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A MULTILEVEL PRECONDITIONER FOR THE MORTAR METHOD
FOR NONCONFORMING P; FINITE ELEMENT *

TALAL RAHMANDY2 AND XUEJUN XU3

Abstract. A multilevel preconditioner based on the abstract framework of the auxiliary space method,
is developed for the mortar method for the nonconforming P; finite element or the lowest order
Crouzeix-Raviart finite element on nonmatching grids. It is shown that the proposed preconditioner
is quasi-optimal in the sense that the condition number of the preconditioned system is independent
of the mesh size, and depends only quadratically on the number of refinement levels. Some numerical
results confirming the theory are also provided.
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1. INTRODUCTION

The mortar method is a special domain decomposition methodology, which appears to be very attractive
to the scientific computing community since it can handle situations where meshes on different subdomains
need not align across the interfaces. The matching between the discretizations on adjacent subdomains is only
enforced weakly. In [6], Bernardi et al. first introduced the basic concept for mortar methods, and applied it
for coupling spectral elements with finite elements. Since then, the methodology has been extensively used
and analyzed by many authors. In [4], Ben Belgacem studied the mortar method under a primal hybrid finite
element formulation. Meanwhile, some extensions to the three dimensional problem, and to using dual basis
for the Lagrange multiplier space were considered, cf. [5,7,16,28]. Recently, much work has been devoted
towards constructing efficient iterative solvers for the discrete system resulting from the mortar finite element
discretization. The first approaches were based on the iterative substructuring method, see for instance [1-3,12].
Multigrid methods for the mortar finite element have also been considered. Gopalakrishnan and Pasciak [14]
presented a variable V-cycle multigrid, while Braess et al. [8], and Wohlmuth [29] established a W-cycle multigrid
based on the hybrid formulation which gives rise to a saddle point problem. We note that Braess et al. [9] have
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recently constructed a subspace cascadic multigrid method for the mortar finite element based on a saddle point
formulation.

There have been some interests in the construction and implementation of the mortar method for the lowest
order Crouzeix-Raviart (CR) finite element or the nonconforming P; finite element. Marcinkowski [17] first
presented the standard mortar method for the CR finite element. This has been further extended by Rahman
et al. in their recent work, cf. [23], where the standard mortar condition has been replaced by a new approximate
mortar condition. Based on the first approach, Xu and Chen [33] introduced an optimal W-cycle multigrid
method for the discrete system, with a convergence rate which is independent of the mesh size and the level
of refinements. Recently developed domain decomposition methods for elliptic problems with discontinuous
coefficients using the CR mortar finite element can be found in [18,19,22,23].

Multilevel preconditioning methods have also received many researchers’ attention for solving large algebraic
systems resulting from finite element approximation of partial differential equations [31,34]. The objective of
this paper is to propose an effective multilevel preconditioner for the CR mortar finite element. Using the so-
called auxiliary space technique developed in [20,32], also see [10,21,27], we propose a multilevel preconditioner
for the CR mortar finite element. We choose the conforming P, mortar finite element space as the auxiliary
space. A recently developed effective multilevel preconditioner for the conforming P; mortar finite element,
cf. [13], is used as the preconditioner for the auxiliary space. The new multilevel preconditioner is shown to
have the same quasi-optimal convergence behavior as the auxiliary preconditioner. The condition number of
the preconditioned system is independent of the mesh size, and only quadratically dependent on the number of
refinement levels.

The rest of this paper is organized as follows. In Section 2, we introduce our discrete problem, in Section 3 we
describe the multilevel preconditioner for the conforming P, mortar finite element. In Section 4, we construct
our multilevel preconditioner for the CR mortar finite element. Condition number estimate of the multilevel
preconditioner will be given in Section 5. In the last section, some numerical results supporting the theory will
be presented.

2. MORTAR METHOD FOR THE NONCONFORMING P, FINITE ELEMENT

For simplicity, we consider the following model problem

—Au = f in Q,
{ u = 0 on 09, (2.1)

where Q C R? is a bounded polygonal domain, and f € L?(€). The variational formulation of the problem (2.1)
is to find u € HJ () such that

a(u,v) = (f,v) Vv e Hy(Q), (2.2)

where the bilinear form a(-,-) is given as
a(u,v) = / Vu-Voudr VYu,ve HY(Q),
Q

and (f,v) = [, fv da.

Remark. It is not difficult to extend the results of this paper to a more general second order elliptic problem.

