ECOLE POLYTECHNIQUE

CENTRE DE MATHEMATIQUES APPLIQUEES
UMR CNRS 7641

91128 PALAISEAU CEDEX (FRANCE). Tél: 01 69 33 41 50. Fax: 01 69 33 30 11

http://www.cmap.polytechnique.fr/

Two-scale Dirichlet-Neumann preconditioners for
elliptic problems with small disjoint geometric
refinements on the boundary

Patrice Hauret and Patrick Le Tallec

R.I. N° 552 September 2004



Two-scale Dirichlet-Neumann preconditioners for elliptic
problems with small disjoint geometric refinements on the
boundary

Patrice Hauret* Patrick Le Tallec!

September 24, 2004

Abstract

We propose, analyze and test herein two simple Dirichlet-Neumann preconditioners to solve
a non-conforming mortar formulation of elasticity problems presenting small disjoint geometric
refinements on the boundary. In particular, we show a two-scale property, that is the independence
of the condition number of the preconditioned system in the number and the size of the small
details on the boundary. On the other hand, we introduce for one of the preconditioners, a coarse
space counterbalancing the effect of essential boundary conditions on the small details. Finally, a
quasi-Newton method inspired by these preconditioners is proposed when dealing with nonlinear
elasticity.

1 Introduction

The present paper is devoted to the construction of efficient numerical procedures to solve
vector elliptic problems with small geometric details on the boundary of the domain, that is
where a localized fine scale behavior of the solution is expected. In particular, the solution
in displacements u € R? of the linearized elastostatics problem will be considered, that is
for d = 2,3 the solution of:

—div(E:e(u)) = f, QCRY
u=0, Ip, (1)
(EE(U))?’L:g7 FNv

where the linearized strain tensor is denoted by:

e(u) = % (Vu+ Vi),
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and the fourth order tensor E is assumed to be elliptic over the set of symmetric matrices:
Ja>0,VEe R ¢ =€ (B:6):6>a:¢

In our framework, we consider that inside the disjoint subsets (Q)1<x<rx of €, the so-
lution rapidly varies. In applications like tires development, one could think of geomet-
ric refinements or sculptures on the boundary 0€). At the opposite, u slowly varies in
Qo = Q\ (Ur<p<x )

The strategy proposed in this paper consists in using a non-conforming mortar for-
mulation for (1) in order to decompose the physical domain into coarse and fine zones.
Then, simple Dirichlet-Neumann preconditioners are proposed in order to solve the ob-
tained linear system for the approximate cost of inversion of the coarse system, that is
the problem set over 2g. To do so, we assume that the computational cost of the solution
over each (Q)i1<p<kx knowing the solution over €2y is reasonably low when compared to
the resolution over €2y. For the proposed strategies, we then show a two-scale property in
the sense that the condition number of the preconditioned system remains independent of
the number and the size of the small subdomains.

Mortar methods have been introduced for the first time in [BMP93, BMP94] as a
weak coupling between subdomains with non-conforming meshes, or between subproblems
solved with different approximation methods. The main purpose was to overcome the very
sub-optimal “v/h” error estimate obtained with pointwise matching. The analysis of this
method as a mixed formulation can be found in [Bel99]. For the present purpose, various
Lagrange multipliers spaces can be indifferently adopted. For example, one can use the
original formulation from [BMP93]. It is worth noticing that because of the disjoint
character of the small subdomains, no modification of Lagrange multipliers is necessary
on the boundary of the interfaces. Indeed, interfaces are only shared by two subdomains:
the coarse one, and a fine one. The dual variant from [Woh00] can present the advantage
of making the weak continuity constraint diagonal, at least in the case of plane interfaces.
It is always nearly diagonal when using discontinuous stabilized Lagrange multipliers as
described in [Hau04]. In the case of a second order approximation in displacements, one
can also adopt the proposal from [Ses98], opting for affine Lagrange multipliers.
Moreover, the independence of the coercivity constant of the broken elastostatics bilinear
form with respect to the number and the size of the subdomains has been proved in
[Bre04, Hau04]. There is then no limitation in considering here a high number of small
subdomains. Indeed, the error estimates remain optimal. A brief review on the non-
conforming formulation adopted to discretize (1) is done in section 2.

The challenge is then to develop a solver which efficiently handles such situations. In
the present framework, the disymmetric roles played by the coarse subdomain and fine
ones give greater importance to Dirichlet-Neumann preconditioners (see [QV99, Woh01])),
rather than symmetric strategies such as Neumann-Neumann [TRV91] or FETI [FR91],



studied in the mortar framework in the references [Tal93, AKP95, AMW99, AAKP99,
Ste99]. In section 4, we begin by proposing a basic Dirichlet-Neumann preconditioner and
prove that its quality is independent of the number and of the size of the refinements of
the boundary. In this sense, we can talk of two-scale preconditioning. Nevertheless, the
quality of this first preconditioner deteriorates when an essential boundary condition is
imposed on such a boundary refinement. This inconvenient is overcome by considering a
special coarse space taking interface rigid motions into account. An enhanced Dirichlet-
Neumann preconditioner insensitive to essential boundary conditions is then obtained and
analyzed. These preconditioners are tested in section 4 to confirm the previous analysis.

When considering nonlinear problems with soft geometric refinements on the boundary,
it is illustrated in section 6 that such preconditioners can be used to build efficient quasi-
Newton methods.

2 A mortar formulation

2.1 Continuous problem

Let Q C R% be an open set partitioned into K + 1 subsets (Q)o<k<k satisfying Q=
UinQ_k and QN = 0if k,1 > 1. We denote by o, = Qo Ny, the interface between €
and €, and the skeleton of the internal interfaces is denoted by & = U£{:1F0k- For the
understanding of the situation, let us say that 2y has slowly varying physical properties
whereas the disjoint subsets (€2x)1<x<x have rapidly varying ones or complex geome-
tries. Moreover, the subdomain €y has a non-empty intersection with all the subdomains
(Q)1<k<r- We will also assume as a simplification that the intersection between two local
subdomains Q, k > 1 is empty. In other words, for the time being, the inclusions are
disconnected. On the part I'p of the boundary 02, an homogeneous Dirichlet boundary
condition is imposed. Concerning the coefficients of the fourth order elasticity tensor E,
we assume that the stress tensor is symmetric whatever the deformation in the material,
namely for almost all xz € Q:

Ve e R4 ¢t — ¢, E(z): € is a symmetric matrix.

