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ANALYSIS OF FETI METHODS FOR MULTISCALE PDES — PART II:
INTERFACE VARIATION

CLEMENS PECHSTEIN'* AND ROBERT SCHEICHL?

ABSTRACT. In this article we give a new rigorous condition number estimate of the fi-
nite element tearing and interconnecting (FETI) method and a variant thereof, all-floating
FETI. We consider the scalar elliptic equation in a two- or three-dimensional domain with
a highly heterogeneous (multiscale) diffusion coefficient. This coefficient is allowed to have
large jumps not only across but also along subdomain interfaces and in the interior of the
subdomains. In other words, the subdomain partitioning does not need to resolve any jumps
in the coefficient. Under suitable assumptions, we can show that the condition numbers of
the one-level and the all-floating FETT system are robust with respect to strong variations
in the contrast in the coefficient. We get only a dependence on some geometric parameters
associated with the coefficient variation. In particular, we can show robustness for so-called
face, edge, and vertex islands in high-contrast media. As a central tool we prove and use
new weighted Poincaré and discrete Sobolev type inequalities that are explicit in the weight.
Our theoretical findings are confirmed in a series of numerical experiments.

Keywords FETI - domain decomposition - finite element method - multiscale problems -
preconditioning - varying and high contrast coefficients - weighted Poincaré inequalities
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1. INTRODUCTION

In recent years, the detailed and fast simulation of biological, physical or engineering pro-
cesses has become an almost standard demand. Often such problems are posed on complex
geometries and involve highly heterogeneous (often non-linear) material parameters. As a
consequence, the development of efficient and robust parallel solvers for heterogeneous media
has been a very active area of research, specifically in the setting of multiscale solvers, and
in the domain decomposition and multigrid communities [2, 3, 7, 8, 13, 14, 15, 16, 17, 29,
30, 31, 32, 33, 34, 35, 40, 41, 42].

In this paper, we are concerned with the convergence of a variant of the finite element
tearing and interconnecting (FETI) domain decomposition method in the context of het-
erogeneous (multiscale) problems, for the particular case that we have large jumps in the
coefficient not only across, but also along the subdomain interfaces. As such this paper is a
continuation of the work in [29, 28], where we have shown the robustness of one-level FETI
methods with respect to coefficient variation in the subdomain interiors, and of [30], where
we have extended these results also to dual primal FETI methods. See also [21, 26, 27].
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In the bigger context, the work follows some earlier work on the robustness of two-level
Schwarz-type domain decomposition methods for heterogeneous media by Graham et al.
[14], Graham and Scheichl [15, 16], as well as Scheichl and Vainikko [35].

FETI methods are robust domain decomposition methods for solving finite element dis-
cretisations of partial differential equations (PDEs) with excellent parallel scalability proper-
ties. They belong to the class of dual iterative substructuring methods and were introduced
by Farhat and Roux [11]. For an extensive literature review on the analysis of FETI methods
see our first paper [29].

Assuming that the coefficients of the PDE are constant in each subdomain, Klawonn and
Widlund [19] proved (based on pioneering work by Mandel and Tezaur [23]) that the spectral
condition number of the preconditioned FETT system is bounded by

(1.1) C (1 +log(H/h))?,

where the constant C' in (1.1) is independent of possible jumps in the coefficients across
subdomain interfaces when a special scaling of the preconditioner is applied. Here, as usual,
H and h denote the subdomain diameter and the mesh width, respectively, and C' is inde-
pendent of H and h, as well. This bound (1.1) was also shown to hold true for FETI-DP
methods and for the related balancing Neumann-Neumann and BDDC methods [19, 20, 22].
An excellent account of all these results can be found in the recent monograph [39] by Toselli
and Widlund. We also refer to [5] where it is shown that this bound is sharp. Finally, we
mention also that until recently, certain regularity assumptions on the subdomains had to
be made. In the article [18] (see also [9]) the authors were able to weaken these assumptions
significantly and to treat also quite irregular subdomains in two dimensions, as they appear
when decomposing unstructured meshes with graph partitioners.

However, all the above mentioned analyses assume that the coefficients of the PDE are
piecewise constant with respect to the subdomain partitioning. The main focus of the present
work is the analysis of FETI methods for highly heterogeneous multiscale problems, i.e., in
the case of coefficient jumps that are not aligned with the subdomain interfaces and/or vary
strongly within a subdomain, particularly for the case that jumps occur along the interface.
It has already been observed numerically by several authors (see e.g. [17, 21, 31, 32]) that
a simple generalisation of the scaling employed by Klawonn and Widlund in [19] leads to
robustness of the FETI method even in this case. In the following, we restrict ourselves to
the model elliptic problem

(1.2) -V .- (aVu) = f,

in a bounded polygonal or polyhedral domain Q@ C R% d = 2 or 3, subject to suitable
boundary conditions on the boundary 92. The coefficient a(x) may vary over many orders
of magnitude in an unstructured way on . It is not surprising that (1.1) also holds in this
case but in general with C' = C'(«), i. e., with some possible loss of a-robustness. In our recent
article [29] we have shown that the dependence on « is restricted to the variation of a(x) in the
vicinity of subdomain interfaces (within each subdomain). More precisely, if §2; , denotes the
boundary layer of width 7 of any of the subdomains ;, and if «(z) ~ a(y) for all z,y € €,
then C(a) < (H/n)?, independent of the variation of a(z) in the remainder £;\;,, of each
subdomain and independent of any jumps of «(z) across subdomain interfaces. The hidden
constant depends on the local variation of o(z) in €;,. Of course this constant blows up
when a coefficient jump appears along a subdomain interface, but numerical experiments
([21, 29, 32]) indicate that the condition number of the preconditioned FETI system does
not blow up, at least when o jumps only a few times along each subdomain interface.
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In the present work, we extend these results and give a rigorous analysis showing that
one-level FETI and a variant of one-level FETI, the all-floating (or total) FETI method
[10, 24, 25, 27|, are a-robust in the following sense:

(i) Let us assume that each subdomain boundary layer €2; , can be subdivided into two

connected subregions leg ) QEQH) such that a(x) ~ a(y) for all z, y € ng;l), separately

for each k = 1,2. Then the constant in (1.1) is bounded by
Cla) S (H/n)”,
where the exponent (8 equals d or d — 1, depending on the size of the interface
between len) and (25277) The bound is again completely independent of the values of
a(z) in the subdomain interiors, but also of the contrast of the value of a(x) in Qfln)
0 02
and in €, 0

(i) Let us assume that each subdomain boundary layer €;, can be subdivided into M

connected subregions len)’ e ’Qz(}]‘n@ such that a(x) ~ a(y) for all z, y € QE?, again
separately for each k = 1,..., M. In addition, we assume that we can extend each of
the subregions QZ(];) to the interior of €2; such that all the extended subregions ng)

have one common interface X, that may be a vertex, a line, or a surface, and such
that for each point = € Qk)

./ we have a(x) 2 minyeﬂ(k) a(y), i.e., a(x) in the interior
M

is essentially larger than a(x) in the boundary layer in each of the extensions. If

the interface X" between the extended subregions in each subdomain €2; is at least

an edge (resp. vertex) in three (resp. two) dimensions, then
C(a) < (H/m)? (1 + log(H/h)).

Our central theoretical tools to prove this robustness are new weighted Poincaré and dis-
crete Sobolev type inequalities that are explicit in the weight o and in the geometrical
parameters H and 7. To the best of our knowledge these inequalities have not appeared in
the literature before. The difference to many existing inequalities in weighted norms is that
our constants are explicit in the weight, and often even independent thereof. Note however
that other weighted Poincaré type inequalities have been proved by Xu and Zhu [42] (based
on [4]) and in a recent article by Galvis and Efendiev [12].

The remainder of this article is structured as follows. Section 2 starts with some prelimi-
naries. Section 3 is devoted to weighted Poincaré and discrete Sobolev type inequalities. In
Section 4 we describe our generalisation of the one-level and the all-floating FETI method
to multiscale PDEs and give the statements of our key results. The proofs of these results
are then given in Section 5 where we introduce some additional technical tools needed in our
analysis. We finish with some numerical experiments that confirm our theoretical results in
Section 6.

2. PRELIMINARIES

Let Q C R? (with d = 2 or 3) be a connected, open, and bounded domain with Lipschitz
boundary d2. We consider the following model problem: Find u € HY(Q), u|sq = gp such
that

(2.1) /Qa(x) Vu(z) - Vou(z)de = /Qf(x) v(x)dx Yo € HY (D),
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for given functions f € L?*(Q) and gp € H'Y?(Q). For simplicity, we choose Dirichlet
boundary conditions on the whole of 0€2. However, all of our work can easily be generalised
to Neumann boundary conditions on a part of 0{2. The domain {2 decomposes into non-
overlapping subdomains {€2;};—1,. n such that
_ N _

(2.2) Q=[] Q.

i=1
The subdomain boundaries 0f2; are assumed to be Lipschitz. We define the skeleton I'g, the
interface I', and the subdomain interfaces I';; by

(2‘3) T'g:= UaQ“ T .= FS\897 Pz‘j = (8&%(\89»\89

The subdomain diameters are denoted by H; := diam ;. As in our previous work [29] we
need some regularity assumptions on the subdomain partition.

Definition 2.1 (regular domain). For d = 2 (or 3), let D C R? be a bounded contractible
domain with a simply-connected Lipschitz boundary. D is called a reqular domain, if it
can be decomposed into a conforming coarse mesh of shape-regular triangles (tetrahedra).
Whenever considering a family of regular domains, such as partitions into subdomains, we

implicitly assume that the number of simplices forming an individual subdomain is uniformly
bounded.

Definition 2.2 (shape parameter). For a simplex T', we define the shape parameter p(T') to

be the radius of the largest inscribed ball. The shape parameter of a regular domain D is

defined as p(D) := 11212 p(T;), where {T;}1<i<s are the simplices according to Definition 2.1.
<i<s

Definition 2.3 (shape-regular partition). Let D be an open domain in R? or R3. A partition
of D into regular subdomains {D;};—1,._n, such that D= Ui\il D;, is called shape-regular, if

p(D;) ~ diam D, and  D;ND;#0) = diamD; ~diamD; Vi,j=1,...,N.