We now introduce the mortar finite element method of [17] for solving (2.1), where the nonconforming Py
finite element is used for the discretization. Let  be partitioned into a set of nonoverlapping polygonal
subdomains {€2;} such that Q = vazl Q; and Q;NQ; =0, i # j. We consider only the case where the partition
is geometrically conforming, that is, the subdomains are arranged so that the intersection Q; N Q; for i # j
is either an empty set, an edge or a vertex. This intersection, if it is an edge, is called an interface and will
have two sides each being an edge of one of the two neighboring subdomains. The skeleton I' = Ufil 0Q;\00
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is decomposed into a set of disjoint open straight segments v,, (1 < m < M) (edges of subdomains) called the
mortars, such that

I'= Vs AYm Nyn =0, if m #n.

||C§

1

If 7,, is an open edge of a subdomain Qz, we refer to it as a mortar side of ;, and we denote it by 7y,
Consequently, the other side of v,,(;), which is an edge of another subdomain say ); occupying the same
geometrical space as that of v,,(;), is referred to as the corresponding nonmortar side of ;, and is denoted
by 5m(j)-

For i =1,...,N, let 7 ; be the initial shape regular triangulation of Q; with the mesh size h}. The overall
triangulation generally does not match at the subdomain interfaces. Let the global mesh | J; 7; ; be denoted by 7;
and the corresponding global mesh size denoted by hy = max; h}. We refine the triangulation 7; to produce 73
by joining the edge midpoints of the triangles in 7;. The mesh size h? in the triangulation 75 is then given by
h? = h?/2. Repeating the process for [ times, [ = 1,..., N, we get an [ times refined triangulation 7; with the
mesh size hl = hl27! (I =1,...,L). Let the global mesh size on the level [ be h; = max; hl (I =1,...,L).

At the finest level L, locally in each subdomain €;, we use the nonconforming P; or the lowest order CR
finite element space, Vr ;, whose functions are piecewise linear on the triangulation 77, ;, determined uniquely
by their values at the edge midpoints, and vanishing at the edge midpoints of the boundary 9. The sets of
edge midpoints, also referred to as the nonconforming P; or the CR nodal points, those belonging to Q;, 99
and 02 are denoted by lef, 89 » and 8QCR respectively. Consequently, the functions of V7, ; are piecewise

linear on each triangle of 77, ;, contlnuous at the CR nodes of QCR\E)Q L1+ and equals to zero at the CR nodes

of 89 L NoQyr.
Let
. N
Vi = HVL,i ={vr| vp|e, =vLi € Vii}
i=1
Due to nonmatching meshes along subdomain interfaces, each interface v,,, where v, = Vi) = Om(j)s

1 < m < M, inherits two independent 1D triangulations 77 (¥, (;)) and 7z (0 ;). Consequently, there are
two sets of CR nodes belonglng to Y, the midpoints of the elements belonging to 77 (Vi) and TL(d,,(5)), we
denote them by 7 m(l) and §¢ 7 Lom(j)? respectively. Additionally, we introduce an auxiliary test space Sr (0 (;))
defined as

SLGmejy) ={v | v € L*(8,j), and v is piecewise constant on the

elements of the nonmortar triangulation 77, (d,,(;))}- (2.3)

The dimension of Sg(0,,(;)) is equal to the number of midpoints on the d,,(;), i.e. to the number of elements
on d,,(j)- For each nonmortar edge d,,(;), let Qrs,,, : L?(y) — SL(0m(;)) be the L2-projection operator
defined by
(QL.6, () Vs W)L2(5,15)) = (0, W)L2(5,,,) YW € SL(m(y)), (2.4)
where (-, ')L2(5m(,~)) denotes the L? inner product in the space L2(6m(j)).
We now define the following mortar finite element space for the nonconforming P; finite element, associated
with the finest level L:

VL = {UL| VL, € VL, QLaém(j) (Ulem,(j)) = QL767n(j) (UL|vm(7,)> s for V’ym S F}.