Moreover, the different materials are spectrally isotropic, namely for all k£ > 1, there exists
two constants ¢, and C}, such that for almost all z € y:

VEERT & =¢ €< (B(x):€):£<CLEE (2)

For homogeneous isotropic materials, if F} stands for the Young modulus of the material
used in Q, both ¢ and C) are proportional to Ej within a shape dependent constant.
We introduce the following spaces:

Hi(Q) ={ve Hl(Q)dv U|FD =0},



Figure 1: Example of a structure presenting small geometric refinements on its boundary.
HY(Q) = {v e H' (%)%, vlrpna, = 0},
X = {v e L2(Q)%, v = vlo, € H' () Vk} H HY (),

X being endowed with the H' broken norm:

K 2
2
ollx = (Zuwmlmkw) :
k=0
and:
K
H (Tox)?
In the whole paper, for homogeneity reason, the H' norm is rescaled, that is:

1
H”H%{l(gk)d = (Ij—k)QHUH%Q(Qk)d + HVUH%Q(Qk)lU

where Lj, denotes the diameter of Q.
We are interested in finding u € H} () such that:

a(u,v) =1(v), Yve HHQ), (3)

where the continuous coercive bilinear form « is defined as:

a(u,v) = /Q (E:e(u):e(v), Yu,ve HLQ),



and the continuous linear form [ as:
I(v) :/f-v—i—/ g-v, Yve HNQ),
Q 'y

with f € L?(Q)? and g € L?(I'y)?. This problem is well-posed from Lax-Milgram lemma,
by using the Korn’s inequality (see [DL72]) to prove the coercivity of the bilinear form a.

2.2 Discretization

We introduce here a domain based non-conforming discretization of the problem using
mortar elements. Under standard assumptions, well-posedness results and error estimates
are reviewed below.

2.2.1 The mesh

For each 0 < k < K, let us consider a family of shape regular meshes (7j.p, ), >0 defined
over each domain €2, and denote:

hi = sup diam(T).
Te?’k;hk

The mesh 7y.p, defined on €2y is the coarsest, i.e hg > hy, for all 1 < k < K, and a
non-conforming family of meshes (7});,~0 over  is obtained by:

K
Tn = Up—oTkhy,, h= UL D

For each 1 < k < K, T'gy, inherits from the family of meshes (F.s, )5, >0, obtained as the
trace of the fine mesh (7., )n, >0 over I'gr. We have adopted the notation:

0 = sup h(F).
FE}—k;gk

Then, the family of meshes (F5)s~o can be defined over the skeleton S by:

K
Fs = U1 Fp. 0 = max 0.
é k=1 k;d1» 1<k<K k

Moreover, the following assumption is made (Figure 2).

Assumption 1. F € F; is always an entire face of an element T € Ty,.



Figure 2: A situation where the mesh Fi.5, of the interface I'g; is inherited from the mesh
71, of Qq, and where assumption 1 is violated.

2.2.2 Mesh-dependent spaces

We define here some mesh-dependent spaces, endowed with useful mesh-dependent norms
already proposed and used in [AT95, Woh99]. For each 1 < k < K, they are defined by:

1

1/2
Hy* (To) = {6 € LPTo)" 6131, = >
Féfk;ak

—1/2
;200 = e LT Iy, = 3 Aoy < +o0),
Fefk;(;k

endowed respectively with the norms | - |5 1k and || - || 5Lk The product spaces Wy =

Hszl Hé/Q(FOk) and My = Hszl H51/2(F0k), are then respectively endowed with the

norms:
K 1/2
_ 2
65,1 = (Z uasu&;,k) ,

k=1

K 1/2
_ 2
1M1 = (Z ||A||5,_%,k> .
k=1

They can be viewed as dual spaces by means of the the L? inner product:
Lo A<yl V(6.2 € Vs x M,

Remark 1. The use of such mesh-dependent spaces instead of Héf(l“()k)d and its dual

/
H12(Dg)? = (Héf(l“%)d) for example, has several advantages. First, these mesh-

dependent norms are computable, which make easier a posteriori estimations (see [Woh99])



and penalized formulations (see [Hau04]). Moreover, their use enables to avoid some
technical difficulties for 3D problems.

2.2.3 Non-conforming approximation

Let us introduce the discrete subspaces of degree ¢ inside each subdomain:
Xigh, = {p € HI () N COU()?%,  plr € Py(T), VT € Tipp,, } @ Bis

with P, = [P,]¢ or [Q,]?, where P, (resp. Q,) is the space of polynomials of total (resp.
partial) degree ¢, and where we have introduced a possible stabilization space By, built
with bubbles on the interface as in [BM00, Hau04]. The corresponding product space is
denoted by:

K
X, = H Xk;hk c X.
k=0
Let us define the following trace spaces on the non-mortar side (small subdomain side

herein):
Wiss, = {plroep € Xin b Wiks, = Wi, 0 Hg (Tor)”,

endowed with the mesh-dependent norm || - 5 1k

In order to formulate the weak continuity constraint, we introduce the spaces Mj.s,
of (possibly discontinuous) Lagrange multipliers defined on the meshes Fy.s,. In order to
achieve optimal approximation, they must contain all polynomials []P’q_l]d of degree q — 1.
The product space Ms = Hszl Mj.5, is endowed with the mesh-dependent norm || - H&_%

The following bilinear form is then introduced to express the constraint on the jump of
the displacements on the non-conforming interfaces:

b: XxM —R

(v, ) f) [ o] N

=1

with [vg] = vo — vk, on T'gx. We denote:

K K
:E / v0~)\k—2/ Uk’)\k
b=l Lok k=1 Tok

= k(v0, Ak) Zbk Vg, Ak)-
k=1

Then, the constrained space of admissible displacements can be defined as:

Vi = {uh e Xy, b(uh,)\h) =0, V)€ M(g}.



They are continuous “in average” across the interfaces (I'ox)1<x<x. In order to formulate
the approximate problem, the broken elliptic form a is defined as:

a: XxX —R
(u,v) = alu,v) = Z ar(ug, vg),
with:
ag(ug, vg) = /Q (E : e(ug)) : e(vg)-
k
We are then interested in finding (up, A\p) € Xp, x Ms, such that:

{d(uh,vh) + b(vn, An) = U(vn), Von € Xp, (4)

b(up, pp) =0, Yy € Ms.

In other words, we solve our variational problem on the product space X} under the
kinematic continuity constraint b(-,-) = 0.

2.2.4 Fundamental assumptions and error estimates

In order to ensure the well-posedness of the problem (4), some fundamental assumptions
have to be made. Concerning the compatibility of X, and My, we assume (cf. [WohO1,
Hau04]):

Assumption 2. For each 1 < k < K, there exists an operator:
1/2
e - Hy 2(Dor) — Wi,

such that for all v € H(];/Q(Fok):

/ (ka)'MZ/ v p, Y€ My,
Tok Cok

Imkvllss s < Cllols sz

with:

This assumption means that the projection perpendicular to the multiplier space onto the
trace space Wi, is continuous. This implies a limitation on the size of Mj with respect
to Xj,. If more than two subdomains had a common intersection, the range Wj.s, of 7 in
assumption 2 would be replaced by W,?; 5, 10 order to enable independent projections on
each interface.

