 3.4 and 2.2, the optimized Schwarz algorithm is
getting better, whereas classical Schwarz is getting worse. With GMRES acceleration,
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Fic. 4.3. Convergence history for RAS and ORAS as solvers (left) and preconditioners (right)
for w =75, and different values of the overlap §.
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Fic. 4.4. Convergence of the ORAS iterative method and preconditioner for different values of
w, ovr=2 and 10 points per wavelength resolution.

overlap also helps the classical Schwarz algorithm, but it still takes substantially more
iterations to converge than the optimized one.

We next test ORAS for growing wave number w with corresponding mesh size h
such that we have G := % = 10 points per wavelength resolution, which is common
engineering practice, even though it is not enough to avoid the pollution effect well
understood in the case of the Helmholtz equation [2]. We use again a unit square
domain decomposed into 4 x 4 equal subdomains, with an overlap of 2 mesh points.
We see from the results in Figure 4.4 on the left where ORAS is used as a standalone
iterative solver that the initial convergence does not depend on the wave number,
but later a clear dependence shows. This is due to our zero initial guess and low
frequency solution we compute, and it is only due to roundoff that around the cutoff
frequencies x, and x, the most slowly converging modes appear after about a dozen
iterations, and due to their discrete number their influence is not systematique in
the stationary method convergence as a function of w, a phenomenon well known
for the Helmholtz equation, see [26, Section 6.1]. This detailed dependence of the
iterative solver is handled well when ORAS is used as preconditioner, as in [26] for
the Helmholtz equation, and we see in Figure 4.4 on the right that our new ORAS
preconditioner only deteriorates moderately in the wave number w in this regime,
where also the overlap fixed to two mesh points becomes smaller as w grows, since h
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Domain E v I A Cp C Kp Ks
r<0.5 2.10™ | 0.3 | 77.10° | 12.10%0 | 5927 | 3142 | 10.6 | 20

0.5<r<1]210"|047 |68.10° | 11.10" | 12588 | 2952 5 21.3
TABLE 4.1
Physical characteristics for the heterogeneous transmission problem.

2.0447E+400 6.0656E+00

= .
34316E-02 4.0552E+00 8.0760E+00

Fic. 4.5. METIS partition into 4 subdomains and one domain solution.

diminishes as well due to a constant number of points per wavelength.

4.3. Solving a circular transmission problem. We finally test our Schwarz
methods for the Navier equations with p = 7800 and w = 27 f = 2710* on a transmis-
sion problem formed by a circular inner part with radius 0.5 that has different material
characteristics from the surrounding outer part, truncated with absorbing boundary
conditions at the radius 1. The heterogeneous physical parameters are given in Table
4.1 and the discretisation uses 10 points per wavelength. We use METIS to partition
the unit disk {(z,y)2? +y? < 1} into 4 subdomains as shown in Figure 4.5 on the
left. The absolute value of the first componenent of the solution of the transmission
problem we compute is shown in Figure 4.5 on the right. We test the different Schwarz
methods again both as solvers and as preconditioners for GMRES; the corresponding
results are shown in Figure 4.6. We see again that only the optimized Schwarz method
with TTC converges when used as an iterative solver, the classical one diverges. This
leads naturally to a much better preconditioner for GMRES in the optimized Schwarz
case for solving the transmission problem.

We also tested the behavior of our new one level ORAS preconditioner when the
number of subdomains is growing for this transmission problem. In Table 4.2 we see
that when METIS is used to generate more and more subdomains N, the one level
ORAS preconditioned GMRES iteration numbers also increase, which is natural for
one level methods. Increasing the overlap still lowers the iteration count, but the
dependence on the number of subdomains remains. More numerical results on simple
configurations can be found in [4], and promising results with a geometric coarse
space have already been obtained for the acoustic approximation of elastic waves for
realistic geophysical applications in [16].

5. Conclusions. We presented a first study of the applicability of Schwarz meth-
ods for the solution of time-harmonic elastic waves modeled by the Navier equations.
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Fia. 4.6. Convergence history for classical and optimized Schwarz used as solvers (left) and
preconditioners (right) for the transmission problem, and different values of the overlap §.

Number of subdomains N || 2 | 4 | 8 |16 | 32 | 64
Overlap=2h 28 | 35| 53 | 79 | 141 | 247
Overlap=4h 21 (29 | 45 | 67 | 114 | 191

TABLE 4.2

One level ORAS preconditioner comparison for the heterogeneous problem when increasing the
number of subdomains.

We showed by a detailed and technical analysis for two subdomains that the classical
Schwarz method can not converge when applied to the Navier equations. We then in-
troduced more physical transmission conditions and showed that optimal transmission
conditions exist which make the algorithm converge in two steps. Since these opti-
mal transmission conditions involve non-local operators, we also introduced a local,
low-frequency approximation, and proved that the new, optimized Schwarz method
is convergent, provided the overlap is large enough. We tested the Schwarz methods
both for the two subdomain case, and also for many subdomains, including a hetero-
geneous transmission problem, and we observed numerically that the new, optimized
Schwarz method can indeed be used as an iterative solver, while the classical one can
not, since it is divergent. The new transmission conditions lead also to a much better
Schwarz preconditioner for GMRES than the classical ones. Our analysis opens the
path to further development, namely transmission conditions that do not only improve
the low frequency behavior, but improve the convergence over the entire spectrum of
the iteration operator, a topic which we are currently investigating.
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