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1 Introduction

The Helmholtz equation is very difficult to solve by iterative methods [15],
and the time harmonic Maxwell’s equations inherit these difficulties. Opti-
mized Schwarz methods are among the most promising iterative techniques.
For the Helmholtz equation, they have their roots in the seminal work of
Deprés [5, 6], which led to the development of optimized transmission condi-
tions [4, 17, 19, 16, 2], and these techniques were independently rediscovered
for the sweeping preconditioner [14] and the source transfer domain decom-
position method [3]. For the time harmonic Maxwell’s equations, optimized
transmission conditions were developed and tested for problems without con-
ductivity in [1, 9, 20, 21, 13], and with conductivity in [7, 8]. Particular
Galerkin discretizations of transmission conditions were studied in [11, 10],
and for scattering applications, see [20, 21].

In [12, 18], it was discovered that heterogeneous media can actually im-
prove the convergence of optimized Schwarz methods, provided that the co-
efficient jumps are aligned with the interfaces, and the jumps are taken into
account in an appropriate way in the transmission conditions. Similar results
were found for Maxwell’s equations in [22] and [23]; it is even possible to
obtain convergence independently of the mesh size in certain situations. We
present and study here transmission conditions for the Helmholtz equation
with heterogeneous media, and establish a relation to the results of [22, 23]
written for Maxwell’s equations. We then study improved convergence behav-
ior for specific choices of the discretization parameters related to the pollution
effect.
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2 Optimized Schwarz Methods for Helmholtz and
Maxwell’s Equations

‘We consider the two dimensional Helmholtz equation in discontinuous media

with piece-wise constant density p and wave-speed c. The Helmholtz equation
in 2 = R? is defined by

N E T BRCA (1)
p CQp - 9 )
with
. P1 in .Ql, L C1 in .Ql,
- L p2 in £2y, T e in 2,

where 2, = R~ x R, 25 = R x R and the Sommerfeld radiation condition
is imposed at infinity,

lim +/|z| (O)zyu + iwu) =0, (2)
|| =00
for every possible direction %

We can naturally define a Schwarz algorithm for equation (1) with Robin
transmission conditions at the interface aligned with the discontinuity be-
tween the coefficients, and parameters s1, so € C,

2 .
V(5V-up) + St =1, in £,
(ianl + ésQ)urll = (p%anl + p%SQ)ug_l, on I, (3)
2 .
V(5 V) + Foub = f, in £2;,

(é@m + isl)u’ﬁ = (p%anz + p%sl)u?_l, on I
Proposition 1. The convergence factor of algorithm (3) is given by

(A1 —51)(A2 — 52) i

()\1 + SQ%)()\Q + 81 %)

with \j = /k? —w?, w; = & for j =1,2.
J

The proof of Proposition 1 is based in Fourier analysis, see [24] for details.

In order to obtain an efficient algorithm, we have to choose s; and s5 such
that popt becomes as small as possible for all relevant numerical frequencies
k € K := [kmin,kmax], where kp, is the lowest relevant frequency (kmin
depends on the geometry of the media) and knae = ©22x is the highest
numerical frequency supported by the numerical grid with mesh size h.

In what follows, we only consider s; = Pi(1 + i) and so = Po(1 + i), a
choice that has been justified in [19], and thus study the min-max problem

Popt(k, p1, p2,w, c1,¢2, 81, 82) =
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p(tpt = P}}}}gogleafé |p0pt(k7p1vp27wa 617627P1(1 + Z)a P2(1 + Z))| (5)

Similarly we can define a Schwarz algorithm for the time-harmonic Maxwell
equations in a given domain 2 = R3

—iweE+VxH=J, wH+VxE=0, (6)

with the Silver Miiller radiation condition

1
lim r(H x ey + —E) = 0, 7
A r(H x e + 7-B) @
where 7 := |x| and e, = x/r for any vector x € R3.

We also consider the heterogeneous case where the domain {2 consists of
two non-overlapping subdomains £2; := R~ x R? and {2, := RT x R? with
interface I', with piece-wise constant parameters ¢; and p; in §2;, j = 1,2.
A general Schwarz algorithm for this configuration is

—iweBV" 4V x HY =T, dwpHY +V xEV =0 in {21,
(B, +Sanz)(E1’7§ Hl’n) = (Bn, +818n2)(E2’n_1ﬂ H27n_l) on I', (8)
—iwes B2 4V x H?"=J, jwusH?>" +V xE?" =0 in {2,

(BUQ +SQBH1 )(EZT: H27n) = (an —|-8an1 )(El,n_la Hlm_l) on I
where S, j = 1,2 are tangential, possibly pseudo-differential operators, and
Jhm

Zj

B, (E/" H/™) = x n; +n; x (H™ x n;)

are the characteristic conditions, with Z; = +/u;/€;, 7 = 1,2. Different
choices of S;, j = 1,2 lead to different Schwarz methods, see [9].