The coercivity of a over V}, xV}, is obtained under the following assumption (cf. [WohO1,
Hau04]):



Assumption 3. For all 1 < k < K, we assume that there exists a subspace M;, of the
Lagrange multipliers space My.s, such that Mk C My.s, independently of 6. Moreover,
we assume that for all v € X which is locally a rigid motion over all the (y)g>1 in the
sense that:

a(v,w) =0, YweX,

and satisfying:
W -p=0, VYueM, k=1,.K,

then v = 0.

Various pairs of spaces X} x M; can be chosen to satisfy the assumptions 2 and 3:

e The initial formulation from [BMP93, BMP94] proposes discrete displacements of
degree ¢ without stabilization, i.e. By, = (), and continuous Lagrange multipliers of
degree ¢. In our framework, no modification of the Lagrange multipliers is necessary
on the boundaries of the interfaces (OI'gx)1<k< K because they are disjoint. Therefore,
with this choice, the displacements trace spaces over the fine subdomains interfaces
coincides with Lagrange multipliers spaces, that is My.;5, = Wy, forall 1 <k < K.

e In order to make the mortar weak continuity constraint diagonal, one can adopt the
dual Lagrange multipliers from Wohlmuth [Woh00], again without special treatment
on the boundaries of the interfaces.

e As shown in [Ses98] for second order approximations of the displacements (¢ > 2),
the formulation from [BMP93, BMP94] can be modified by using only continuous
Lagrange multipliers of degree ¢ — 1.

e Discrete displacements of degree ¢ with a proper stabilization are compatible with
discontinuous Lagrange multipliers of degree ¢ — 1, as proved in [Hau04]. Such a
formulation has been first developed for three-field matching formulations in [BMO00].

In this framework, we recall the following optimal approximation result (cf. [WohOl,
Hau04]):

Proposition 1. Under assumptions 2 and 3, the problem (4) is well-posed. Moreover, if
u € HkK:O HY Q) is solution of (3) with (E : e(u)) € HkK:o HY(Q) in which ¢ > 1,
and (up, A\p) € Xp X My is solution of (4), the following error estimates hold:

K

1/2
2 2
lu —unllx <€ (Z hy! \quH,E,szk) )

k=1

K 1/2
2
A= AhHa,_é <C <§ :hkq ‘u|c21+1,E,Qk) )

k=0

9



with:

1
2
|u|q_|-1,E7Q,c = |U|?{q+1(gk)d + C_/%HE : E(U)H%rq(gk)dxd-

We have denoted the flux over the artificial interfaces by A = (E : e(u)) - n, where the nor-
mal outward unit vector on 0 is denoted by n. C denotes various constant independent
of the decomposition into subdomains, and of the discretization.

Remark 2 (Choice of the non-mortar side). In this discretization, as confirmed by
assumption 2, we have chosen the non-mortar side defining the multipliers as the fine scale
side of the interface S. The main motivation is that in the preconditioners to be defined
later, it is crucial to get a stable extension operator over the small scale subdomains, which
is the case with the present choice while compatible with the standard assumption 1.

3 Two-scale preconditioners.

The previous discretization leads to a well-posed linear discrete problem with optimal
error estimates. In this section, we propose and analyze preconditioners to solve this
linear system for the approximate computational cost of the coarse scale problem on g,
provided the solution of the problem over each (2;)i1<r<k be at a reasonnably low-cost.
That is why we have assumed that the (Qj)1<x<x were small and disjoint. Then, the
inversions of the fine scale problems on the boundary can be parallelized and are relatively
cheap in terms of computation.

Some notation and remarks must first be introduced:

e In this section, all quantities live in finite dimensional spaces. If a is a bilinear form,
then A represents the matrix of a in the discrete space. If u is a function, then U is
the vector of its nodal degrees of freedom in the chosen discrete space.

e For all 0 < k < K, the bilinear form ay(-,-) is continuous in H' (€)% x H' ()¢ and
its continuity constant is C}, already defined in (2).

e When I'p N 99 has a positive measure, aqg(-,-) is coercive in H}(Qq) x H} (). We
denote by «y its constant of coercivity, which is proportional to ¢y defined in (2),
within a shape dependent constant.

e For all 1 < k < K such that € is fixed on a part of its boundary, the bilinear form
ax(+, ) is coercive over H!(Q4) x H} () and its coercivity constant is denoted by ay.
It is proportional to ¢ defined in (2), within a constant which depends continuously
on the shape of €, but not of its size because a;, and the scaled norm of H' have the
same dependence with respect to a change of scale.

10



3.1 Introduction

With obvious notation, the discrete problem (4) leads to the following linear system to

solve:
K

AoUp + > By = Fy,

- (5)
AU, —-BiA, =F,, 1<k<K,

BorUp —BrUp, =0, 1<k<K.
Defining the local extended stiffness matrix of the k-th (k > 1) subproblem by:

_( A B
the problem (5) can be rewritten as:

K
AUy + > Bl = Fy,
= (6)

K, Ur ) Z E . 1<k<K.
Ay —BorUo

The operator R; of matrix <O, 1 My, 5k> is defined as the canonical restriction from Xy, X

M5, to My, , and therefore, from (6), we can obtain Ay as a function of Uy as:

_ F, [ F _
Ap = R K < —Bino > = RiK; ! ( 0’“ > — Ry K 'R, BoUp.

Then, by elimination of Ay in the coarse scale problem, (6) becomes:

K K
F;
—1 —1 k
(Ao — kZngRkKk RZBO,C> Uo=Fo— Y ByRK, ( . > :
=1 k=1 (7)
U, F
K. % | = F . 1<k<K,
Ay, —BoUo
which can be re-written as:
DyUy = Fyp,
U, F; 8
K| %)= F , 1<k<K. ®)
Ay —BoUo

Here, Dy = Ay —Eszl ngRkKI:lR}ZBOk is the Schur complement matrix. The problem is
now split into a coarse problem defined on €2, and into fine problems defined on (Q2)1<x<x

11



using the coarse solution Uy. It seems that the calculus on the subdomains are now
separated, but the price to pay is in the building of the coarse Schur complement Dy.
Our aim is to obtain a good preconditioner for this problem, using an approximate coarse
operator ]f)o. In other terms, we need to construct an approximate solution (u, 5\) €
X x Ms of (8) by:

K, Us ) Z Eie_ . 1<k<K, ©)
Ay —BorUo

and the main issue is to build an appropriate definition of the Schur inverse f)a L

3.2 Two possible definitions for D,
3.2.1 A symmetrized Dirichlet-Neumann preconditioner

The simplest idea consists in replacing the Schur complement Dg by the stiffness of the
coarse problem: R
Dy = Ay, (10)

which reduces the proposed preconditioning to a symmetrized Dirichlet-Neumann itera-
tion. Indeed, solving (9) with Dy = A then amounts to solving:

1. Dirichlet problems on the (£2x)1<k<x with zero weak trace on the interface to obtain

- K F;
Fo=Fy— ) By RK," ( 0’“ > ,
k=1

2. a Neumann problem on €y with the sollicitation Fy to compute Uy,

3. Dirichlet problems on the (Qj)i1<x<kx to compute the (Uy)i<p<kx with right-hand

sides
< Fy, >
—Bolo )

In section 3.3, we prove that the condition number of the associated preconditioned system
is independent of the number and of the size of the fine scale subdomains (4);>1. We also
prove that the method is efficient when €y has not a small stiffness in comparison with
the (Qf)r>1, and when the small subdomains are not fixed on a part of their boundary.