Let
ar, i(u,v) : Z /Vu Voudx VYu,v € Vi,

KETL
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and
N
ar(u,v) := Za};,i(u, v).
i=1

The nonconforming P; mortar finite element approximation of the problem (2.2) then is to find uy, € Vi, such
that

ar(ur,vr) = (f,vr) Yop € Vi, (2.5)
where (f,vr) = Zi\[:l fQ fordax.
We define
N
[vl1Z, = ari(v,v) and |o|f =" |oll7, Yve VL.
=1

From [17], we know that the discrete problem (2.5) has a unique solution. Moreover, the following error estimate
can be found in [17]: Let v and ur, be the solutions of (2.2) and (2.5), respectively, then

N
lu —urllf < ChZ Y Julhaq,).
=1

Next we define the operator Ay, : Vi, — Vi, as follows:
(Apvp,wr) = ar(vp,wr) Yoo, wg € Vi.

Then (2.5) can be rewritten as:

AL’LLL = fL; (26)
where fr, = Qrf, and Q is the L2-projection from the space L?(f2) to Vz. In the following two sections, we
design our multilevel preconditioner for (2.6).

3. A MULTILEVEL PRECONDITIONER FOR THE CONFORMING P; MORTAR FE

In this section, we briefly describe the mortar method for the conforming P; finite element, cf. [6], and then
formulate the multilevel preconditioner for the method, developed in [13]. In the following section, we will use
this preconditioner to construct our multilevel preconditioner for the discrete system (2.6).

Let VT/“ be the continuous piecewise linear finite element space over the triangulation 7; ;, whose functions
have zero trace on 0f). Let

~ N ~
W =[] Wes,
=1

foralll =1,..., L. Obviously, the subspaces {VT/I} are nested, that is, we have
WiC--- CWp.

We now describe the conforming P; mortar finite element method on the finest level L. In order to specify
the mortar interface condition, we need to introduce some trace spaces. Let ML('ym(i)) and ML(ém(j)) be
the continuous piecewise linear function space corresponding to the triangulation 77 (7vy,z)) and 77 (dm;)),
respectively. In addition, we define an auxiliary test space M, (d,,(;)) as a subspace of the space M L(0m(5)) such
that its functions are constants on elements that intersect the ends of d,,(;). Based on the above preparation,
we can now define the following conforming P; mortar finite element space

W = {UL c WL | V(Sm(j) C F, / (UL,i — vLyj)cpds = 0, VQD c ML((Sm(j))}'

m(j)
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The conforming P; mortar finite element approximation of the problem (2.2) on the finest level L, is to find
uy, € Wr, such that
ar(ur,vr) = (f,vr), VoL € Wi, (3.1)
where

N
ar(up,vp) == Z/ Vuy, - Vurdz.
i=17%%

It is shown in [6] that (3.1) has a unique solution.
Let Q5,5 ¢ L?(Ym) — Mp(6,m5)) be the L2-projection, i.e.,

()
(QL,ém(j)v,’wL) = (v,wL) Ywy, € ML(5m(J))

It is known that, cf. [8],

~ 1 1
(I — QL,&m(j))U||L2(,Ym) < Chi|’u|H%( Yo € H2(v,,). (3.2)

Ym)

Define the operator AL : Wp — Wy, as follows:
(Apvp,wi) = ar(vp,wr) Yor, wy € Wi

In [13], an effective multilevel preconditioner By, for Ay, has been designed. In the following, we briefly describe
this preconditioner. R
First, we define the space Si(d,,(;)) by

Si1(6m(j)) ={v | v is continuous piecewise linear on 7;(0y,(;))

and vanishes at the endpoints of d,,;}-

Accordingly, we define a projection operator Il 5, . L?(m) — S'L(ém(j)) as follows [6,14]:

J

This projection is known to be stable in L?(7,,) and Holo/Q(Vm) [6,8], that is

(HL76W(J)U)XdS = /5 ’Udea VX S ML((Sm(j))

m(j) m(j)

1L, 05, VI 2510 5) CllvllL2(y,e)

<
<

L2 8,00 2342 5,00) Clloll g2y,

As in [13], we introduce an extension operator Z,, : L?(ym) — Wy j on each interface 7, as follows:

L

Z%nv = ZFlﬁm(g’) (Pl»ém,(j) - Plflytsm(j))HLﬁm(j)vv Vv € LQ(’ym)a
=1

where Fjs5 . is the trivial zero extension operator on the level [ with respect to the nonmortar subdomain,

and Pys,, ., is the L? projection operator from SL(ém(j)) to S’l(ém(j)), where we set Py s, = 0.
Next we define an intergrid transfer operator Z; : Wl,i — W in terms of Z, . by means of
U= de(i>ca9i Z(sm(i)vlﬁqﬂém(i) on (_21"
Ziv = Z”Ymﬁ)v‘@mvm,(q,) on Q) (3.3)