Assumption A1l. The subdomains {€;} form a non-overlapping shape-regular partition of
2, and the underlying coarse mesh (cf. Definition 2.1) is conforming.

We introduce the following topological sets similar to [39, Definition 4.1].
Definition 2.4. The skeleton I'g is the disjoint union of

e subdomain faces, regarded as open and connected sets (not necessarily planar), which
are shared by two subdomains or by one subdomain and the outer boundary 912,

e subdomain edges, also regarded as open and connected (but not necessarily straight),
shared by at least two subdomains, such that the closure of all edges forms the
boundaries of the faces,

e subdomain vertices, where at least two subdomain edges meet.

We denote by

e F; the set of subdomain faces,
o &; the set of subdomain edges,
e V; the set of subdomain vertices

on 0F);. These are further subdivided into faces, edges, and vertices on the interface 0§2; NI,
denoted by .7-?, SZ-F , and Vzr , respectively, and into faces, edges, and vertices on the outer

(Dirichlet) boundary 0€2; N 95, denoted by FP, £, and VP, respectively.



ANALYSIS OF FETI METHODS FOR MULTISCALE PDES — PART II: INTERFACE VARIATION 5

\/x/ VYA‘VX%A
JAV) VAVAVAVAYA
AV, VAVAVAVAYAYAN
NBEN, remainder JX/N
VN aAVAY: Y

AV [
& n VNN
(boundary Ia’yér

FIGURE 1. Boundary layer §);,, of the subdomain €2;, cf. Definition 2.5.

We consider simplicial triangulations 7; on §2; which are quasi-uniform and shape-regular.
The local mesh parameter is denoted by h;. We require that the triangulations match on the
subdomain interfaces. Note that these assumptions (together with Assumption A1) imply
that H; ~ Hj and h; ~ h; if I'; ; # (). The set of nodes of the mesh on the local boundary 9€2;
is denoted by OQ?, and similarly we define I'* and F?j to be the sets of nodes on the interface

I' and on the subdomain interface I';;, respectively. A typical node will be denoted by zh.
For the discretisation of (2.1) we use continuous piecewise linear finite elements. We denote
by V(Q), V*(Q;) and V"(99;) the spaces of continuous piecewise linear functions (with
respect to the mesh) on the domain €2, on a subdomain ; and on the local boundary 0€;,
respectively. Note that these spaces do mot incorporate the essential boundary conditions
on 9. Without loss of generality we assume that the given Dirichlet trace gp is in V*(99).
Also, without loss of generality we assume that the coefficient « is piecewise constant on the
elements of the triangulation.

Our analysis will require some notion of a boundary layer near subdomain interfaces.
Therefore we need the following definition which is closely related to the one in [14].

Definition 2.5 (discrete boundary layer). Let ¢ € {1,..., N} and n; > 0. We define the
discrete boundary layer of €; to be the open set ); ;. such that

Qi = U {? : T €Ty, dist(r, 08;) < m} ,

i.e., the set of all points which have at most distance 7; from the boundary 0€); extended to
a union of elements. An illustration of this definition is given in Fig. 1.

Definition 2.6 (n;-regular). The discrete boundary layer €; ,, is called n;-regular if there
exists a shape-regular partition

i = {wi,l, e 7wi75i}

of €;,, into non-overlapping, regular (in the sense of Definition 2.1) patches w;; with
diamw; j ~ 7;, such that (i) the intersection of Ow;; with 0€; is non-empty and equal
to the union of a set of faces of the simplices forming the patch w; ;, and (ii) the intersection
of Ow; j with an edge E € &; is the union of edges of the simplices forming the patch w ;.

Assumption A2. For each i € {1,..., N} the parameter 7; > 0 is chosen such that

(i) Qi is my-regular,
(i) m ~nj, if Ty # 0, and
(iii) the meshes induced by the patches match on the subdomain interfaces.
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For the sake of simplicity, we make no difference between functions on discrete spaces and
their vector representations with respect to the standard nodal basis, as well as between
operators and their matrix representations with respect to the same basis. Similarly, we
identify any discrete space X with its dual space X*.

On the subdomain €2;, we can assemble the local finite element stiffness matrix K; and
group it with respect to the unknowns on the subdomain boundary (subscript B) and the
interior (subscript I),

Ki;pp K;pBr
2.4 K; = ’ ’ .
(2:4) < KB  Kir >

Since none of the spaces V"*(£;) incorporates essential boundary conditions, each of the local
operators K; is only positive semi-definite with ker K; = span{1gq, }, where 1g, denotes the
constant function 1 on £2;. We define the Schur complement S; of K; ;7 in K; by

(2.5) S; = Kipp — Kipi[Ki] " Kiip.

Note, that the application of S; means actually solving a Dirichlet boundary value problem
on the subdomain §2;. Since S; is symmetric positive semidefinite, it defines a seminorm,

(2.6) v]s, := (S;v, v)1/? for v € V(0Q),

that obeys the minimising property

(2.7) of2, :min{/Q ofe) [VO@)dr + T VA(,), Tlog, = v}

i

We denote by H; v the function v € VR (€,) for which the minimum is attained, and we call
this function the discrete a-harmonic extension of v from V(98;) to V().

The Galerkin projection of (2.1) onto the space V"(£2) (which does not include the essential
boundary conditions) leads to the following constrained linear system. Find u € V((Q),
ulpg = gp such that (2.1) (substituting u for v and ¥ for v) holds for all test functions
v e V(Q), ]pq = 0, in short

(2.8) Ku=f.

The global stiffness matrix K and the load vector f can be assembled from (parts of) the
local contributions K; and f;, respectively. Non-homogeneous Dirichlet boundary conditions
can be treated with standard homogenisation techniques. FETI methods are special domain
decomposition methods to solve system (2.8) in parallel. The common idea of these methods
is to decouple the system subdomain-wise and to enforce the continuity of u across the
subdomain interfaces by Lagrange multipliers A. There are various strategies to eliminate
the primal variables and to design parallel preconditioners for the dual system in \; these
are the one-level, dual-primal, and all-floating or total FETT methods, see [10, 39], as well as
[24, 25] for further results developed in the closely related area of boundary elements (BETT).

To simplify the presentation and the proofs we will follow mainly the all-floating approach
where the Dirichlet boundary conditions are also incorporated via Lagrange multipliers.
However, the results carry over also to the more classical one-level FETI approach, albeit
with one additional assumption. We will come back to this below. See [27, 30] for details on
how the proof techniques can also be extended to dual-primal methods.
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3. WEIGHTED POINCARE AND DISCRETE SOBOLEV INEQUALITIES

The crucial new theoretical tools needed for our analysis below are weighted Poincaré and
discrete Sobolev inequalities. As we have seen in [29], the robustness of FETI methods
is not affected by variations of the coefficient in the interior of each subdomain €2;. This
is the reason why in [29] we generalised the Poincaré and discrete Sobolev inequalities to
the discrete boundary layer €); .. Here we go one step further and prove certain weighted
versions of Poincaré and discrete Sobolev inequalities on the discrete boundary layer €); . in
order to allow also for some coefficient variation along the interfaces between subdomains.

3.1. Weighted Poincaré inequality — two coefficient regions. Let us consider a single
subdomain €; and let us fix n; > 0 according to Assumption 2. To state our weighted
Poincaré inequality we further decompose the discrete boundary layer 2;,, into two non-

overlapping connected subregions Qz(ln)l and 95277)1 such that

= =1)  =(2
(3.1) Qi = 00 UOE
see also Figure 2. Let T 1(17721 )

M A po®
o0t ool .

be the larger of the connected components of the interface

Definition 3.1. If Q, ,, is n;-regular, we say that the partitioning (3.1) is compatible, if each
(k)
i»ni
such that the interface FE};) is the union of faces of the patches.

of the subregions €2, can be partitioned into a union of the patches w;; in Definition 2.6,

(%)

On each of the subregions (), n; We set
k) : (k)
3.2 a(_:: min o(z), a;’ = max «a(x),
(32) af}) = mig afx),  all) = max alz)

1M M4

k)

such that g(k) <a(x) < a® for all z € Qz(m

4T — Byl

Lemma 3.2 (weighted Poincaré inequality). Let n; > 0 and let §; ,, be n;—regular. Suppose
that the partitioning (3.1) is compatible and u € H(Q;,,) with fF<12) uds = 0. Then,

i,1m;

1

2 ~ 1,15
ni Qiﬂh‘

afz) lu(x)|*de < CF /ﬂ alz) |Vu(z)|* de

with

H\d ;)
= () pasoit
;i k=12 o

U1
in general. If d = 3 and the area of the interface fulfils |F§17721)] 2 H;n; the inequality holds
with )
H;\2 a;
cr. = ( Z) max —2n

M\ ) k=12 on("jy).
5l

Proof. Let k € {1,2}. Since €2;,, is n;-regular and the partitioning (3.1) is compatible, we
can partition QEI;)Z

{wgz) }, and

into a union of patches from the set Z;,, (cf. Definition 2.6) denoted by
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i D
,,,,, Ty — Qi
H1 § H1 |
O P R
gznni Q‘iﬂi

FiGure 2. Different settings of the subregions Ql(?l in three dimensions

(Left: |1“(12 | ~ H;n;; Right: |I‘(12 | ~ 171)

2 || ||L2 Q(k)) Z 2 || ||L2(w(k)

Let A(k) = 8Q(k) NOLY;. Then, by Definition 2.6, A( ) is the union of faces 7(”;) of the patches

(k)
4,5

1
(3.3) ||U|| 2q®) ) Z{W\Hl o) ||U” (k)} Jul?, Q<k>) ||U||L2(A<k>)

M4

{wZ J } Hence, by a standard Friedrichs type inequality on each patch w;’, we have

Now, on each of the parts AE )

proved in [29] namely
H\B
< (I 2 10k) _
2(a®y ~ (m ) |u’H1(Q§.fZ§_) vu e H(®y,), (12) uds =0,
i im;
with 8 = d in general, and 8 = 2 if d = 3 and |F§1772L)| 2 H;n;. A proof of (3.4) is given in
the Appendix. Substituting (3.4) into (3.3) and using (3.2) we finally get

we can apply a generalised Poincaré inequality of the type

(3.4) HUH

1 ) 7(
a - a(z) lu(z)|"dr < kgza 7m< ) |u |H1 @)
(k)
< E B Inax i OZ(IL‘) |V’LL(CL')|2 dx .
~ ) k=12 o (F)
777’ a 7772 B4
0
Remark 3.3. (i) First of all note that the Poincaré constant in Lemma 3.2 only de-

(k)

pends on the local variation of a on each subregion 2; s of €, and is completely
independent of the values and the variation of « in the interior of €;, or of the

contrast between the two regions Q( ) and 92277)1 In particular, if a(x) is constant

on each of the regions an)l then Ci*,m = (H;/n;)? (with 3 depending on the size
(12))

of the interface L.
range of .