3.2.2 An enhanced symmetrized Dirichlet-Neumannn preconditioner

The previous simplest choice of preconditioner may lack of efficiency in two simple situa-
tions:

12



e the substructure 2 is of small size and is fixed on a part of its boundary. In this
situation, because of its size, the substructure will have a rather large stiffness to
interface rigid body displacements.

e the substructure 2, may have other privileged directions of large stiffness to interface
motions (rigid links, incompressibility).

Assuming that these directions of interface localized stiffness be in very small number Ny,
(this is indeed the case for interface rigid body motions), we propose a modification of the
previous preconditioner enabling to correct such a lack of efficiency.

For all k > 1 such that ; is fixed on a part of its boundary, we denote by (62)193 Ny
(with Ny = 6 in general) the interface rigid motions of I'gx or rigid links and introduce:

Wy = span{el,i=1,..,Ny}.

To each interface rigid body motion e};, we introduce its local ap-harmonic extension
(up, AL) € Xpon, X My, solution of:

ak(v,u};) — / v - )\Z, =0, Yve Xpn,,
Tok

_/ 'LL;;:,U,:—/ 62'/% VMGMk;Jk-
Lok Tog

(11)

These solutions span two small local spaces:
X = span{ul,i=1,.., Ny} C Xkihy s
M, = span{\i,i=1,.., Ny} C Mis, -
If k> 1 is such that 2 is not fixed on its boundary, we adopt:
Wy, = My, = {0}.

Then, instead of finding Uy such that DoUy = Fy, we propose to compute ug € X0:ho s
(ur) € (Xk)1<k<k, (Ax) € (Mg)1<k<xk solution of the coupled problem:

K
ao(uo, vo) + Z/ vo - Ak = lo(vo), Vv € Xoshy,
k=1"Tok
ak(ukyvk)_/ v - M =0, Yop€Xp, 1<k<K, (12)
Lok
—/ U - g = — ug - pigy, Vg € My, 1<k <K,
\ Togk Tox

where [y is the linear form associated to the coarse sollicitation Fj.

13



We introduce the matrix Io, € RVe*4mXong defined for all vy € Xo:no by:

(ToxVo); = /F vo - Ay = (BorVo, AL, Vi=1,., Ny,
0k

¢ .
that is Ig, = {A}g,..,Aiv’f] By, = AZ,BOk, and the restriction Aj of the displacement
stiffness matrix A on the local space Xj. Thus:
(Ak) = (U,i)tAkU,z = ak(ui,ui) = / ui Y
K Lo

From (11)-1, the system (12) can be rewritten as:

AgUp + Y4, 1,0k = T,
ALZy — ALO, =0, (13)
—AuZ, = —IoUy, 1<k<K.

The new vector ©y, (resp. Zi,) denotes the component of A (resp. ug) in My (resp. W)
appearing in (12). From the elimination of © and Zj in (13), it follows that:

DoUy = Fp, (14)

with a new approximate Schur complement given by:

K

Dy = Ao+ Z Th AL Ty, (15)
k=1

K

k=1
Its complexity is much smaller than (7) because the local problem (13)-2,(13)-3 for the
subproblem k£ > 1 used in the construction of Dy, is of dimension N}.

For analysis purpose, this enhanced Dirichlet-Neumann preconditioner corresponds to
a Dirichlet-Neumann decomposition where the Dirichlet substructures are defined by:

Xli_;hk:{ukEXk;hka / ug - =0, V/LEMk}, 1<k<K,

Tok

and where the Neumann substructure is defined by:
Xp={ue Xy blup) =0 VueM}.

The analysis of this preconditioner is done in section 4.3, proving now an independence
with respect to essential boundary conditions imposed over the small subdomains (Q)x>1.
For further analysis, we introduce:

14



Definition 1. For any vg € Xo.p,, its “rigid body projection” over €, denoted by vy €
X, is defined as the solution of (13)-2,(13)-3 for the subproblem k. More precisely (7 vo, A,) €
X X My, is such that:

ag (7R, V) — / Ak v =0, Vo, € X,

Tog ) (16)
—/ TRVO * fik = — Vo + pks Vg € M.
Tok Lok
In matricial form, we have m v = ;Y:kl zjui with:
~AZ = ~Ipi Vo,

yielding:

1,V = {U,i, . U;ivk] AT Vo = UpAL g Vo,
that is:

) = UpA=Toy
We then have by construction of Ay
M AT, — ThA-'0LAL A oy
= I AL ALA T,
= Ay Tor,
and therefore the new preconditioner (15) takes the form:

K
Do = Ag+ > I Al (17)
k=1

Also observe from (11) that when ay is symmetric, we have:

frek = uh, 1<i < Ng. (18)

4 Condition number analysis

In this section, we establish upper bounds on the condition number of the preconditioned
systems based on the two symmetrized Dirichlet-Neumann preconditioners respectively
defined in the subsections 3.2.1 and 3.2.2. First, the same factorized form for the original
linear system and the preconditioner is introduced. Then, we show the spectral equivalence
between Dy and Dy, detailing the dependence of the constants on the size of the domains,
the stiffness of the materials, and on the mesh sizes, and deduce estimates on the condition
number of the preconditioned system.

15



4.1 Factorization

The original system to solve is:

Uy Fy
Uy Fi
A 0
A ) = ) ,
Uk Fi
Ax 0
with:
AO O B61 e 0 BSK
0 Ay —B'i
By1 -B 0
A — . 1 1
0 Ay —Bﬁ(
Box —Bx 0

Now, let us factorize the expression of A. Introducing the triangular matrix:

I 0 ... 0
K 'RiByy I
T = , :
Ky R Box 0 ... I
and the block diagonal matrix:
D, 0 0
0 K
H= :
0 Kx

it is straightforward to check that A = T*HT.
The matrix of our preconditioner can be written under the similar form C = T*HT,
with the block diagonal matrix:

Dy, O 0
. 0 K;
H =

0 Kx

16



We have then:

Uo Fy

Ur Fy

A 0
c| 7| =

(?K Fi

Ax 0

The matrices A and C are not positive, and we introduce the kernel on which the following
results hold, and in which A and C are definite positive:

E={U = (Up,U1, A1, ...Ug,Ar)"; BorUp = BpUs, 1 < k < K}.

Our aim is to bound the condition number ko g(C~A) in A-norm on E.