0 elsewhere,
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where QS(%W)) denotes the nonmortar subdomains with v,,;) C 9€2; as mortar edges. It is easy to check that
Ziv € Wp,. Based on the intergrid transfer operator, we can provide a decomposition of the space Wy, that is

(cf. [13])
L N
Wi = ZZZWVM-

1=1 i=1
We now introduce an inexact bilinear form by ;(-,-) : W;; x Wi ; — R as

bi(vii,wii) == Z oi(2)wr (), v, wi € Wiy,
l‘eM,i

where NV ; is the set of conforming P; nodal points of the triangulation 7;,; in Q; \ 9. The corresponding
projection like operator 77, : W — W, ; can be defined by

bi(Trv, ) o= an (v, Zivi), v € Wi
Let

Ty = ZiT: W, — Wr.

Then the preconditioned system can be expressed by

o L N
T .= BLAL = ZZTM
=1 =1

The multilevel preconditioner By, has the following algebraic form (¢f. [13] for details)

L N

By = Z Z ZiRii(ZiRii)T,

=1 i=1

where Z; is the algebraic representation of Z;, and R;; is the prolongation matrix from Wl,i — V~VL,i (cf. [13]
for details). It states in [13] that the condition number is proportional to the square of the number of refinement
levels.

Theorem 3.1. There holds that [13]
cH?ar(v,v) < dL(BLAL’u,v) < OL%*ur(v,v), Yve Wr.

By adding a coarse space solver, based on a continuous vertex basis function for each subdomain vertex, we
could eliminate the dependence of H in the above theorem [13].

Remark 3.2. For the case of two subdomains, we have [13]
car,(v,v) < &L(BLAL’U,’U) < Car(v,v), YveWg.

As shown in [13], the algorithm can be efficiently implemented. One application of the preconditioner involves
applying the BPX preconditioner once within each subdomain, and the matrices Z; and Z! once on the whole
domain. The cost of applying the BPX preconditioner is O(h~2), and that of Z; or Z! is O(h~!) resulting in a
total of O(h~2) operations (h is the mesh size).
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4. A MULTILEVEL PRECONDITIONER FOR THE NONCONFORMING P, MORTAR FE

In this section, we will use the idea from [20,32] to construct our multilevel preconditioner for the mortar
finite element method in Section 2. In doing so, we make an assumption which follows.

As in a standard mortar finite element method, e.g. the conforming P, mortar finite element, the nodal values
on the nonmortar sides are determined by the nodal values on the neighboring mortar sides. In case of the
nonconforming P, mortar finite element, however, the nodal values on a nonmortar side may depend on nodal
values from several mortar sides. This complicates the design of an algorithm, see [22,23] for illustrations.

We assume therefore that nodal values on a nonmortar side will depend only on the nodal values on the
corresponding mortar side. There are several ways to achieve this. The first way is to avoid having corner
triangles in the triangulation of each subdomain. A corner triangle is a triangle with two of its sides lying on
the subdomain boundary and sharing a subdomain vertex. The second way is to make sure that the triangle
edge touching a subdomain vertex on the mortar side, is smaller than the corresponding triangle edge touching
the vertex on the nonmortar side. The third way is to replace the exact mortar condition with an approximate
one as the one given in a recent paper [23]. However, this was not the only reason why an approximate mortar
condition was introduced in that paper, see later in this section.

We now move into constructing our multilevel preconditioner. We start by introducing a transfer operator

from the space W, to V. Define an operator E.Lygm(j) : VL — Vi, by
(v —v r) zedsfi
(EL 5oy (U))(I) _ (QL"Sm(J) ( o s) 15,59 )(z) L7m'(]) (4_1)
i 0 otherwise.