Remark 1. A direct computation shows that algorithms (3) and (8) have the
same convergence factor, when setting p; := p; and ¢; := \/%T for j =1,2.
I3

Hence we can use all the results presented in [22] for Maxwell’s equations
for the case of the Helmholtz equation (3). We thus focus in the remainder
on the Helmholtz case, but keep in mind that all results we will obtain hold
mutatis mutandis also for the Maxwell case.

Using Remark 1, we obtain from [22] and [23]
Corollary 1. The solution of (5) for ¢1 # co is asymptotically

1— O(h'/*%) if p1 = po,
L 1 O(WM2) if 5 < B2 < V2, 9)

*
popt = Pmaz

Yrrowr) e < bores i

If p1 # p2 and ¢ = ca, we obtain after excluding the resonance frequency [9]
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Popt = +O(h'/?), (10)

mazxr

With pmin = min{py, p2} and pme, = max{py, p2}.

The detailed proof of Corollary 1 and the values of P; can be found in [24].
We see from Corollary 1 that in most of the cases the optimized convergence
factor p5,, has an asymptotic behavior independent of the mesh size h.

3 Scaling Results when Controlling the Pollution Effect

The core of our study is the asymptotic analysis of algorithms (3) and (8)
when the mesh size h is related to the wave number w to control the pollution
effect. We will focus on the first case of Corollary 1, because this is the only
case where the convergence can deteriorate in the mesh size h, see the first
line in (9). We will consider three particular relationships between w and h:
wh = C,,, C,, a constant, where the pollution effect is not controlled, w?h =
C., where the pollution effect is provably controlled, and finally w®/?h = C,,
which is widely believed to suffice to control the pollution effect.

Theorem 1. Let p1 = p2, ¢1 # c2 and wh = Cy,. If |popt| defined in (4) is
mazimal for the frequencies k = wy, k = wy and k = kmax, and s; = (1+10)P;,
then the solution of the min-mazx problem (5) is

1

— — —2 762 — 2\\ 1

« D « D . P1(2p3 — 2pyer + ¢

Pl = 717 P2 2; popt_ 7;( 73 72 . ;) ) (11)
h h P3(2p1 + 2p1cr + c2)

where {Dy, Do} is solution of the system of equations

PI(2p3—2p2crtcy) _ p°p3(2p] —2picrtcy)

p3(2pT+2p1cr+c?) pi(2p5+2p2crtcd) , )

pf (2p§—2p20r+cz) _ P (2p2_2p2cmax2 +Cmaxz)(2p1_2plcmax1 +Cmax1)
P% (217%+2P1C7‘+C72~) (2p§+2p2 Cmaxg +anax2 )(2p%+2P1Cmax1 +Cx21—nax1 )’

D 2 2 o 2 ._ 2
cri=rh = /|w? — wilh, tmax, = V/Clax — C2/¢1, Cmaxy = \/Coax — C2/C5.

Proof. Evaluating |popt|* from (4) at s; := 52 (1 +4) for k = wy, k = w; and
k = kmax yields

R, = (h27‘2—2p2hr+2p§)p? Ry — p2p§(h2r2—2p1hr+2p%)
1 p%(h2r2+2p1hr+2p%)’ 2 (2p§+2p2hr+h2r2)p% ’

2 2 2 2 2 2 2 2
2, c e} ¢ C 2 2, c c c C 2
(h (T8 = gz ) —2phy [ 8 — 75 *21’2) (” (R = Ziz) —2mh [ 58 = s +2P1>
R

2 o2 3 o2 2 o2 > o2 :
2(Smax _ Yo \_ Smax _ _“w 2 2(Cfmax _ S y_ Smax _ Yo 2
(h (8 c§h2) 2plh\/ e c2n2 +2p1> (h (g c%h,2) Zpahy [ == c%:? +2p;

. _ V) _ V)
Replacing rh by ¢y, Cmax, = VChax — C2/¢F and Cmax, = v/ C2ax — C2/¢5,

the expressions can be simplified to
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R, = PICPS = 2pci ) - pPPA(2p — 2paey £ )
%(Zp1 + 2pic, + 02)2 , p?(2p3 + 2pgc§ +c2)
Rg (2p2 - 2p20max2 + CmaxQ)(Qpl - 2plcmax1 + Cmaxl)

(2p2 + 2p2Cmax, + c?naxg)(Qpl + 2p1Cmax, + Cmaxl)
Equioscillation between R;, Ro and Rj3 then gives the result.