4.2 Spectral equivalence for the simple Dirichlet-Neumann

We show herein the spectral equivalence between the Schur complement Dy and its ap-
proximation ]f)o for the symmetrized Dirichlet-Neumann preconditioner presented in sub-
section 3.2.1. For the choice ]f)o = Ay made in section 3.2.1 and corresponding to the
simple symmetrized Dirichlet-Neumann preconditioner, we obtain:

Proposition 2. Assuming that Aq is invertible that is I'p N 0y has a positive measure,
the following spectral equivalence holds for all Uy:

Wi (DoUo, Upy) < (AgUy, Up) < (DoUo, Up) ,

with:
1

Win
where I (resp. I3) is the set of indices k > 1 such that Qy is not fized on its boundary

(resp. is fixred on a part of its boundary). The constant C is independent of the number
K and the size of the subdomains.

C CrL
:1+C<max—k+max k 0>
kel Co kel apLyg

Observe that the condition number deteriorates for a small fixed subdomain Ly << Ly,
k € Iy, and for very stiff subdomains C >> ag.
The following lemma is needed in the proof:

Lemma 1. Let us assume that Ty, is of class C'. Then, there exists an open set Q. CQ
which is the restriction of a neighborhood of I'gr to Qo, and a linear extension operator:

Dk : HI(Q;C)d — Hl(Qk)d,

17



such that for all u € H'(Q9)%, Dyu = u on Loy, and:

/ (Dku)2 <C u?,
Qs Q

/ (VD)2 <C | (Vu)?,
Qp Q

where the constant C does not depend on .

The proof of this lemma is rather standard in functional analysis, and the existence of
such an extension operator can be found in ([Bré99], page 158) for example. Now, we can
prove the proposition.

Proof : [of the proposition] Let Uy be given. For all k£ > 1, let us define (U, Aj) such

that:
Ay —Bff Up \ _ 0

In other words, we have:
Ay = —RyK; 'Rl B.Uo,

and then by construction of Uy and Ay:

— (Bl RiK;, ' R B U, Up) (Bh Ay, Uo)
= (A, BpUy)
= (AU, Ug)
> 0
We deduce by addition that:
K
(DoUo, Un) = (AoUp,Uo) — Z (B RiKj, "R BocUo, Uo)
k=1

> (AoUo, Up) .
Hence the inequality:
(AgUy, Up) < (DoUo,Uy), VU.

Let us now bound Ag from below. Let ug € H(Q) be given. For all k¥ > 1, such that
Q) has an empty intersection with I'p (we denote k € I;), we decompose ug on € (as
defined in lemma 1) into:
up =g +wy, on Q,

18



where 7, belongs to the space R(€)) of rigid motions over €}, and:

/ wg-r =0, VremR(). (19)
A
We define the function:

!
ug =1+ ug, on (g,

where 7, € R(£y) is the natural extension to Qj of 7, € R(£)) (thus ry € R(Qx U Q))),
and:
wy, = Lih Drwr, + R, 7k (Wi — Liooh, Drwy),

where 7y, denotes the Scott-Zhang [SZ90] interpolation over Xy.p, , and Ry.s, is the ex-
tension by zero operator over the grid points of ;. By construction, the mortar condition

is satisfied:
/ uk-u=/ ug - phy Y € Mg, .
Tox Cog

Moreover, by using the stability of the extension operator Ry.s, from Wy.s5, to H L),
the assumption 2, the stability of Zy.p, from H*(Q)¢ to H ()4, the classical estimation
(see [SZ90)):

Ju— Ik;hkuﬂa,%,k < C|U|H1(Qk)d7

and the stability property of Dj in lemma 1, we obtain:

2

ag(ug,ur) < Cp /Qk IVur|* = C [ g, 0

< 20 |Ik;hkpkwk|§[1(ﬂk)d + 2Cy [R5, (Drwy, — Ik;hkpkwk)ﬁp(gk)d

< 20 |Ik;hkpkwk|ip(ﬂk)d + 2CCy |7k (Drwy, — Ik;thkwk)H?’%,k

< 20k |Ik;thkwk|§[l(Qk)d + 2CCy || Drwy, _Ik;hk,DkwkH?g,%’k

§ CCk |Dkwk|§{1(9k)d § CCk |2Uk|?;[1(Q;€)d . (20)

Moreover, the following inequality holds for all v € H1(€})%:
2
/ ver
031y ya < Coy / e(v) : e(v) + 1 sup AL (21)
e = Ca | f Tam (@7 | b Tl | |
f% r=20

with a constant CQ;C independent of the size of Q) from the adopted scaling of the norms,
but possibly depending on its shape. The shape independence of this constant is insured
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for polyhedral shape regular domains in [Bre04], or in [Hau04] for slightly less restrictive
assumptions. Therefore, we have from (19) by definition of wy:

sl e < Coy [ <l s eluwn),
o,
By summing over k € I;, we get from (20) that:
> ap(up,up) <C Y ck/ e(uo) = e(u), (22)
kel kery 7%

with a constant C independent of the size of the subdomains. Since by construction
Uker, ), C Qo, and since there is a bounded number of domains ) overlapping at a given
point, we deduce:

C
Z ag(ug, ug) < C’max(C’k)/ e(ug) : e(up) < — max(Cy)ag(ug, ug)-
fels kel Qo co kel

For all k£ > 1 such that I'p is fixed on a part of its boundary (that is k € I5), we cannot
use the extension operator Dy because it will not satisfy the Dirichlet boundary condition
on I'p. But, the Sobolev lifting theorem proves the existence of a function %, whose trace
is ug on I'gx and such that:

Ll Q il /Q il < 1 / 2 2 )
U U <(C U, U .
( k)2 /k ‘ k‘ . | k| > Li Fon < 0>k ‘ 0|H1/2(F0k)d

Here, (ug), denotes the average

(uo) i/
ug), = ————— U
07k meas(Log) Ton 0

of ug on I'g. and C is a constant which is independent of the size of {25 but which depends
on the ratio between Lj; and the distance from I'gy to I'p. We then modify @ to obtain
a discrete function satisfying the weak-continuity constraint on I'gx, and define using our
previous notation:

g, = Ty Uk + Ry, Tr (Ur — Ly Uk )-

By construction, the mortar condition is satisfied:
/ up - p = / (Zhshy g, + g, — Ly Uk) -
Lok Lok

= / ug -+ phy Vi € Mg, .
Lok

20



From the same argument as in the case k € I, we get:

ak(uk,uk) § CCk/ |Vfbk|2
Q

1 2 2
< CCy <L_k: /FOk (ug)j + |U0|H1/2(r0k)d>

Ly (1 2 2
< CCkL_k <L_0 /F% (o), + !Uo\Hl(Q'k)d> :

By summation, we have:

Z/F <u0>i = Zmeas(FOkMuo)i

k k
2
= Zmeas(FOk)_l </ 1u0>
& Cox
< Zmeas(Fok)_l/ u%/ 1
Lok Cok

k

< Z/ u%:/ ul. (23)
r “YTok To

By summing over k € I, we get as before:

Lo 1 2 2
S utmm) < e (cigt) (5 [ o bolironr )

kels k

N

Lo 2
< O <ckL—k) o213

0
< (Cmax ag (uo, up).
kel apLy

As a consequence, with this choice of uy:

u c C.L
A E A <1 Zk k0
(AoUo, Up) +k:1< KUk, Ug) < < +CIJ?§)1( o +CII§IEE})2( ool

Now, let us show that for all (V})r>1 such that By Vi = B, Up, we have:

K
(DoUo, Uo) < (AU, Uo) + > (AkVi, Vi) - (24)
k=1

For all k > 1, we decompose V, into Vi, = Uy 4 60Uy, where:

A, -BL\ /U 0
By, 0 AL ) T\ =Balh )

21
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and B;0U, = 0. Then, since by construction:

K

(AoUo, Uo) + Y (AwUs, Up) = (DolUo, Uo) ,
k=1
we obtain by symmetry of Ag:
K K
(AoUo, Uo) + Y (AkVi, Vi) = (DoUo, Uo) + > 2 (AwUs:, 6Uk) + (Ag6Us, 6Uy) .
k=1 k=1

Moreover:
(AU, 0Uy) = <Bff Z,éUk> = (A}, BioUg) =0,

resulting in:
K K
(AoUo, U) + > (AxVi, Vi) = (Dolo,Uo) + Y (ArdUs, 6U)
k=1 k=1

> (DU, ) .

In particular, we can take for all £ > 1, V), = U, where U, has been built above. We
conclude that:

(DU, Up) < <1+CmaX%—|—C CkLo

AgUy, U
kel ¢ keIz [e7s) k>< 0%0 0>

which ends the proof. O

4.3 Spectral equivalence for the enhanced Dirichlet Neumann

For the enhanced Dirichlet-Neumann preconditioner presented in section 3.2.2, we prove
that:

Proposition 3. For all Uy, the following spectral equivalence holds:
Wi n (DolUo, Ug) < <D0U07U0> < (DoUy, Vo),

with:

L 1+ Cr
= max — |,
Wl h kelhUl2 Co
where Iy (resp. I3) is the set of indices k > 1 such that Qy is not fized on its boundary

(resp. is fixred on a part of its boundary). The constant C is independent of the number
K and the size of the subdomains.
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Proof : Let Uy be given. We proceed as in the last part of the previous proof, and
introduce (U}, Aj) satisfying:

(B 0 ) ()= (ean ) 2

We introduce the decomposition U} = U,’; + W with U,’; = f[ka, and by construction of
Uy, we get:

(DoUo, Uy)

K
< (Ao -y ngRkK,;lRthOk) Uo, U0>

k=1

= (AoUo,Uo) + > (AU, UL)

> (AoUo, Ug) +

M T

(AU U ) +2 <Akﬁ,j, wi).

b
Il
—

But decomposing U,j = ﬁka = Zjvzkl sz]g we have:

N
(AW T2 = 3 zan(wiu)

j=1
Ny '

= sz/ A, - wy,  from (11).1,
j=1 Lok
Ny '

= Z 2 / (up —af) - Xy, by construction of wy,
j=1 Lok
Ny '

= sz [/ uj - X, —/ uj, - )\k] , from (25) and (16).2,
j=1 Cog TCox

= 0.
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This gives:

K
(DolUo, Ug) > (AgUo,Up) + Y
k=

Let us prove now a lower bound for Dy. For all 1 < k < K, as in the proof of the pre-
vious proposition, we build a particular function uj, € Wy.s, satisfying the weak continuity
constraint on the interface I'gp. When ) is not fixed on a part of its boundary, which we
have denoted by k € I, we take the u; defined in the previous proof by “reflexion” with
respect to I'gr. When €} is fixed on a part of its boundary, namely k& € I, we proceed
differently, and define here (ug), € R(Iox) (the trace over I'gy of a rigid motion) such

that:
/ (ug)y - = / ug-r, Vr € R(Tok).
Cog Tog
Then, we introduce:
Uk = L, Uk + R, T (Ul — Liosh, Us] + T (Uo), 5

where 4y, is a function whose trace is zero on I'p and is ug — (ug), on I'gx satisfying from
the Sobolev lifting theorem:

/ Vi |?
Qp,

The mortar condition is indeed satisfied because:

/ U = / (Zhsny U, + g, — Ly, U - /H—/ g (Uo)y - 1
Lok Lok

Lok
= / ﬂk'lH-/ Tk (Uo)y - 1
Lo TCox

= / (wo — (uo) g + Tk (o)) - 1, Vo € Mys,,
Cog

1
€2 tuo = Caohdy + o = Gy

IN

= Clug — (uo) |?{1/2(F0k)d’ by construction of (ug),. (26)
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and because, since (ug), is a linear combination of rigid body motions ei, we have from
(18):

/r ((uo)y, — Tk (uo)y,) - =0, Vi & Myg,.
Ok
On the other hand, we have for k € Io:

ap(ur,ug) < 2ap (up — 7T (wo)y, , ur — Tk (Y0)},)
+2ak (Fk (o), » Tk (Uo)y) - (27)

Using the same argument as in (20), we get by construction of wuy:

a (up — 7 (Uo)y Uk — Tk (U0)y) < CCk/Q Vi)
k

IN

CCy |ug — <u0>k‘§{1/2(1—‘0k)d , from (26),

< 0 [ ) selu), (28)
o,

from the Sobolev trace theorem and the inequality (21). On the other hand, we have from

lemma 2:

ak (7 (o) » Tk (o)) < 2ak (7g (o — (uo)y,) » Tk (wo — (uo)y,))
+2ay, (Truo, TrUo)
< CCyug — (wo)yl3/2(ry, e + 20k (Fruo, Fruo)
< CCk/ e(up) : e(ug) + 2ag (Trug, Truo) -
U
We then deduce from (22),(27) and (28):

K K

ao(’u,o,’u,o) —i—Zak(uk,uk) < ao(uo,uo) —I-CZCk/ E(UO) ZE(”LL())

k=1 k=1 U
+4ak (ﬁ'k’u,o, 7°rku0)

IN

c . .
<4 + — max(Ck)> ao(uo,uo) + Z ag (wkuo,wkuo)

kels

— <4 + ¢ maX(Ck)> <150Uo, Uo> .

Cco k>1

We deduce from (24) and from the mortar conditions satisfied by the (ug)g>1, that:

C ~
<DOU0, U0> < <4 + — maX(Ck)> <DOU0, U0> .

co k>1
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In the above proof, we have used the following lemma:

Lemma 2. If a; is symmetric, the projection operator 7. satisfies:

o o 1
ag (Tpw, Tpw) < CCy |:L_k/1“ (w)i + |w|§{1/2(r0k)d]
Ok

Proof : Let @ be a lifting function of w with zero trace on I'p, with @& = w on I'g; and
satisfying the Sobolev lifting theorem:

~ 1
/Qk |Vw|2 = ¢ |:L_k’ /FOk <w>z " ‘w|?¥1/2(F0k)d:| .