Then for any v € Wi, C Vp, let

M
Vi=v+ Y Eps,, ).
m=1

It is easy to check that v* € V. Based on this observation, we define the following transfer operator I, : Wy —
V1, which will appear in the following multilevel algorithm:

M
Irv=v+ Z EL,ém(j) (U), Yv € Wy, (4.2)
m=1
For the operator I, we have:

Lemma 4.1. For any v € Wg, it holds that

[v=TIrvlr2) < Chelvllc, (4.3)
vl < Cllolle. (4.4)
Proof. At first, we prove (4.3). It is easy to see that
M
f[v— ILU||2L2(Q) <C Z ||EL76m(j)(v)||%2(Q)' (4.5)

m=1
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For each nonmortar edge d,,(;), we can derive

- 2 2 = 2
1L, (0) 32y < ChE S (Brsng, (v) ()
e€OE T )
2
_ 2
= Chy Z (QLﬂsmu) (U\vmu) - U|<5m(j)>) ()
TE3T ()
2
< _
s Ch HQL"W” (U“m(i) U‘Smm)‘ L2(Ym)
2
< — . .
< Cht thm(i) v\sm(j) L2(Ym) (4 6)
On the other hand, owing to v € W, and (3.2), we have
5 . 2
_ < _
Hv‘wm 1o sy L2(ym) ? <HU|77"U) Qb (vlv’"("))‘ L2 (ym)
. 2
+ Hvl‘fm(j) ~ Qs (v‘%u))‘ L2(’Ym))
2
- 2
< Chy ("me(i) |H%('Ym) + |v|6—,n(j) Hé(’m))
2 2
< Chg <|U|H1(Qi) + |U|H1(Qj)) . (47)

Combining the above three inequalities, (4.5)—(4.7), gives (4.3). We now prove (4.4). By using the definition of
the operator = 5, . and a similar argument as in the proof of (4.3), we can derive

lo = Irvll < Clvlz,

which, together with the triangle inequality, yields (4.4). O

Next we describe a basis for the space V. Let {qyﬂk: =1,...,n5} be the nodal basis of Vz. By the definition

of the operator ELygmU), the basis of V7, consists of functions of the form:

M
¢’£ = ¢’£ + Z EL,ém(j) ((b]Z) (4-8)
m=1

From the above definition, we can see that there exist two kinds of basis functions of the space V:

e Case 1. (gﬁ’z and q}’i corresponding to all nodal points in the interior of each subdomain, except those
belonging to the triangles having an edge on a mortar side, are identical.

e Case 2. ¢} corresponding to all nodal points on each mortar edge 7,, C I', and all nodal points in
the interior of each subdomain, those belonging to the triangles having an edge on a mortar side, are
defined by (4.8).

The above classification is based on the following. A basis function of the first case has nonzero support only
inside the subdomain it belongs to and zero support across interfaces. A basis function of the second case, on
the other hand, may have nonzero support across interfaces. By definition, the basis functions corresponding
to the subdomain interior nodal points those lying closest to the mortar sides may have nonzero supports on
the neighboring nonmortar side. Those nodal points have therefore been removed from the first case, and have
been included in the second case. However, this is easily avoided if the standard mortar condition is modified
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in the way shown in [23]. It is easy to check that qb’z corresponding to all nodal points on each nonmortar edge
Om(;) C I' are equal to zero. Consequently, one can see that these ¢% from Case 1 and Case 2 form a basis of V.
Moreover, by the definition of mortar space and (4.8), we know that the basis function ¢% has local support as
the basis function of a standard finite element space, say for instance the conforming P; finite element. This is
not the case for the conforming P; mortar finite element [14].

We now define a smoothing operator Ry which corresponds to the Richardson iteration, as the following:

nr

Rpv=> (v,¢})d] YveVp. (4.9)

k=1
Lemma 4.2. It holds that
ch? (v,v) < (Rpv,v) < ChZ(v,v) Yo € Vi,
Proof. We only need to prove
6% 1l220) = O(hY). (4.10)

Indeed, for the basis function ¢¥ which are in the interior of each subdomains, using a standard scaling argument,
it is easy to check that [|¢% || 2(q) = O(h?). For the second case basis function, by the definition (4.4), we know

165 ll2) < N5l + 206, (65 2@
< Ch} +Chr|Qrs, () 125,0000)
< Ch3 + Chrldfll2(rmy)
< Ch3.

Then for all basis function in Vz,, (4.10) is true. Using a similar argument as in [30,31], we know that Lemma 4.2
is valid. 0

Finally we can define our multilevel preconditioner for the mortar-type CR element method as follows:
B = Ry + I, B I, (4.11)
where It : Vi, — Wy is given by:
(Itv,w) = (v, [pw) Yv eV, we Wrp.

5. CONDITION NUMBER ESTIMATE

By the Lemmas 4.1 and 4.2 and the abstract theorem developed in [15,32], we know that the following
theorem is true.