(ii) Note that if n; > H;/2 then €;, = Q; and so Lemma 3.2 also holds on all of ;. In
this case the inequality reduces to

iz | e@ @ 5 Gy, [ a@) Va@)P ds.

and the Poincaré constant is completely independent of the

i
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(2)

im0 1 empty, we can set Fl(lni) := 0€);, and the

(iii) Also if one of the subregions, say €2,
inequality reduces to
(1)
1 Hi\2 T
a(@) |u(@)|?de < (7) " / a(z) |Vu(z)|? dz.

— '
M J i, 7 I

(iv) Note that our new proof idea (see Section 5) uses only arguments on patches instead
of subdomains. Therefore we can even generalise Lemma 3.2 to non-regular subdo-
mains whose boundary layers are n;-regular and where each subdomain face (resp.
edge) still touches O((H;/n;)*!) patches. Then, in order to prove (3.4) (see the
Appendix) we need the following assumptions for each k = 1, 2. (a) There exists a

shape-regular partition of Q'Ek';])z into regular patches of diameter O(7;), (b) each pair

of such patches must be connectible via a path containing at most O(H;/n;) patches,

and (c) in three dimensions, the overlapping argument as stated in the proof of [29,

Lemma 4.3] must be applicable. In fact these assumptions can only be violated if

the regions QE’;)Z are rather badly shaped.

Obviously, the above concept can be extended in a straightforward way to M; > 2 subre-
gions Qz(]j;), by introducing M; — 1 functionals.However, since we will only have one degree of
freedom per subdomain in our coarse space (see Lemma 5.2 below), this will be of no use
here. Instead we prove a weighted discrete Sobolev type inequality in the next subsection.

Weighted Poincaré inequalities with more than one functional (based on [4]) were used
by Xu and Zhu [42] recently to prove coefficient—robustness of geometric multigrid in the
case of piecewise constant coefficients that are resolved by the coarse meshes. A very similar
weighted Poincare inequality to the one we gave here (with one functional) was also recently
proved by Galvis and Efendiev [12] and used in the analysis of two-level overlapping Schwarz.

3.2. Weighted discrete Sobolev inequality — multiple coefficient regions. Let us

again consider a single subdomain €2;, but now let {ng)}kzlw’Mi be a non-overlapping
shape-regular partitioning of (all of) €; into M; connected subregions, i. e.

(3.5) o =0Vu...ua™,

such that the intersection of all subregions

M;
(3.6) xr ="
k=1

is a vertex, an edge, or a face of all the subregions Ql(-k). Note that this restricts us to
M; = O(1) and that the diameter of each of the subregions Ql( ) is O(H;), see Figure 3, left.

Now, let n; > 0 and let Q(k) Q(k) N Q;y,, i.e. the part of the discrete boundary layer

in Q( ). For each Q( )1 let a(k)_ and a( )
take Iarger values in the interior of Q;.

be as defined in (3.2). Note, however, that a may

Lemma 3.4 (weighted discrete Sobolev inequality). Let n; > 0 and let Q;,, be n;—regular.
Suppose that the partitioning (3.5) is compatible and that

(3.7) alz) 2 o) Vr € ng) VE=1,...,M;.

~ =L
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Iﬂi

2

5 o?
Q; o
Xi
H, - |
| [
iR oy =
()
o Q,

FiGurE 3. Left multiple coefficient regions, admissible for Lemma 3.4, in

grey: Qg’;{, right beam type example, see Remark 3.5(iii)
Then, for all u € V() with [y.uds =0, if X} is a face or an edge, and u(X}) = 0, if
X7 1s a vertex, we have

1
2 a@ ) < c, / a(z) [Vu(z)? da
; Qin, Q;
with "
_(k
H; M, &,
* . . . 1 d 2,14
Ciﬂ?z’ T U(Hlﬂ hl) E I?jfc (k)
1,1
and
1 if X' is a face in three dimensions or an edge in two dimensions,
o(Hi, hi) == ¢ (1+1log(H;/hi)) if X; is an edge in three dimensions or a vertex in two dimensions,
H;/h; if X' is a vertex in three dimensions.

Proof. The proof is identical to that of Lemma 3.2. However, instead of (3.4) we use the
(k)

following discrete Sobolev inequality on each of the subregions €™,

1
(33) i Ml ) S OB [,
This inequality follows from [39, Lemma 4.15, Lemma 4.21, and Sect. 4.6.1]. O
Remark 3.5. (i) Note that as long as the coefficient « fulfils condition (3.7) the con-

(k)

stant in Lemma 3.2 only depends on the local variation of o on each subregion €2,

(

but not on the contrast between the regions Qik). In particular if « is constant on

each of the regions ng) then the Poincaré constant is completely independent of «.

(ii) Next we would like to introduce the concept of an artificial coefficient in order
to establish a better understanding of Lemma 3.4. Suppose that we can find an
artificial coefficient oy (z) and M; regions ng) with the common interface X7,
such that «,,t restricted to ng) stays in the same range as a,;¢ restricted to QEI;)Z
Then, Lemma 3.4 holds for a = ay,¢. However, it still holds, if « is made largef in
the subdomain interior, i.e. if a(z) > aqure(x) for all € Q; \ Q; ;.

(ili) The beam type example in Figure 3, right, cannot be treated with the weighted
Poincaré inequality in Lemma 3.2 because the beam is not connected in the boundary
layer. However, it can be treated with Lemma 3.4 since the intersection of the two

subregions contains a face. If the thickness of the beam is O(7);) one can even derive
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analogous estimates being explicit in the aspect ratio H;/n; using the framework
given in the Appendix.

The following stronger result follows immediately from the proof of Lemma 3.4.

Corollary 3.6. The statement of Lemma 3.4 still holds if the subregions ng) overlap and
condition (3.7) holds. Also, their union does not have to be the whole of Q; as long as the
entire boundary layer €, remains covered and inequality (3.8) holds.

Remark 3.7. (i) The overlapping case can be seen as follows. For each subregion

(k)

ot Which stays in the same range as when

(k)

art»

ng) we can find an artificial coefficient «

restricted to Qz(lj])z
for a point  common to more than one subregion, «(x) must be larger than the
maximum of the artificial coefficients at . Then by carefully adding up the separate
inequalities (3.8) on these subregions, one easily concludes the weighted discrete
Sobolev inequality of Lemma 3.4 by lifting the artificial coefficients to . Note that
we can even choose artificial subregions Qg;)rt that overlap in the boundary layer.

This way we can treat the plate type example, shown in Figure 4, left, where a

The real coefficient @ must now be larger than each « i.e.,

region le) with a larger coefficient cuts through a region with a smaller coefficient.
To see this we set Q) = le) and Q2 — ;. Then the inequality follows again

i,art i,art
by a lifting argument.

(ii) In contrast to the beam example in Remark 3.5(iii) it makes a big difference whether
the coefficient in the plate is larger or smaller than in the surrounding region. In the
latter case our theory does not apply and we cannot guarantee that the Poincaré
constant in Lemma 3.4 is independent of the contrast.

(iii) To discuss the second assertion in the Corollary 3.6, suppose now that the union
) (R)

,  denote the remainder
that is located in the interior of €);, see Figure 4, right. Then the coefficient in QER)
can be chosen arbitrarily, in particular arbitrarily small, and the Poincaré constant

(R)

of the subregions Qz(k forms just a part of €2; and let Q2

in Lemma 3.4 is independent of the values of o in €2;"”. The difference compared
to (ii) in this remark is that in the current setting the inclusions do not separate
regions of larger coefficients from each other. We point out that the shapes of ng)
may of course influence the Poincaré constant as well. If we generalise to subregions
ng) that can be partitioned into regular patches of diameter O(7;), we can work
out similar results using the framework given in the Appendix, but possibly with a
different dependency on H;/n;. We would also like to point to the recent articles
[9, 18] where inequalities related to (3.8) were proved for quite irregular subregions
in two dimensions with only weak dependence on their shapes.

4. FETI METHODS FOR MULTISCALE ELLIPTIC PDES

Let us now describe the classical one-level and the all-floating FETI method. Following
[39, Sect. 6.3], we introduce separate unknowns u; € V'(£;) on the subdomains and denote
by u = [uy,...,ux]" the discontinuous approximation of @ in sz\; L VR(€;). The continuity
of the solution is enforced by constraints of the form

(4.1) wi(z") —u;i(z") =0 for 2" € FZ- .
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H;i

)
o n, : H,
i}

Ficure 4. Coefficient distributions related to Corollary 3.6. Left plate type
(R)

example, see Remark 3.5(i), right inclusions €2, ",

Note that at nodes where more than two subdomains meet this introduces redundancies. In
this work we consider only fully redundant constraints, i. e., the full set of possible constraints
is used. In the all-floating formulation (cf. [10, 25]), we incorporate the Dirichlet boundary
conditions by additional constraints of the form

(4.2) ug(z") — gp(z") =0 for z" € OO N QY.