Let us define as before @y, = L., W + Ris, 7k (W — Zgp, W) which belongs to Xy.p, and
which satisfies by construction:

/ wk-,u:/ wep, V€ Mg, (29)
Cog Cog
We then have on one hand:

ak('d}k,wk) = ak(frkw,frkw) + ak(i’rkw — wk,frkw — ’lf)k)

+2ak(7"rkw, %’rkw - wk) (30)
Developing 7wy, into mpwy, = Zj\fz’cl zjui, we have from (11).1

N

ak(frkwk—ﬁ)k,frkwk) = szak(i’rkw—wk,ui)
7j=1

Plugged back in (30), this implies:
ar(Tpw, Tpw) < ag(W, W)

But on the other hand, proceeding as in (20), we have:

ap (W, W) < CCk/

1
) < _/ 2 2
o, [Vw|” < CCy i Jo, (W), + [wlgy (g, )a

the last inequality coming from the Sobolev lifting theorem. This concludes the proof. [J
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4.3.1 Bound on condition number

We prove now a classical result, using for example the technique from the Matsokin-
Nepomniaschik [MN85] framework :

Proposition 4. Let us assume that there exist two positive quantities Wy p, Wap, such
that for all Uy :

Wi.n (DoUo, Up) < <]50U0,U0> < Wap (DoUo, Up) - (31)

Then, the condition number of C™'A in A-norm on E admits the following upper bound:

“1AY < max(1, Wap)
kap(CTA) < min(1, Wy p,) "

We conclude by the main result of that section, which gives an upper bound on the
condition number of the preconditioned systems:

Proposition 5. For the symmetrized Dirichlet-Neumann preconditioner given in section
3.2.1, we have:

L
kap(CT1A) <14 C (maxg + max Cr 0> )
’ keli co kel aly

and for the enhanced Dirichlet-Neumann preconditioner given in section 3.2.2:

kap(CT1A) < C<1+ max @>
kelhUl> Cy

Both condition numbers are independent of the number K of fine scale subdomains and
of their sizes. In that sense, we can reasonnably talk of two-scale preconditioners. The
simplest symmetrized Dirichlet-Neumann preconditioner, which imposes the invertibility
of Ay (i.e. a Dirichlet boundary condition on Qg for example), is strongly affected by
the presence of small subdomains that are fixed on a part of their boundary, through
the ratio Lo/Lg. The enhanced symmetrized Dirichlet-Neumann preconditioner avoids
efficiently this dependence, and its use is not limited to the case where I'p N 00y has a
positive measure. Nevertheless, both condition numbers are affected by the presence of
stiff fine subdomains in comparison with the coarse domain, through the presence of the
ratio Cy/ag because Cy (resp. «ap) is proportional to the Young modulus E} (resp Ey) of
the material in Q (resp. Qo).

27



5 Algorithm

Before testing these two preconditioners, we summarize herein the algorithm coming from
their application. The action of a preconditioner on a right hand side

Fy
Fy
0

Fi
0

in the dual of E leads to the following sequence of operations:

1. Compute the equivalent coarse scale sollicitation on €q:
_ & F
t —1 k

Fy=Fy— ,;_1 By R K < 0 > ,

by solving in parallel one Dirichlet problem by small subdomain.

2. Use the equivalent coarse scale operator ]f)o to determine:
ﬁo = ]f)a 1F().

3. Solve the local problems for 1 < k < K:

U \ Fy
Kk</~\k>_<—30ﬁ0>'
If the computational cost of A,;l for £ > 1 is low with respect to the one of Ay ! the

calculation cost is concentrated in the step 2.

Remark 3. This preconditioner is multiplicative, in the sense that the two scales cannot be
solved simultaneously. Nevertheless, the solutions over the small details can be performed
stmultaneously in parallel.

6 Numerical tests

6.1 A basic two-scale model

Let us consider a two-scale linear model beam whose tips are clamped. We impose a
negative constant pressure on the lower face of the small details. A Q1 approximation is
adopted for displacements, and an example of the resulting deformed configuration of our
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model is represented on figure 3. The Young modulus and the Poisson coefficient are taken
constant over the coarse (Ey, 1) and the fine (E’,v’) subdomains. As assumed above, the
non-mortar side is taken as the fine side of the interface and Lagrange multipliers are taken
piecewise constant, together with an interface bubble stabilization for the displacements
(see [Hau04]). Moreover, the weak-continuity constraint is ensured by a penalization

strategy and the associated penalization coefficient is taken as:

1
~— =10F'.
n

0912005
1319. 229
1187.717

1056. 205

r 924. 6937

r 793.1818

r 661. 67

r 530. 1581

398. 6463

267.1345

135. 6227

4.110831

Figure 3: Maximal stress distribution on a deformed configuration of our two-scale model
problem (Ey = E’, vy = /', 497 elements mesh).

On this model, we use the first symmetrized Dirichlet-Neumann preconditioner in a
standard Conjugate Gradient algorithm, and the L? norm of the successive increments
on Lagrange multipliers along the iterations is illustrated on figure 4 for different values
of the ratio » = E'/Ey . Conversely the number of iterations necessary to obtain a 107"
convergence, estimated in terms of the L? norm of the current increment on the Lagrange
multiplier, is represented on figure 5. The degradation of the performance as r grows is in
conformity with our predictions.
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Figure 4: L? norm of the successive increments on Lagrange multipliers along the itera-
tions.
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Figure 5: Number of iterations necessary to obtain a 10™° convergence of the simple
Dirichlet-Neumann preconditioned Conjugate Gradient, estimated in terms of the L? norm
of the current increment on the Lagrange multiplier, as a function of the ratio r = E'/Ej.

Let us assume now, that two of the details are clamped on their lower face, leading under
the same load to the new deformed configuration illustrated on figure 6. The convergence
of simple and enhanced Dirichlet-Neumann algorithms are then compared on figure 7 for
the ratios 7 = 10, 100, 1000, 10%. Conversely, the number of iterations necessary to reach a
10~ convergence as a function of r is represented on figure 8 both for simple and enhanced

30



0912005
728. 0455
655. 5339

583. 0223

r 510. 5107

r 437.9991

r 365. 4874

r 292. 9758

220. 4642

147.9526

75.441

2.929397

Figure 6: Maximal stress distribution on a deformed configuration of our two-scale model
problem where two of the details are clamped on their lower face (Eg = E', vy = 1/, 497
elements mesh).