Theorem 5.1. Let By, be defined as in (4.11), and assume that there exists a linear operator Ji : Vi, — Wy,
such that
||JLU||L < CHUHL, Yv e Vi, (5.1)

and

||U - ILJL’U||L2(Q) < ChLHUHL Yo e Vy,. (5.2)
Then, we have

cH2aL(U,U) <ar(BpApv,v) < CL2aL(’U,’U) Yv € Vp,.

For the case of two subdomains we have

car,(v,v) <ap(BrApv,v) < Car(v,v) Yv € VL.
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Proof. The proof follows immediately from the abstract framework of the auxiliary space method [32],
Lemmas 4.1, 4.2, and Theorem 3.1. (]

We note here that the proposed multilevel preconditioner for the CR mortar finite element has the same
quasi optimality as the multilevel preconditioner for the conforming P, mortar finite element.

It follows from Theorem 5.1 that, if we can show (5.1) and (5.2) for the spaces Vi, and Wi, then By, will be
a good multilevel preconditioner for the CR mortar finite element.

At first, we introduce a transfer operator E, from f/L to WL, which is similar to the one constructed in [33].
On each subdomain, we define an operator Er ; : Vi ; — Wp ; as follows:

e Case 1. If x € Qf,i, and x ¢ 0F2, then

K; (SL')

1
(Brw)a) = o5 >0

K;

where QILD’Z- is the set of the vertices of the triangulation 77 ; that are in Q;, and the sum is taken over
all triangles K € 71 ; having « as their common vertex, and ¢(z) being the number of those triangles.
e Case 2. If 2 € 90N 0Q] ;, then

(Er,iv)(z) =0,
where 8Qf,i is the set of vertices of the triangulation 77, ; that are on 0€);.

For the operator Ey, ;, we have:

Lemma 5.2. For any v € Vi ;, it holds that

|Ervlm@y < Clvlr, (5.3)

|Erv =2, < ChrllvlL, (5.4)
1/2

IBLiv —vllz2¢ny < Chy?|olL, (5.5)

where v, is an edge of €;.

Proof. The proof of (5.3) and (5.4) can be found in [24,25,35]. For the proof of (5.5), we refer to Lemma 3.3

in [17]. O
Based on the operator Er, ;, we define an intergrid transfer operator Ey, : Vi — Wy, as follows: for any

v=(v1,...,0n) €V,

Erv = (Epv1,..., B nvn) € Wi

We then define the transfer operator Jr, as follows:

M
Jrpv=FErpv+ Z ELﬁm(j) (Erv), (5.6)
m=1
where éL,ém(j) : WL — WL is given by
_ P
(EL 5 ‘ (’U))(CB) — (Hvasm(j) (v"Ym(i) v"Sm(j) ))(1’) x € 5L,m(j)’ (57)
Om() 0 otherwise.

Here 5f7m(j) denotes the set of the vertices belonging to d,,;). It is easy to check that Jpv € Wr.

m(j
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Theorem 5.3. For any v € Vi, it holds that

||’U - JLU||L2(Q)

Chr|v|L,

[Tz ol Cllvflz-

Proof. We prove (5.8) first. Using Lemma 5.2, we get

2
o= Jrvllfeg) < C

IN

C

(
(

For each nonmortar edge d,,(;),

IEL.5,0) (BLY) 72y < Chi

= Ch% Z (HL"sm(j) ((ELU)H,,L@) B (ELU)UWL(J‘)))Q (@)

M
2 =
o= Euolaioy + Y |[Erng (BLo)|
m=1

M
W0l + D B (Buv)
m=1

zest
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It follows immediately from Lemma 5.2 that

Ky < Chy|v||7 ;.

In the following, we estimate the term K;. Since v € Vi, we get

e |

Y

|—Ym,(7,) m(j) L2('Ym)

2

S 2 H(ELU)l'Vm(%) - QL76m(j) (’Ul’Ym(” )} L2('Y )
2

+2 HQL’&"'(") (Ulam(j)) = sy L2(6ms)) ’

For the second term in the above inequality, ¢f. [17,33], we have
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(5.10)

(5.11)

(5.12)

(5.13)

(5.14)
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For the first term on the right hand side of (5.13), we deduce that

2 2
H(ELU)H,”@) o QLﬁm(j) (vhm(i))‘ L2(vpm) < 2 H(EL’iv)|vm(7,) N QL’ém’(j) <(EL’iv)|7m(m)) L2(ym)
2
+ 2 HQL&W ) ((ELJ-’U) > -, >
v o e L2(8ms))