Remark 2. Note that Theorem 1 gives a closed form solution of the min-max
problem (5), not just an asymptotic one.

For the special case of equal transmission conditions, we have

Corollary 2. Under the same assumptions as in Theorem 1, if s; = (1+1)FP;
with Py = Pa, then the solution of the min-maz problem (5) is given by

1
. (2P —2Pc, + )\ *
» Port = \ (257 + 2pe, + 2)

Py =P; =

ISalls]

with P the solution of the equation

(2p2 - 2pcr + C%) _ (2p2 - 2pcmax2 + C?na)cg)(2]72 - 2pcmax1 + C?naxl)
(202 +2pcr 4+ ¢2) (2D + 2PCmaxs + Chiaxy) (2D + 2PCmax, + Crax, )

Proof. The proof follows along the same lines as the proof of Theorem 1.

Theorem 2. Let p1 = p2, ¢1 # c2 and w?h = C,,. If |popt| defined in (4) is
mazximal for the frequencies k = w1, k = wa, k =k, := % and k = knax,
and s; = (1 +1)P;, P, = B and P, = \/%’ then the asymptotic solution of
the min-mazx problem (5) for h small is given by

ey 1 e/ ri/4 1/8 1/4
Pr= St B2 = ggpmperss o =1 pam T O

Interchanging the role of Py and Ps leads to the same result.
Proof. The proof is based again on equioscillation.

Theorem 3. Let p1 = pa2, ¢1 # co and w3'2h = C,,. If the frequencies k = w1,
k=ws, k=k, = % and k = kmax are the local mazxima of the convergence
factor pop from (4), and if s1 = (1 +14)P1, s2 = (1 +4) P2, with P, = hl’fﬁ
and Py = 57, then the asymptotic solution of the min-mazx problem (5) for
h small is given by

cil/;lxcqln/él rlrl/aélxci/Zl ri/4 1/12 1/6
Py = ol/ap11/12° Py = 9 93/ap3/ar Port = 1- 91/4¢/4 h +O(R7).

Interchanging the role of Py and P leads to the same result.
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w=0Cy w?h = C,, w3 2h =C,, wh =Cy
o1 e — O(h'/%) 1 — O(h'/®) — O(h1/12) <1
pL= P2, 2 (Corollary 1) (Theorem 2) Theorem 3) (Theorem 1)
4/1 Pmin Pmin /pmm
p1 # p2, 1 F c2 max{ \/; vl max{ {/3, o } [0x{ \/> o} R N 1k 3)
(Corollary 1) (Remark 3) (Remark 3) (Remar
Pmin Pmin Pmin
Lumin. Lmin Lamin <1
1 7£ p2, C1 = C2 Pmax \/Pmax \/Pmax
(Corollary 1) (Remark 3) (Remark 3) (Remark 3)

Table 1 Comparison of the convergence factors with different relationships between w
and h.

Proof. The proof is similar to the proof of Theorem 2.

One can justify the choice of the frequencies k = wy, k = ws, k = k,,, and
k = kmax as the correct candidates for the |popt| using asymptotic analysis,
but this exceeds the space available, see [24] for more details.

Remark 3. One can obtain similar results also for the cases p; # ps but this
will only reduce the order of the second asymptotic term, as in Theorems 2
and 3. For the relationship wh = C,, one can also obtain a similar result to
Theorem 1.

We give a summary of all these results in Table 1.

4 Conclusions

We studied the performance of optimized Schwarz methods for Helmholtz
and Maxwell’s equations for heterogeneous media. Using Fourier analysis, we
showed that the convergence factor of the optimized Schwarz methods for the
Helmholtz equation and the Maxwell’s equations are the same, and it suffices
therefore to study the algorithms only for the Helmholtz equation. We then
studied in detail the performance for three different choices of the relationship
between the wave number and the mesh size to control the pollution effect,
and showed that increasing the resolution improves the performance of the
optimized Schwarz methods. It was not possible to show all the proofs in
detail in this short manuscript, but more information can be found in the
PhD thesis [24].
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