Note that unlike the continuity constraints (4.1), the Dirichlet constraints (4.2) act com-
pletely locally on each subdomain. Let N¢ denote the total number of constraints in (4.1)
and (4.2) and set U := RN, Then we can write (4.1) and (4.2) compactly as

N
(4.3) Z Biu;=b € U, or equivalently, Bu=».
i=1

The operators B; : V*(Q;) — U can be represented by signed Boolean matrices. The full
jump operator B : Hfil VR(Q;) — U is defined as B := [By,...,By]. The entries of the
vector b € U that correspond to the constraints in (4.2) contain the values gp(x"). All other
entries of b are zero. By a simple energy minimisation argument, it follows from the above
that solving (2.8) is equivalent to finding u = [u1,...,uy]’ and A € U satisfying the saddle
point system

K, 0 B/ uy 1
(4.4) K : S [
0 Ky By un IN
By -+ By 0 A b

System (4.4) is uniquely solvable up to adding elements from ker BT to X if and only if the
block K := diag (K;) is SPD on ker B, or equivalently, ker K Nker B = {0}. This condition is
true whenever the Dirichlet boundary is non-empty. We refer to U as the space of Lagrange
multipliers. The more classical one-level FETI formulation leads to a very similar saddle
point system. See [29, 39] for details.

Recall that each of the operators K; is only positive semi-definite and ker K; = span{1q, }.
We introduce operators R; : R — Vh(Qi) 1 & — & 1g, such that range R; = ker K;. Let K;r
denote some pseudoinverse of K;. Then, under the compatibility condition

fi—BZ-T)\ € range K ,
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we can eliminate the unknowns u; from (4.4), i.e.

(4.5) ui = K][fi— B/ A +Rié&,

for some ¢ = [¢;]~ . Finally, using that range K; = ker R/ and with the abbreviations
K :=diag(K;), f:=[fi....fn]", R:=diag(R)), K= diag (K]),
F:=BK'B'", G:=BR, d:=BK'f—b, e:=R'f,

we arrive at the dual formulation (see [39] for details): Find (), £) € U x RY such that

Fr -G A d
40 (e 0 )(e)-(1)
In practice, this saddle point system is solved using a projection
(4.7) P:U—kerG' cU such that P=1-QG(G'QG)'GT,

where a careful choice of the SPD scaling operator @ : U — U will be crucial to render the
method robust to coefficient variation (see (4.14)—(4.15) below). Introducing the subspace

(4.8) V:i={AcU:(Bz,\)=0 VzckerK}=kerG' =rangeP
and using the projection operator the saddle point system (4.6) can be reduced to solving
(4.9) P'TFX=P'(d—F\),

for \ € V, where \o = QG ((iTQ G)~le. The original variables A and ¢ can then be recovered
from the relations A = Ao+ A and £ = (GTQG)'GTQ (F ) — d).

Several things are worth mentioning. First note that G' QG is the Galerkin projection of
BTQ B onto ker K. Since ker K Nker B = {0}, the operator GTQG is invertible as long as
@ is SPD on range G. Furthermore, since equation (4.9) is SPD on the subspace V' modulo
ker BT, it can be solved using a projected preconditioned conjugate gradient method. The
actual solution u can finally be recovered using (4.5). Note that even if X is only unique
up to an element from ker BT, the solution u is always unique (see e.g. [27] for a more
detailed discussion). The crucial ingredients that will make the method robust with respect
to varying coefficients are the choice of Q and of the preconditioner M 1. In the sequel we
present suitable choices for Q and M !, generalising the method analysed by Klawonn and
Widlund and building on the results in [29, §5.2 & 5.3].

4.1. Choice of Q and M. We follow [29, §5.2]. In order to define M1 we need to
introduce scaling operators D; for the Boolean matrices B; on the space U of Lagrange
multipliers. For each subdomain §; and for each z" € 9€;, we define the pointwise weight
(4.10) a;(z") == max Qr s
TCwi(zh)
where w;(z") C Q; is the (local) patch of all elements in 7; that contain node x” (see [29,
Fig. 5]). Furthermore, we define the weighted counting functions
-1
= (h = (oh h h
a; (™) Y. ag(z") for 2" € 0Q0},
(4.11) 5i(z") = ke (ah) Z
0 for x € T\ 00QF
where N'(z") := {k : 2" € 994}, the index set of the subdomains sharing node 2" € T'". Each
function (52() can be interpreted as a finite element function on the skeleton I'g, and the union
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of all these functions provides a partition of unity on the skeleton, cf. [39, Section 6.2.1]. Now,
to define D;, let )\ij(:vh) denote the component of A € U which corresponds to the constraint
(of type (4.1)) at an interface node 2" € I‘?j and let \;p(z") denote the component of A
corresponding to the constraint (of type (4.2)) at a Dirichlet node " € 9QF N 9Q. Let
D; : U — U be the diagonal matrix such that

(4.12) (DiN)ij(z") == 5;(:Eh))\ij(mh) for z € F?j ,
(D;i\)ip(2") == N\ip(2) for 2 € 9QF N Q2.
Then our FETT preconditioner is chosen to be
l Si 0
-1._ B, i D,
(4.13) M= §D1BZ ( 0 o )Bz D;.

where the S; are the Schur complements of the stiffness matrices K; defined in (2.5).

The linear operator () which appears in the projection P in (4.7) is (usually) also set to
be a diagonal matrix with

(4.14) (Q )\)ij(a:h) := min(a;(z"), aj(xh)) qi(z") Aij (z") for z € Flhj ,
' (QNip (") == a;(x") ¢i(z") Nip (a™) for x" € 9QF N 0N,

where, in three dimensions,

h? . . .
1+log(H;/h;))+ if 2" lies on a subdomain face,
w15 =] ORI

h; if " lies on a subdomain edge or vertex.

In two dimensions, ¢;(2") = (1 + log(H;/h;)) hi/H; for edges and ¢;(z") = 1 for vertices.
Note that g;(z") ~ g;(2") for neighbouring subdomains since H; ~ H; and h; ~ h;. If the
coefficient « is piecewise constant with respect to the subdomains, our choices of M1 and
@ coincide with the ones given in [25] (which builds on [19]).

In each step of the projected preconditioned conjugate gradient method, we have to apply
PTF and P M~!. Therefore, the main ingredients of FETI methods are local Dirichlet and
regularised Neumann solves on the subdomains §2; as well as a coarse solve with the operator
G'TQ G, which is sparse, see [29, 39]. We assume that these types of problems can be handled
by direct solvers.

We remark that if we do not impose the Dirichlet boundary conditions by Lagrange multi-
pliers but incorporate them in the local spaces V' (£2;), we obtain the standard one-level FETI
method, cf. [29, 39]. There, some of the operators K; are regular, thus some of the kernel
spanning operators R; are not needed, and the dimension of the coarse space gets smaller,
but otherwise the setup and the choice of Q and M ! is the same.

4.2. Main result. We are now ready to state the main result of this paper and present new
condition number bounds for the standard one-level and for the all-floating FETI method.
The proofs are postponed to Section 5. Before we give these results we need one final
technical assumption on the local variation of a(z) (see also Remark 4.4 below).

Assumption A3. Let ¢ € {1,..., N} and let w; ; € 5;,, be one of the patches covering §; ,,
in Definition 2.6. We assume that @;(z") is constant on each face f and on each edge e of
Ow; j N 09, i.e. we assume no coefficient variation locally on any of the patch (boundary)
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faces or edges in any of the subdomain boundary layers. (Recall that faces and edges are
always considered to be open, i.e. they do not contain their boundary nodes.)

Theorem 4.1 (all-floating FETI). Let {n;} and a(x) be such that Assumptions A1, A2
and A3 hold. On each subdomain let C7, = be the minimum of the values of C7, ~in Lemma 3.2
and in Lemma 3.4 with compatible partitionings (3.1) and (3.5), respectively, such that (3.7)
holds. Then the condition number k of the preconditioned all-floating FETI system described

above satisfies
N H; N
k < max — max (C’;"n, (1+ log(Hi/hi))2> :
j=1 n; i=1 i
The hidden constant is independent of H;, n;, h; and N, as well as of the contrast in the
coefficient o. It does depend on the local variations of o on each patch w;; (see also Re-

mark 4.4). The constants C}, depend on (i) maxy az(',];)i/gz(,kn)ﬂ (i) a power of H;/m;, and
possibly (i) a logarithmic or linear term in H;/h; (see Section 3 for details).

Proof. Postponed to Section 5. 0

Corollary 4.2 (one-level FETI). Let the assumptions of Theorem 4.1 hold. In addition, let
us assume that, for each subdomain ); that touches the Dirichlet boundary, the subregions

QE?Z in (3.1) or ng) in (3.5) all touch the Dirichlet boundary at least in a subdomain edge
(resp. vertex) in three (resp. two) dimensions. Then the condition number of the one-level

FETI system also satisfies

k < max — max (sz (1+ log(Hi/hi))2> ,

Proof. Follows from Theorem 4.1. For some details see the final paragraph Section 5. O

Remark 4.3. (i) First, we would like to illustrate this result for a special case. If (a)
n; can be chosen in the order of H;, (b) a(x) is constant (or only mildly varying) in
the subregions QSI;)Z, and (c) the interface X from Lemma 3.4 can be chosen to be

at least an edge in three dimensions, then
kS (1+log(Hi/hi))?

at worst. Moreover, if the number of subregions M; = 2 for all subdomains €2;, then
Lemma 3.2 applies and the cubic dependence is reduced to a quadratic one.

(ii) We would like to emphasise once more that in case we use Lemma 3.2 the estimates
are totally independent of the values of o(z) in the subdomain interiors €; \ €, ,,
see also [29, Remark 3.5].

(iii) Condition (3.7) in Lemma 3.4 is in accordance with the theory given in [29] that
better estimates can be achieved, if the coefficient in the interior of each subdomain
is larger than near its boundary.