Fi + Fs.
Applying a similar argument as in the proof of (5.14), and Lemma 5.2 we get
Fy < Chr|Brvlq,) < Chr|vllL

For Fy, using Lemma 5.2 and the stability results of Qr s, ., [17], we have

m)

Fy < C (Brav) < Chylvll7

|7m(i) o v"Ym(i) 2
L2(Ym (1))

which, together with (5.10)—(5.13), and (5.14)—(5.16), gives (5.8).
We now prove (5.9). In fact, by the definition of Fy,, and Lemma 5.2, we deduce

M
lv—Jeollz < o= Eroli + Y I1ELs,. (Ero)ll
m=1
M ~
< C(lol + D I1EL b0 (BLo)lI)-

m=1
Using a similar argument as in the proof of (5.8), we can derive
=26, (BL) 2 < C (l0ll7; +1lvl1Z ;) -

Combining (5.18) with (5.19) yields (5.9).

(5.15)

(5.16)

(5.17)

(5.18)

(5.19)

O

Based on Theorem 5.3, we know that (5.1) is true. On the other hand, by Lemma 4.1 and Theorem 5.3, we

have

||’U - JL’UHL2(Q) —+ ||(I - IL)JL’UHL2(Q)
ChyllvllL + Chr|[Jrv|L
Chrlv|lL,

flv— ILJLUHL?(Q)

VAN VANNVAN

which is (5.2). The assumptions of Theorem 5.1 are thereby satisfied.

Remark 5.4. Using the same technique developed in this paper, we can construct an effective multilevel

preconditioner for the mortar Wilson element proposed in [26].

Remark 5.5. Normally, when we consider a multigrid or a multilevel method for the mortar method, we always
have to require that the mesh sizes hl, for all i, are comparable (cf. [8,9,15] for instance). It is a big challenge to
design a multilevel or a multigrid algorithm that is independent of the mesh size ratio hl/ hé- across interfaces,

or even mildly dependent. This topic will be further investigated.
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FIGURE 1. Initial nonmatching grids as a result of calling Matlab’s triangulation routine
initmesh separately for each subdomain, with the input parameter hmax = 0.2 and 0.35 (on
the left) and hmax alternatingly equal to 0.15 and 0.30 (on the right).

Remark 5.6. Although, by using the domain decomposition framework, we have already succeeded to design
a number of powerful preconditioners for the nonconforming P; mortar element on problems with discontinuous
coefficients, it is still a difficult task to design a multilevel preconditioner for the nonconforming P; mortar
element for the problem. It is a topic of further investigation.

6. NUMERICAL RESULTS

We present in this section the numerical results from our experiments. The model problem is defined on a
unit square domain, Q = (0,1)?, with the forcing function f equal to 272 sin(7x) sin(7y), and a homogeneous
Dirichlet boundary condition resulting in the exact solution u equals to sin(mx) sin(7y). At first, the domain
is partitioned into a d, x d, rectangular subdomains (subregions). Initially, each subdomain €; is triangulated
using Matlab’s discretization routine initmesh with the mesh size parameter hmax as an input parameter. The
parameter hmax is one of two real numbers defining two different mesh sizes distributed among the subdomains
in a checkerboard fashion. Starting from the initial triangulation (I = 1), we decompose each triangle into four
subtriangles in each refinement step. The resulting grid is nonmatching across all interfaces, and we use the
CR mortar finite element [17] for the discretization of the model problem. The resulting discrete problem is
solved using the Preconditioned Conjugate Gradients (PCG) method with the multilevel preconditioner for the
CR mortar finite element proposed in this paper. For the smoothing operator we consider only the Richardson
type here as it is simple, and turned out to be very effective for our case.

For our first experiment, we consider two different partitions of the domain, one with two subdomains without
resulting in any internal crosspoint, ¢f. Figure 1 (left picture), and one with nine subdomains resulting in four
internal crosspoints, ¢f. Figure 1 (right picture). In the first case there are no corner triangles in the entire
triangulation, and we choose the mortar side with hmax = 0.35. In the second case there are corner triangles in
the triangulation of each subdomain, and we choose mortar sides with the smallest hmax = 0.15. Clearly, the
assumption made in the beginning of Section 4 is supported in both cases.