Dirichlet-Neumann algorithms. We observe a much better performance of the enhanced
preconditioner, the number of iterations being typically divided by 3 for an additional
computational cost of 6 additional degrees of freedom on the coarse part of the model.
Indeed, 3 rigid motions per clamped small structure have been added to the coarse model.
The resulting overcost per iteration in terms of computation is negligible.
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Figure 7: Convergence of the simple

and enhanced Dirichlet-Neumann algorithms

different values of the ratio r of Young moduli.
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Figure 8: Number of iterations necessary to obtain a 10~ convergence of the simple and
the enhanced Dirichlet-Neumann preconditioned Conjugate Gradient, estimated in terms
of the L? norm of the current increment on the Lagrange multiplier, as a function of the

ratio r = E'/Ej.
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6.2 Extension to a quasi-Newton method

When considering nonlinear problems with soft fine geometrical details on the boundary,
the previous preconditioners can be successfully applied to quasi-Newton methods. In-
stead of solving each tangent problem by a preconditioned Conjugate Gradient method,
the idea is to replace the tangent problems by the preconditioning problems. From the
implementation point of view, it is no more necessary to keep in memory the non-inverted
matrix of the tangent problem. Moreover, the numerical tests show that this strategy
entails almost no overcost in terms of iterations of the Newton method.
For example, let us consider the following elastostatics problem:

— div ((;—);V(z’d—i—Vu) =f Q
u=0, TIp,

oW

TG ‘= Tw.

oF (id+Vu)-n=g, Ty

Let us assume that the potential W is given by the Saint-Venant-Kirchhoff constitutive
law defined by:

W(F) = 2 [tr(F" - F —id)]* + g tr [(F" F —id)?] .

After a non-conforming finite element discretization, we have then to solve a nonlinear
discrete problem of the form:

FoUo) + Sr, BorAy, = Fy,
fk(Uk)—BZAk:Fk, 1<k<K,
BoilUo — BpUp =0, 1<k<K.

A standard Newton algorithm would build two sequences (U™),, and (A"),, such that:

Ut = U + U™,
AT = A 4 §A™,

with:
K

K

v, Fo(UY) - 0UG +> " BordAR = Fo — Fo(Ug) — > BoxA},
k=1 k=1

Oy, Fr(UD) - 6UP — BLAY = Fy, — Fo(UP) + BLA?, 1<k <K,

BowdUP — BroUr =0, 1<k<K.
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At iteration n, this linear system can then be written as follows:

sUT joid
sUT Fr
SAT 0
A : = :
sUn o
SAT 0

We propose to define the new increments U™ and §A™ as the solutions of:

oy Ey
o0} Fy
SAT 0

C : = .|
o0k FR
SAT 0

with the same notations used in section 2. Our two-scale quasi-Newton method is then
defined by:

untt = un + 60",
AL = A" 4 GAT,

Let us consider the same model problem as in the previous section, under a dead
pressure of p = 100Pa. We have adopted the following Lamé coefficients:

1%0} EO
= 1389 Pa, =_— 2 _ —2083Pa,
(1 + v0)(1 — 2p) Ho

Ao = E
oo 2(1+ vo)

N = 7o, :U‘/ =rpoPa,

respectively for the coarse and the fine subdomains, characterized by the stiffness ratio:

_Eo Mo o

The solution remains unchanged when p, \g, Eg, A’ and p’ are multiplied by the same
coefficient. We have observed numerically that for > 10, the quasi-Newton method does
not converge well, as shown on the table on figure 9. Whereas, the convergence becomes
extremely slow with » = 1, the method does not converge any more with » = 100. The
convergence of the Newton-Raphson method is represented as a comparison. Nevertheless,
when the ratio r remains sufficiently small, the proposed quasi-Newton method appears to
be interesting, enven though the convergence is no more quadratic. The overcost in terms
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r=1 r =100
it. || quasi-Newton | Newton quasi-Newton | Newton
1 0.6193E+4-01 0.5839E+01 || 0.6187E+01 0.5224E+01
2 0.1904E+01 0.1649E+01 || 0.1380E+02 0.1401E+01
3 0.1013E4-01 0.9821E+00 || 0.6958E+403 0.7683E+00
4 0.6684E+00 0.6221E+00 | 0.1283E+04 0.4046E+00
5 0.3309E4-00 0.3032E+00 || 0.3672E+04 0.2419E4-00
6 0.8885E-01 0.8811E-01 0.1847E+04 0.1454E+00
7 0.4654E-02 0.8719E-02 0.9162E+03 0.1096E+00
8 0.5162E-02 0.1591E-03 0.6159E+03 0.5302E-01
9 0.4352E-02 0.8287E-07 0.1027E+04 0.5350E-01
10 || 0.3714E-02 0.6719E+03 0.7019E-02
11 || 0.3155E-02 0.8720E+03 0.3277E-02
12 || 0.2716E-02 0.5561E+03 0.3023E-04
13 || 0.2334E-02 0.6285E+03 0.3357E-07
14 || 0.2023E-02 0.8873E4-03
15 || 0.1753E-02 0.5120E4-03
16 || 0.1528E-02 0.5499E4-03
17 || 0.1333E-02 0.6496E+03
18 || 0.1167E-02 0.9376E4-03
19 || 0.1023E-02 0.3581E+03
20 || 0.8981E-03 0.3805E4-03
21 || 0.7895E-03 0.5372E+03
22 || 0.6950E-03 0.8865E4-03
23 || 0.6123E-03 0.7312E4-03
24 || 0.5399E-03 0.7739E+03
25 || 0.4764E-03 0.7279E4-03

Figure 9: Slow convergence of the method for » = 1, and lack of convergence for r = 100.

of iterations compared with a Newton-Raphson method is low, as shown in the table, on
figure 10. Finally, we represent on figure 11 the different evolutions of the L? norm of
the residual for the proposed quasi-Newton method along the iterations, depending on the
value of the ratio r.

This kind of quasi-Newton Dirichlet-Neumann strategy has been recently used with success
in fluid-structure interactions problems and specially hemodynamics, as developped in
[GV03] where a simplified model for the fluid is adopted in the preconditioner.
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L? norm of the residual with
it. | Newton algorithm | two-scale quasi-Newton
1 | 0.6192E+401 0.6249E+01
2 | 0.1775E401 0.1811E+401
3 | 0.1061E+01 0.1075E+01
4 | 0.6671E+00 0.6747E+00
5 | 0.3254E+00 0.3292E+00
6 | 0.8096E-01 0.7836E-01
7 | 0.5036E-02 0.3414E-02
8 | 0.2010E-04 0.8871E-05
9 | 0.3750E-09 0.5000E-06
10 | converged 0.1387E-07
11 | converged 0.3629E-08

Figure 10: Convergence of the exact Newton and two-scale quasi-Newton algorithm using
the preconditioner (10). We have chosen Ey/E’ = 10 and the convergence criterion is that
the L2 norm of the residual become < 1079.

7 Conclusion

In this paper, we have introduced, analyzed and tested two symmetrized Dirichlet-Neumann
preconditioners that can be used efficiently together with a non-conforming mortar for-
mulation to solve elliptic problems with small geometrical details on the boundary. This
method is well-adapted to the case where the details are localized enough to make their
resolution relatively cheap. In the case where the small structures would not be so localized
to satisfy this assumption, one can imagine a Neumann-Neumann domain decomposition
approach [TRV91] to solve the Dirichlet part of the present Dirichlet-Neumann method.
Finally, we have deduced a quasi-Newton method which is well-adapted for soft details in
the framework of nonlinear problems.
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