(iv) It can be seen from the proof of Theorem 4.1 in Section 5 that Assumption A1l is only
needed for the weighted Poincaré and discrete Sobolev type inequalities in Section 3.
In that sense, we could relax Al to the weaker assumption that the boundary layer
Qi p, of each subdomain is 7;-regular, see also Remark 3.3(iv). In view of [18], even
weaker assumptions might be possible.

(v) The extra factor max; % in Theorem 4.1 and Corollary 4.2 can be eliminated, i.e.

(4.16) p S max (CF, (1+ log(Hi/hi))?)
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if we set Q = M ™! or if we assume a priori information on a(x) and redefine ¢; in

(4.15) to be

(1+ log(Hi/hi))h— if 2" lies on a subdomain face,

2
(4.17)  qi(ah) = K
h; if " lies on a subdomain edge or vertex,

in three dimensions (with suitable modifications in two dimensions). Note that this
choice requires an a priori knowledge of the parameter 7; for each subdomain €2;.
However, we believe that using technical tricks and a discrete weighted Sobolev type
inequality for edges, one should be able to get estimate (4.16) also for the original
choice of (), but we did not pursue this issue further.

Remark 4.4. Assumption A3 ensures that the functions 5} in (4.11) are constant on bound-
ary edges and faces of the boundary layer patches w; ; in Definition 2.6. We can drop As-
sumption A3, if we choose

~ (h

ai(z") = max |afpeo(w,

z( ) jiah €, || ||L (wi,j)

instead of (4.10). This choice for @;(z") requires even more a priori knowledge on the
coefficient than in Remark 4.3(v) and is not very suitable for implementations.

However, we believe that the statements of Theorem 4.1 and Corollary 4.2 can also be
proved for the original choice of @;(z") in (4.10) under a suitable smoothness assumption on
~ h .
a;(z™), ie.

AP — & (P 1
‘O‘z(‘r 2 a}ll(y )| S 7ai(xh)’
|z —y"| i
where 2" and y" are two neighbouring nodes on a boundary face (resp. edge) of one of the
boundary patches w; j. This assumption basically excludes rapid oscillations in a(x) on the

boundary of any of the patches, but allows for large jumps between patches.

5. PROOF OF THEOREM 4.1

As in our previous work [29] we give the proof for the three-dimensional case; the two-
dimensional case is analogous. Section 5.1 introduces an abstract framework on the operator
level, similar to usual FETT proofs, cf. [39, Sect. 6.3]. Section 5.2 introduces some technical
tools which we need specifically for the case of varying coefficients. Finally, we prove the
crucial estimate for the projection operator defined in (5.2) below. In contrast to the proof
idea outlined in [29, Sect. 4] our following proof reduces the crucial bounds to standard
results on patches w; j (cf. Definition 2.6) rather than on subdomains.

5.1. Abstract framework. First, we define the spaces
N
Wi =V"o), wW=]]w,
i=1
in which we will carry out the analysis, we write S; : W; — W;, and we define S : W — W

by S := diag (S). We recall that each S; induces the seminorm |w;|s, 1= (S; wi, w;)'/?, cf.
(2.6), and that |w; +c|s, = |wi|s, for any constant ¢ € R. On the product space W we define

N 1/2
lw|g = (Z]wl%) forwe W.
=1
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Furthermore, we define the space
(5.1) Vii={ueU:(Bz,Qu)=0 VzckerK} = rangeP',

which can be shown to be isomorphic to the space V' defined in (4.8). In the following we
assume that U = range B, i.e., ker BT = {0}. The general case, where we have to work
in the factor spaces modulo ker BT, follows then from this special case; for details see e.g.
[27, 39]. Finally we define the operator

(5.2) Pp:=[B{ D\ By| ... | ByDyBy],

which can be shown to be a projection fulfilling B Pp = B. In other words, I — Pp is a
projection to the functions that are continuous across the subdomain interfaces and that
fulfil the homogeneous Dirichlet conditions on 0. Analogously to [19] we can show that

Eje./\/(:ch) 5}(5Uh) [wz’(l‘h) — wj(:vh)] for zh € OO N T,
wi(xh) for o € 89? non.

In the following we will regard Pp as an operator mapping W to W, because B acts only
on degrees of freedom on the subdomain boundaries. Similarly, we will occasionally regard
B as a mapping from W to U, and B' : U — W. Note also that ker S; = span{lsq,}. As a
second important identity we have

(5.4) B'"M™'B=P}SPp.

(5.3) (Pp w)i(a:h) = {

Using the fact that Pp is a projection, it can be shown that the preconditioner P M~ is
SPD as a mapping from V' to V as long as @ is SPD on range G = B (ker K); for details see
e.g. [19, 27]. Therefore, P M~! has a well-defined SPD inverse M : V — V’. To show our
bound on x we show the spectral bounds

(5.5) (MA N < (FAN) < C(MMN YAeV,

with
H.
c* = (mjgx —]> max (C;n' (1+ log(Hi/hi))Q) .
j=1 n; / i=1 i

The lower bound in (5.5) can be shown by algebraic arguments independently of our partic-
ular choices of @ and D; following [39, Theorem 6.15]. Using similar algebraic arguments the
upper bound can be reduced to an estimate in the space W. Before we give that estimate
we need the following lemma.

Lemma 5.1. For any w € W, there exists a unique z, € ker S such that B(w + z,) € V.
Moreover,

1B zullq < [|Bwlq,
where ||p|g := (1, Q u)'/2. The unique element z,, is explicitly given by

2 = argmin | B(w + 2,)|lo = ~R(GTQG)"'GTQBw,
z€ker K

which shows that the mapping w v zy, is linear. Furthermore, w — —z,, is a projection onto
ker S, i. e., the piecewise constant functions, and this projection is orthogonal with respect to
the inner product induced by BT Q B.

Proof. The proof follows directly from [39, Lemma 6.12]. O
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As shown in [39, Sect. 6.3], the crucial estimate
(5.6) |Pp(w+ z,)|3 < C* wl3 Yw e W.

implies the upper bound in (5.5). In order to make our weighted Poincaré and Sobolev type
inequalities from Lemma 3.2 and Lemma 3.4 applicable, we define for each ¢ = 1,..., N the
linear functional g; : W; — R by

1 fF(IQ) Hiqw;ds, if Lemma 3.2 is applied,

|FE,17;21-)‘ i
gi(w;) := ﬁ S Hiaw; ds if Lemma 3.4 is applied and X/ is a face or an edge,
Hi o wi)(XF if Lemma 3.4 is applied and X is a vertex
(Hiowi) (X)), PP ; ,
depending on which lemma we wish to use, and the subspaces
N
(5.7) Wi = {w; € Wi : gi(w;) =0}, Wt .= HW#.
i=1

Above, H; qw; denotes the discrete a-harmonic extension of w;, see equation (2.7).
Lemma 5.2. Inequality (5.6) holds for all w € W if
(5.8) |Pp(w+ z,)|3 < C*|w|% Yw e W,

Proof. First, by Lemma 5.1, 2, = —y for all y € ker S, and using the linearity we obtain the
invariance

W 2w = (W +Y) + Zwty YVwe W, yekersS.

Secondly, we have the invariance |w + y|s = |w|g for all w € W and y € ker S. Thus both
sides of inequality (5.6) are invariant if we add a y from ker S to w. Finally, for all w € W
we can find a unique y,, € ker S such that w —y,, € W by choosing (y,,); := 9i(Hi qw;). O

5.2. Technical tools. To conclude our proof we only need to show inequality (5.8). If
a(x) is constant on each subdomain €;, this inequality is shown using an additive splitting
into terms corresponding to subdomain faces, edges, and vertices, which is motivated from
formula (5.3). In our case, however, the functions 5} are in general no longer constant on
such subdomain faces or edges, indeed they can have arbitrary large jumps. Therefore, we
need a finer splitting into terms corresponding to faces, edges, and vertices of the patches
forming €; ,,,, cf. Definition 2.6. We denote by

o F; = {F} the set of subdomain faces,
o & = {E} the set of subdomain edges,
e V; = {V} the set of subdomain vertices

of ;, and by

o [, = {f} the set of patch faces,
o E; = {e} the set of patch edges,
e V; = {v} the set patch of vertices

with respect to patches from =, ,, which are part of the subdomain boundary 0€2;. Recall
that .7-"{, 5{ , ViF , and .7-"1»D , EZ»D , ViD denote the subsets of faces, edges, and vertices lying on
I and 05, respectively. Correspondingly, we define the subsets FL, EX', VI and FP, EP, and
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ViD . For convenience we also define X; := F; U & UV, and X, := F, UE; UV,. For each
x € X; we define the union of touching patches w;(x) by

(5.9) wi(x) == U Wij -

XcawiJ

Note, that by Definition 2.1, w;(x) is a regular domain. Without loss of generality we
assume that the patches are aligned with the triangulation 7;. If they are not we can use
the Scott-Zhang quasi-interpolation operator [37] as we did in [29].

Similar to [39, Section 4.6] we define the finite element cut-off functions

e ¥, € VR(€);) as being 1 at the vertex v, and zero on all other nodes.

e ¥, € V() as being 1 at the nodes on the (open) edge e, and zero on all other
nodes,

e ¥ € VP(€;) as being 1 at the nodes on the (open) face f, zero on all nodes in
Q; \ (wi(f) U f), and discrete harmonic inside of w;(f).

e 0,, 0., and 0y € V"(98);) as the traces of ¥, Je, and 9y, respectively.

To be more exact we would have to write ¥; v, 0; v, etc., but the domain index 7 will always
be clear from the context and is therefore skipped.

Throughout the whole section we make use of the nodal interpolator I onto V(€2;) (resp.
VR (9€;)) which is continuous in the H'-seminorm (resp. H'/2-seminorm) and in the L?-norm
for quadratic functions. See [39, Lemma 3.9].

By definition the functions 6, provide a partition of unity on 9€2; in the sense that

(5.10) Z I"Ogu)=u  YueW;,
xeX;

The following lemma states that cutting a function uw by one of the functions ¥, costs only
“low” energy.