The numerical results are presented in Tables 1 and 2, showing, for each test case, the following quantities:
number of levels (‘levels’), number of interior degrees of freedom (‘dofs’), condition number estimate (‘x’) with
the number of iterations (‘iter’, inside parentheses) required to reduce the residual norm by the factor 1076,
and the L? norm of the error (‘errorz:’) in the computed solution. For the comparison, we also include the
corresponding numerical results from applying, to our model problem, the original multilevel preconditioner for
the conforming P; mortar finite element as proposed in [13]. Mortar sides are chosen so the best convergence
results are observed, i.e., mortar sides with hmax = 0.35 and hmax = 0.30 in the first and second partitions,
respectively.
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TABLE 1. The multilevel Schwarz for the conforming P; mortar element and the proposed
multilevel Schwarz for the CR mortar element on d, x d, = 2 x 1 nonmatching grids.

Multilevel for P, mortar Multilevel for CR mortar
Levels Dofs  Errorye k (iter)  Dofs  Errorp: k (iter)
3 377 4.269¢3 1500 (21) 1208 1.131e3  19.21 (26)
4 1585 1.069¢-3  17.58 (24) 4912 2.839e-4  20.51 (30)
) 6497 2.672e-4  19.46 (27) 19808 7.103e-5  21.72 (32)
6 26305 6.679e¢-5  20.95 (30) 79552 1.776e-5  22.90 (34)

TABLE 2. The multilevel Schwarz for the conforming P, mortar element and the proposed
multilevel Schwarz for the CR mortar element on d, x d, = 3 X 3 nonmatching grids.

Multilevel for P; mortar Multilevel for CR mortar
Levels Dofs  Errorg: K (iter) Dofs  Errorj: Kk (iter
3 597 2.742¢-3 50.17 (25) 1976 1.109¢e-3 59.17 (34

4 2525 6.903e4 68.36
5 10413 1.729e-4 89.69
6 42317 4.326e-5  114.49

32) 7984 2.737Te4  77.90 (
39) 32096 6.772e-5  103.79 (43
) (

(
(
(
(44) 128320 1.692e5  134.37

Generally speaking, the condition number estimates and the iteration counts as seen from the tables, support
our theory presented in this paper. The numerical results simply reflect the fact that the convergence behavior
of the multilevel preconditioner for the CR mortar finite element is similar to that of the original multilevel
preconditioner for the conforming P; mortar finite element. Table 1 corresponds to the initial discretization
shown in the left picture of Figure 1, representing the case without any crosspoint. As seen from the table,
the condition number estimates depend very mildly on the number of refinement levels. Table 2 corresponds to
the initial discretization shown in the right picture of Figure 1, where there are four internal crosspoints. We
observe asymptotically a quadratic and a linear dependence of the condition number estimates and the iteration
counts, respectively, on the number of grid refinement levels. This is in agreement with our theory.

In our next experiment, we show how the multilevel Schwarz methods depend on the subdomain size using
two different subdomain sizes H and keeping the level L fixed. We note that the level L is proportional to
log,(H /Ry ), and hence fixing L implies that the ratio H/hy should be kept fixed. We start with the partition
dy x dy = 3 x 3 with hmax = 0.15 and 0.30 as in Figure 1, and halve the subdomain size by doubling the
number of subdomains in both directions and using hmax = 0.075 and 0.15. The mortar sides are chosen in the
same way as before, i.e., in case of the nonconforming P; mortar element, on the side of smallest hmax, and in
case of the conforming P, mortar element, on the side of largest hmax. The numerical results are presented in
Table 3. For a fixed level, as we halve the subdomain size, the condition number estimate quadruples, showing
a quadratic dependence of the condition number on the mesh size H. This is in accordance with the theory.
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TABLE 3. Ilustrating the H-dependence of the multilevel Schwarz for the conforming P; mortar
element and the proposed multilevel Schwarz for the CR mortar element.

Multilevel for P; mortar Multilevel for CR mortar
dy xdy,=3x3 dy xdy, =6x6 dy xdy =3 x3 dy xdy,=6x6
Levels  Dofs k (iter) Dofs k (iter) Dofs k (iter)  Dofs K (iter)
2 137 39.29 (18) 604  140.14 (37) 484  43.03 (29) 1944  160.99 (44)
3 507 50.17 (25) 2428 181.86 (43) 1976 59.17 (34) 7776 217.24 (53)
4 2525 68.36 (32) 9964 242.20 (50) 7984 77.90 (40) 31104 284.75 (61)
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