Lemma 5.3. For x € X; let w; j € E;,, be an arbitrary patch such that x C Ow; ;. Then,
1
11 (0x) B ey S (1 + log(mi/hi))? {|u\§{1(wi,j) + 7722||U||i2(w¢,j)} '
Proof. For a face f there is only one such patch, i.e., w;(f) = w; j. Due to [39, Lemma 4.24],
1
11" 0) B iy S (14 log(mi/hi))? {!uﬁ{l(wi,j) + 17ig||u||%2(wi,j)} :
For an edge e, [39, Lemma 4.16 and Lemma 4.19] yield
1
|Ih(ﬂeu)|%rl(wi(e)) S ||“H%2(e) S (1 +log(mi/hi)) {|“|§Jl(wi,j) + EHUH%?(M,J-)} :
(2
For a vertex v recall that ¥, is the nodal basis function associated with v. We easily obtain

|Ih(19vu)\%{1(wz(v)) S, hz|u(V)|2 S ||u”%2(e)’

for some edge e € E; with v € € and e C w; j. From here we can continue as above. O

The next lemma states that the cut-off functions 9y can be used to estimate the energy
norm by a decomposition into patches.
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FIGURE 5. Illustration of the operator II% " from Lemma 5.5.

Lemma 5.4. For a function u € W;, we have
W £ Y [ a@ VI @)@ P,
xeX; wi(x)
where U is an arbitrary extension of u from 0 to V*(Q; ). The hidden constant is inde-

pendent of the number of patches in €2 ,),.

Proof. First, we convince ourselves that the function
vi= Y IM(0.0)
xeX;

is an extension of u from 99; to ; with its support in §; .., and that v € V(£2;). This is
true because each node in 9Q% belongs to a unique x € X; and ¥ vanishes on 9Q% \ x, and
the supports of the 9 lie entirely in §; ,,. Using the minimum property (2.7) of the Schur
complement, we have

< [ ala) Vo) do.

7,14
Since (i) each 9y is only supported in w;(x) which consists only of a finite number of patches,
(ii) each patch is contained in finitely many supports w;(x) and (iii) the supports w;(x) have
finite overlap, we can conclude that

W, < 3 / )| Vo) de,

which proves the desired statement. ]

The last tool is inspired by [18]. For an illustration see Figure 5.

Lemma 5.5. Let x € X; NX; and let w;, be a patch with x € wj,. Then there ewists an
operator I " : V™ (w; ) — V™(w;(x)) such that for all u € V(wj,),

(Hiﬂiuhx = Ux,
, 1
— 2 — 2 2 2
(5.11) Tl o + 7 T 22y S Nl + 7 Mlzae,

the operator is even continuous in the L?>-norm and the H'-seminorm, separately.
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Proof. Let U be the open connected union of w;(x) and wj ¢ such that diami ~ n;. In a first
step we construct a continuous extension operator & : H'(w;,) — H'(U) making use of the
fact that w; ¢ is Lipschitz, and for the time being assuming that diam w;, = 1. Following Stein
[38] (see e.g. also [1, p. 146ff]), there exists an extension operator & : HYwj,) — HY(RY)
with (Eu)

wjg = U and

1€l oy S lullzeg, ) IEull ey S Nl -

. o, -1
Using the mean value @ := |w; ¢ fwﬂ udx we define

E:H wjp) —» H'U) :urs [E(u —ﬂ)]lu +7.
Obviously, (SU)\% , = u. This operator is stable in L?, as we have

IEulr2ey < 1€ =)llramey + Al 2@y S lu=Tll2w, )+ [¥ll2e) S lull2e,,)

where in the last step we used Cauchy’s inequality and the fact that [U| ~ |w;,|. By using
Poincaré’s inequality on w; , we can also conclude the stability in the H L_seminorm,

Eulmwy < 1E@=)llm@s +@lme S lo=lmw) S lu=Tlme,,-

Using a simple dilation argument the two above equations remain also valid when the diam-
eter of w; ¢ differs from one, and the constants involved depend only on the shapes of w;,
and U.

In a second step we use the quasi-interpolation operator 1" : H (1) — V(i) introduced
by Scott and Zhang [37] (see also [6] and [18]). This operator is similar to the one by Clément
but averages on manifolds instead of patches, which makes it eventually possible to preserve
boundary values. In our current setting we can choose the averaging manifolds such that

(" w)), = uyy Yu e H'(U), ul,, € V(wj),
|Hh U’%{l(u) S \U|12L11(u) ’ HHhUH%%u) S ||U”2L2(u) vue H'(U).
Defining 1% ""u := (IT" &u)w, , we meet the requirements of the lemma. O

5.3. The Pp estimates. In this subsection we show inequality (5.8) by estimating |Pp w|%
and |Pp zy|% separately. For compact notation we define the a-weighted (semi)norms

1/2 1/2
6:12) lulzwyai= ([ a@lu@Pdz) ™, julnpyei= ([ o) Vu@) i)
D D
for a generic domain D.

Lemma 5.6. Let the assumptions of Theorem 4.1 hold. Then,

N
Powly < mix {CF, (1+ log(ni/m)* ol vw e W

Proof. Due to Assumption A3, the functions @; defined on 89? are piecewise constant with

respect to (patch) faces f € F{ and edges e € IE{ , and are thus equal to a constant a;|, on

each x € Xf . As a consequence, the functions 53 share the same property, and we define
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(5Z.L|X analogously. Let ¢ now be fixed. Using identity (5.3) and the partition of unity property
(5.10) we obtain that

(5.13) |(Ppw);|3, :‘ >y 5§|X IO (wi —wy)) + Y ]h(axwi)z

xeX! JENx xexP

i

Let 5 be one of the neighbours of ;. For a fixed x € Xj, large jumps in a(x) can occur in
w;i(x). We can, however, always find one patch w;j € Z;,, such that w;; C w;(x) and
(5.14) o < follpey < ( sp N5
. || oo (w: || Lo (w, up ——= ) @ -
L (WZ(X)) — L (wz,k) — x,yetg,k a(y) 1|X
In other words, w; j, is the patch in the union w;(x) of patches touching x where the maximum
is attained (locally). Obviously, the estimate above depends only on the local variation

in a(x) but not on the contrast of a(z) between the subregions Qf’;)l Let the operator

" Vi (w;e) — VM (wi(x)) be defined according to Lemma 5.5. With the definitions
ijZHj7QZUj fOI“jZl,...,N,

{UJ; = Hiﬂlﬁ;] for x € X; N Xj ,

(5.15)

we have by construction that (w;)pe, = w; and (w}), = (wj)x for all j. From the
definition (5.13), we see that the function

(5.16) vi= Y Yy 5;‘}{ IOy (@; — @) + > T"(Oxim;)

x€X] JENx xexP

is an extension of (Ppw); from W; to V"(;). By Lemma 5.4 we can conclude that

(Pow)ild, < > > (o) /w‘(x)aW[Ih(ﬂX(@i—@f))”de -

XEX{ JEN;
(5.17) T
+ > / o |V (I w;))|? da .
XEXZD wilx
:zdji,x
Using (5.14), we have
a(z)y ~ hiq ~12 D
5.18 Vix < ( sup —) ;15 [ (Vxw; wi(x Vx € X7
( ) T,YEw; a(y) | I )‘Hl( ()
With the same arguments and the elementary inequality
(5.19) a; (z") (5;(:Eh))2 < min (ai(:ch), &j($h)) vzl e F?j ,

cf. [39, Sect. 6.2.3], we obtain that for all x € X! and j € N,

ax) f N2~ (7h ~ W2
< at) . .
ww,x ~ (leel‘g’k (y ) ((5] ‘X) Ay x ’I (?993(’[1)2 'LUJ >)|H1(wz(x))
(z

7 o h 712 -~ h ~X\|2
(mSEEk ! y)) {O‘”X 4 (ﬁxmel(wi(x)) + @ [ (Oxwj )|H1(wi(x))}'

(5.20)

2
e o
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From here on, for a simpler presentation, we will not make the dependency on the local
variations sup, e, , @()/a(y) explicit anymore, but hide them using the < symbolism.
The combination of (5.17), (5.18), and (5.20) then yields

(5.21) [(Ppw); 2 < Z az|x |I (U w; |H1 i (x)) + Z Z j\x |I X)ﬁ—ll(wl(x))
x€X; xeXP jeN\{i}

For later purposes we introduce the following construction. For a fixed x € X; N X, we
choose patches w;m € Z;y, and w;y € Z;,. such that

Qjx < ( sup @) a(x) Vo € Wim ,
x’yewi,m Oé(y)
(5.22) o(@)
Qi < ( su —)aa: Ve ew,yg,
d 967?;652);’,5 a(y) () ot

i.e., we choose the patches where @; |, and &

j|x are attained. Note that m and ¢ depend on
X.

We continue now to further estimate (5.21). The terms in the first sum of this expression
are estimated using Lemma 5.3, which yields

~ ~ ~ ~ 1

i [T (Ox03) 31y (x)) S @il (1+og(mi/i)? {\wiﬁfl(wi,m) + ?HwiHQmwi,m)}
(5.23) . .
S (g /1) {003y o 18 )

where in the last line we used (5.22). The second sum in (5.21) is estimated using Lemma 5.3
and Lemma 5.5. For a fixed x € X} and j € Ny \ {i} we obtain (using that wy = I w;)

a] |x ‘Ih(ﬁxﬁy)’zl(a},(x))

< @y (1+log(ni/hi))? {!Hi i H1 sy +

o) HHi_)i{'DjH%Q(wi(x))}
5.24 N - 1
(524 S Gyt -+ log(m/1))P {18 B, + 73 1, 0
J
. 1, -
S (1 Tog(mi/h)) {18, .0+ 2 15512010

where in the last line we used again (5.22). Combining estimates (5.21), (5.23), and (5.24),
we obtain with a finite summation argument that

~ 1, -
(Pow)ilg, S Y (1+log(ni/hi)) {’wjhqu(gj,nj),a + 2 |’ij%2(Qj,nj),a} ,

JEN; v
where N; = {j : ;N # 0} is index set of neighbours of ; (including 7). Since w; € WJ-J-,
the function w; = H; 4w, satisfies g;(w;) = 0. Hence, Lemma 3.2 and Lemma 3.4 yield

2~ |2
(5.25) |(Ppw)ils, XN: (1 41og(ni/ i)™ (w51 (0,) 0
j€

Finally, using that hj >~ h;, n; ~ m;, |W;]1(Q,),a = |wjls;, and that each subdomain has only
finitely many neighbours, we obtain the statement of Lemma 5.6. g
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Lemma 5.7. Let the assumptions of Theorem 4.1 hold and suppose that QQ is chosen ac-
cording to (4.14)—(4.15). Then,

N H N N
Ppzf} < (rggfn—:) i {C5,, (1 -+ log(Hi/h) f [wlfy Ve W

Proof. Using equation (5.4) and Lemma 5.1 we have
1Pp2ul§ = 1Bzully < |Bwlgy = [Powl§,

and the previous Lemma 5.6 implies the desired statement.

For the other two cases, recall that z,, € ker S, i.e., 2z, is constant on each subdomain.
We denote these constant components by z;. For a moment, let i be fixed. With the same
arguments as in the proof of Lemma 5.6, the function

=Y Y 4 5* T"Wa(zi— )+ Y I (0a)

XEXFJENX XEX,L.D

is an extension of (Pp 2y ); from W; to V"(€;). An application of Lemma 5.4 yields

|(Ppzw)il3, S Z Z )2 "9 (2i — ))’Hl(wl(x + Z 1"( ?9»’%)|H1 ()

XEXFJEN xexP
Z Z w ‘Hl )04‘ i_zj‘2+ Z wx’%{l(m(X)),a‘ziP'
xeX; jENK XGXiD

As in the proof of Lemma 5.6, we do not make explicit the dependency on the local variations
SUP, yew, , () /a(y). Using (5.14), i.e., [[a| Lo (w,;(x)) S @i|x, and due to [39, Lemma 4.16,
Lemma 4.25] we have

’ﬁfﬁll(w = Pif =0y (1+1og(ni/hi))mi VI €F,
W ’Hl(wl(x )),a S Pie = ai|e Ni Ve € E;,
’ﬁV|H1(wi(x)),a S.z Pi,v = az|V hi Vv eV;.

Obviously, for each edge e (and for each vertex v) we can find a face f with e C f (resp. an
edge e with v € €) such that
Pie < wir and @iy < @ie,

by choosing the one touching the patch with the effectively largest coefficient. Since each
patch face contains only a finite number of patch edges and vertices, and due to the elemen-
tary inequality (5.19) we obtain

(Ppzw)ild, S D > min(eix, @) 1z — 2 +

XGXiFﬂXJr x€X;, xCX

+ > ) pixlal?,

XeXZ_D xeX;,xCX

(5.26)

where the x in the inner sums are of the same kind (face/edge/vertex) as the X in the outer
sums. We treat subdomain face, edge, and vertex contributions separately.
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e Since each face f € F; contains O((1;/h;)?) nodes, we can bound the subdomain face
contributions in (5.26) from above by

Lo h?
> oY min@p @) (14 log(ni/hi) ol zl*

FeFInFT feFi, fCF ghefh -

< qi(axh) Hy /n;

2
+ 3% Zauf(lﬂog(m/m))f;|zi|2,

FeRD feF; fCF ghefh .

(5.27)

< qi(zh) Hi/mi

where f is the set of interior nodes on f.
e Since each edge e € E; contains O(n;/h;) nodes, we can bound the subdomain edge
contributions in (5.26) from above by

Z Z Z min(Q je, Qje) \h}_/ |2 — 25|

EeelNEr e€Ei eCE gheeh = ai(2")
~ B 12
+ Oél|c 1 |ZZ| ’
EeceP ecE;,eCE zheceh \f;
] ) =q;(z")

where e’ is the set of interior nodes on e.
e Similarly, the subdomain vertex contributions from (5.26) can be bounded by

S min(@(V), a;(V)) hi lz—zP+ > a@V) hi o lal?
— —~
vevinvy =g (V) vevp =q:(V)
According to [19] we observe that the expressions |z; — z;| and |z;| are components of B z,,.

Collecting all terms appropriately and using the definition (4.14) of @), we can conclude by
Lemma 5.1 that

N Hy N Hjy
(Poz)d 5 (i BV 1Bzl < (i E) 1Bl

In the following we split || B w||22 into face, edge, and vertex terms,

|Bwl = i{ >+ Y

=1 xex]nx} xexP
with
X i (A -~ h hy)2 X .= h\2
T = mlH(Oé”X, aj|x) di|x Z (wl(x ) - wj(x )) ) TP = QG x Gix Z wl(x ) )
zhexh zhexh
and treat patch face, edge, and vertex terms again separately.

e Recall that q;|r = (1 + log(H;/h;)) h?/H;. Due to the quasi-uniformity assumption
on the mesh on §2; we obtain for the patch face terms that

PPN ~ 1
ri; S min(@ )y, aj|f)(1+log(Hi/hi))7H' lwi = wjl|Z2p)
1 N,

Sl'wi||%2([)+ijHiQ<f)

2

~ 1
rf S e (U4 log(Hi/hi)) - lwillZagr -
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In the following we use construction (5.22) for x = £, i.e., & S ap,,, and @ S
@y, .- A standard Sobolev norm equivalence (cf. [39, Sect. A.4]) yields

1
i
and analogously, the L?-norm of w; on f is bounded in terms of the scaled H Lnorm
on wj¢. Combining these with the estimate before we obtain after summation that

1
willa S il + o Pawiliag,).
1

(5.28)
f f
Yoty
feF] NF} ferP
ni 1
< FZ (1+log(Hi/hi)) > {’ijawjﬁfl(()jmj),a + p ||Hj7awj”%2(9j,nj),a} :
K2 . N
JEN; J

e For the patch edge terms we obtain by similar arguments that
—~ 2 ~ 2 ~ 2
T S Qe Hwi”m(e) T Qjle ijHL2(e) J TS ai\eHwiHL2(e) :

Due to [39, Lemma 4.16] and construction (5.22) for x = e, we have
1
lwillfzey S (1+log(n;/hy)) {!Hj,awj\?ql(w) t e HHj,aij%mj,g)}a
J

and the analogous estimate for HwiH%Q(e). Collecting and summing all terms we

obtain
1
Z Tfj + Z Tie Sj (1 + 10g(771/hz)) Z {|Hj’awj|ill(9jmj)’a + ? ”Hj’awj|%2(ﬂj,nj)ﬂ} .
ecE; NEY ecEP JEN; J

e The patch vertex terms can be estimated trivially by patch edge terms.

Combining all the estimates, noticing that

’Hi,awiﬁql(gm),a < fwil,  mi/Hi <1,
and using Lemma 3.2 we obtain
N Hk « .
(Pp 2)il3 S (%@f 7) N or, (Ut log(Hj/n)) w2, Ywe Wt i=1,...,N,
=1 Tk ‘N
which directly implies the statement of Lemma 5.7. O

Combining Lemma 5.6 and Lemma 5.7, we finally obtain inequality (5.8).

To obtain the improved result in Remark 4.3(v) for the choice @ = M~! we can use
the proof of [39, Lemma 6.14] instead of Lemma 5.7 and avoid to introduce the extra factor
maka:1 Hj, /ng. On the other hand, if @ is chosen according to (4.17), i.e. using some a priori
information on 7;, then the factors H;/n; and n;/H; in (5.27) and (5.28) (resp.) disappear
and again we can avoid to introduce the extra factor max{c\f:1 Hy /1.

The proof of Corollary 4.2 requires no new ideas. For non-floating subdomains, one can
use standard Friedrichs or discrete Poincaré-Friedrichs inequalities on the subregions ng)
using that the function w; vanishes at least on an edge. If M; = 2 for all subdomains €2;, the
quadratic bound is obtained using the standard trick of introducing a face average, as it is
described e. g. in [19, 29].
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6. NUMERICAL RESULTS

In this section we would like to confirm our new theoretical results. We point out that
results for interior “island” coefficients as well as for interface variation are already contained
in [29, Section 5] and in [30]. Note in particular, that our new theory explains the robustness
of one-level FETT in case of the nonlinear magnetostatics with large interface variation in
[29, Section 5.4], see also [28].

In all our computations we used PARDISO [36] as sparse direct solver for the subdomain
problems.

6.1. Edge islands. In Example 1 we choose () to consist of 16 squares with an island
coefficient cutting through a subdomain edge (cf. Fig. 6, left). In order to rule out symmetries
we have shifted the centre of the island to the right of the subdomain interface. In Figure
6 and in what follows, H denotes the subdomain width and 7 denotes the characteristic
geometric scale of the coefficient island. We set the coefficient to 1 outside the island (shaded
region) and to a constant «; inside. We impose Dirichlet boundary conditions on the entire
boundary 02 and choose a piecewise constant right-hand side.

In Tables 1 and 2 we display number of PCG iterations (to achieve a relative residual
reduction of 107%) and condition numbers (estimated by Lanczos’ method) for the cases
oy = 10" and oy = 1075.

B

FIGURE 6. Coefficient distribution. Left Example 1 (edge island), right
Example 2 (crosspoint island)

| 2 =64 |128 | 256 | 512

T=4]17 (19) |17 (19)]20 (22)[22 (23)
822 (19) |23 (24) |25 (25) |26 (26)
1622 (23) |24 (25) |26 (28) |28 (30)
3223 (25)(25 (27) |27 (29)]29 (31)
64 |26 (27) |27 (30) |30 (32) |31 (33)
128 | - 33 (31) |36 (36) |37 (37)
256 | - - 43 (39) |46 (42)
512 | - - - 52 (49)

TABLE 1. Example 1: number of CG iterations; island coefficient with
ar = 1072, in brackets: oy = 1075,
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| T=64 128 | 256 | 512
T=4]69 (70) | 69 (6.9) [10.1 (10.1) | 119 (12.0)
8| 6.9 (11.0)| 84 (13.3) [10.1 (15.7) | 11.9 (18.3)
16| 7.7 (20.8) | 9.0 (25.0) |10.5 (29.4) | 12.2 (22.5)
32 110.8 (39.0) | 11.7 (47.3) | 12.8 (55.7) | 14.1 (64.3)
64 | 18.4 (72.0) | 19.1 (88.2) |19.9 (104.9) | 20.8 (121.7)
128 -~ 35.0 (163.2) | 35.7 (195.8) | 36.5 (229.1)
256 | - 67.9 (363.6) | 68.8 (429.0)
512 - - 133.2 (800.5)
TABLE 2. Example 1: estimated condition numbers; island coefficient with

ar = 1012, in brackets: oy = 107°.

FETI for edge island coeffs FETI for edge island coeffs

1000 1000

100

condition number

10

V

le+l +
le+2 —¢—
le+3 —¥—
le+d —5—
le+5 ——

10

100

1000

10000

condition number

100

10

lel ——
le-2 —¢—
le-3 —¢—
le-4
le-5

10

100

1000

10000

Hleta

Hleta

FIGURE 7. Example 1: estimated condition numbers; H/h = 512, varying
ratio H/n and varying magnitude of the jump aj. Left oy > 1, right ay < 1

6.2. Cross point islands. In Example 2 we choose the coefficient distribution sketched
in Fig 6, right. Again we set « to a constant «j in the island (the shaded square), and 1
elsewhere. Note that here, the width/height of the island remains of fixed size H.

| X =64 128 | 256 | 512

=417 (17)[19 (18) |20 (20)[21 (22)
8119 (19) |21 (20) |22 (21) |22 (23)

16 120 (19) |21 (22) |23 (23) |24 (25)
3223 (22) |24 (24) 26 (25) |27 (28)
64 |28 (22) (29 (26) | 30 (28) |32 (30)
128 | - 34 (29) |36 (32) |39 (36)
256 | - - 47 (37) | 50 (39)
512 | - - - 69 (47)

TABLE 3. Example 2: number of CG iterations; island coefficient with
ar = 1012, in brackets: oy = 107°.
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| A =64 | 128 | 256 | 512

T=4] 736 (8.06) | 892 (9.77) | 10.64 (11.63) | 12.51 (13.64)
8| 874 (11.99) | 1045 (14.44) | 12.31 (17.03) | 14.34 (19.78)

16 | 10.83 (19.83) | 12.62 (23.95) | 14.60 (28.19) | 16.75 (32.58)
3215.30 (34.19) | 16.85 (41.71) | 18.63 (49.38) | 20.66 (57.18)
64 |26.19 (59.91) | 27.45 (74.11) | 28.81 (88.67) | 30.30 (103.38)
128 - 50.98 (132.61) | 52.32 (160.58) | 53.60 (189.14)
256 - - 101.48 (291.42) | 103.36 (346.84)
512 - - - 221.25 (635.45)

TABLE 4. Example 2: estimated condition numbers; island coefficient with
ar = 107?, in brackets: a; = 1075,

FETI for crosspoint island coeffs FET! for crosspoint island coeffs
1000 T 1000 T
le+l —— le-l1 ——
5 le+2 —>— 5 le-2 —%—
-g le+3 —¥— -E le-3 —K—
2 V le+4 —5— 2 le-4 —5—
s 100 le+5 W - s 100 le-5 1 -
5 £
c =
o [=}
(5] o
10 L L L L 10 L L L L
1 10 100 1000 10000 1 10 100 1000 10000
Hleta Hleta

FIGURE 8. Example 2: estimated condition numbers; H/h = 512, varying
ratio H/n and varying magnitude of the jump aj. Left oy > 1, right ay < 1

6.3. Standard one-level vs. all-floating FETI. In Example 3 we consider a coefficient
island cutting through a domain that touches the Dirichlet boundary, cf. Fig. 9, left. As
before, we impose Dirichlet boundary conditions on the whole of 92 and choose o = oy =
const inside the shaded square, and o = 1 elsewhere. As one can see in Table 5, the standard
one-level FETI method is not robust when oy > 1, whereas the all-floating method remains
robust. The reason why the number of PCG iterations stays small in all cases (even when
the condition number blows up) is probably due to the fact that we have only considered
one coefficient island. This is related to spectral clustering effects for domain decomposition
preconditioners, which are explained in [13].

The fact that one-level FETI is fully robust for ay < 1 is not contradicting our theory
and is perfectly explained by Corollary 3.6 and Remark 3.7. To see this let {2; be any of

the subdomains that supports the coefficient island and let QZ(I) be the part of the island in

Q;. Then, choosing Qz(,la?rt = Qi\QEI), Qgi)rt :=Q; and n; := H;/2 Corollary 3.6 applies with
o(H;,h;) = 1 (since the interface X is an edge, cf. Remark 3.7), and therefore we have

robustness due to Corollary 4.2.
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r 1 | | e
o e
- 100

FIGURE 9. Left coeflicient distribution in Example 3, right coefficient dis-
tribution and subdomain partitioning in Example 4

std. one-level | all-floating std. one-level | all-floating
og it cond it cond o it cond it cond
1 17 8.32 19 7.11 1 17 8.32 19 7.11
1071 |21 8.40 22 7.32 10t |24 2.59-10' [ 22 7.25
1072 |21 8.42 22 7.49 1012 |27 2.05-10% |21 7.31
1073 |21 8.43 22 7.51 1013 131 2.00-10% | 21 7.32
107* |21 8.43 22 7.51 10t* 131 1.99-10* | 21 7.32
107° | 21 8.43 22 7.51 10t° {36 1.99-10° |21 7.32
1076 | 21 8.43 22 7.51 1016 {38 1.99-10° |22 7.32
1077 |21 8.43 22 7.51 1077 |42 1.99-107 | 21 7.32

TABLE 5. Example 3: iteration numbers and condition number estimates,
standard one-level vs. all-floating FETI, H/h = 128

6.4. “Multi-valued” coefficients. In Example 4 we choose 16 subdomains and the coef-
ficient distribution shown in Fig. 9, right. Again we choose Dirichlet boundary conditions
on the whole of 9. On the lower left subdomain the coefficient takes four different values
(1, 103, 10, and 107) and varies in a non-quasimonotone way. We repeat this pattern on
the other subdomains but slightly increase the coefficient values in order to rule out period-
icity. Table 6 shows the iteration numbers and estimated condition numbers for standard
one-level and all-floating FETI. As we expect, the all-floating method is robust in «. The
reason for the robustness of one-level FETTI is that we can always choose artificial subregions
and coefficients in order to connect any of the four subregions to the Dirichlet boundary (see
Corollary 3.6 and Remark 3.7).

H/h | 32 64 128 256 512

std. one-level | 25 (28.27) 27 (36.30) 29 (43.94) 30 (50.69) 32 (56.49)
all-floating 26 (20.38) 30 (28.90) 33 (37.07) 34 (44.18) 37 (50.13)
TABLE 6. Example 4: number of PCG iterations, estimated condition num-

bers in brackets
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APPENDIX A. PROOF OF THE GENERALISED POINCARE INEQUALITY (3.4)

We prove that for all u € HI(QZ(];)Z) with [ a2 uds = 0 we have

z M

H\B
(A.1) HUHL2 a®y S (77) [ulfrr )
with 8 = d in general, and ﬂ =2ifd=3 and ’Fglqi)’ 2 Him.

Recall that Z;,, is the partition of ; ,, and that the partition Q(l) U Q( ) is compatible.
Then HEI;)Z ={wij €Eiy twij C Qi )} decomposes an)z into patches for each ke {1,2}.

=(k)
i
patches w; j and w; g, iff it is a connected union of Mj, patches from Z;

(k)
2y

Definition A.1. Let w;j, wiy € = We call Pj; a path of length Mj, connecting the

=(k)
777

Definition A.2. In two (resp. three) dimensions, let v, denote the faces (resp. edges) of

the patches from = ( ) that are contained in 0€); U F( )

Similar to the proof of Lemma 4.3 in [29] we integrate the identity

u(@)? +u(y)? —2u@) uly) = [ux) —uy)]’,

(k) (12)

over A, with respect to x and over I'; *7 with respect to y. From our assumption that

fF“2) uds = 0 and since 0 < |A | fr(m) |u( )|? ds,, we obtain

@,M;

(A2) 0wl 0, / . / . ()] dsy ds.

In order to bound the right hand side of this expression, we use the following lemma, which
follows from [29, Lemma A.2(i)].

(k) (k) (k) =(k)

Lemma A.3. Let 'yl.(lz) and Yii be faces of the patches w; 7, €, according to Defi-
nition A.2 and let Pj; be a path of length Mj, connecting the two patches. Then
S W) - uwPdsds, S MyluBugs,, e H'(P).
771 Yi,j Y Vil

Combining (A.2) and Lemma A.3 yields

12
A ITVEIED DR SR |

Jiw; JCA( ) Liw; ]CI‘(m)

D DINED DI SYAN S

Jiwi JCA( ) ¢. Wi, j CF(12)

[ 1)~ ut)?ds, s,
Vil

0,7

Using the regularity of €; and the n;-regularity of €, ,,, it is easily shown that (i) the first

sum contains O(\Aik)\/ni 1) terms, (ii) the second sum contains (9(|F(12 |/nd~1) terms, and
(iii) Mj¢ S H;/ni. Therefore, we can conclude that

r(2) \A(k | 1T (7m | dH

Hl (Q(k) )

7,M4
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and so

k
Lo _ 1AM

Felliagaoy = =5 e

(A.3) —

i
Since, |A§k)| < Hf_l we obtain inequality (A.1) with § = d. Suppose now that d = 3 and
|Fz(',1n2¢)| > H;n;. Using an analogous overlapping argument as in [29, Lemma A.3|, one can
show that the paths Pj, connecting the boundary patches with the interface patches can be
grouped in such a way that we save one power of H;/n; in (A.3), i.e.,

k)
Lo AT
||UHL2(A§]€)) § 7;2 |u HI(Q(.k) )7

) L1y

from which one easily deduces (A.1).
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