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MULTIGRID ALGORITHMS FOR C° INTERIOR PENALTY METHODS
SUSANNE C. BRENNER AND LI-YENG SUNG

ABSTRACT. Multigrid algorithms for C? interior penalty methods for fourth order elliptic
boundary value problems on polygonal domains are studied in this paper. It is shown that
V-cycle, F-cycle and W-cycle algorithms are contractions if the number of smoothing steps
is sufficiently large. The contraction numbers of these algorithms are bounded by Cm™¢,
where m is the number of pre-smoothing (and post-smoothing) steps, « is the index of
elliptic regularity, and the positive constant C' is mesh-independent. These estimates are
established for a smoothing scheme that uses a Poisson solve as a preconditioner, which can
be easily implemented because the C? finite element spaces are standard spaces for second
order problems. Furthermore the variable V-cycle algorithm is also shown to be an optimal
preconditioner.

1. INTRODUCTION

C" interior penalty methods [29, 24] are nonconforming finite element methods for fourth

order problems. Consider the following variational problem on a bounded polygonal domain
in R%: Find u € HZ(Q) such that

(1.1) a(u,v) = / fvdz Yo e H3(Q)
Q
where
v
(1.2) a(w,v) Z / Didn, Omidz, dx + /Qb(x)vw -Vovdzx

and f € Ly(Q). The function b(x) in (1.2) belongs to C1(Q2) and is nonnegative on ). Since
082 is not smooth, the solution u of (1.1) does not belong to H*(Q) even if f € C>(Q)
[31, 37]. In general the shift theorem [27, 4] only holds for f belonging to the Sobolev space
H~2t2(Q) for some a € (3,1], i.e., u € H**(Q) whenever f € H*"(Q) and

(13) ||U||H2+a(g) S CQHf||H*2+a(Q)-
(We follow the standard notation of Sobolev spaces [1, 26, 23] in this paper.)
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When b = 0, the variational problem defined by (1.1) corresponds to the biharmonic
problem. When b > 0, it is a scalar analog of the elliptic system that appears in strain-
gradient elasticity theory [30, 41, 44]. Within the framework of finite element methods,
it can be solved numerically by conforming C! finite elements [8, 2], nonconforming finite
elements [36, 3, 40, 39] and mixed finite elements [25].

Let 7, be either a simplicial triangulation or a convex quadrilateral triangulation of €.
In the C? interior penalty method approach, the discrete space V}, is either a P, (¢ > 2)
triangular Lagrange finite element space [26, 23] or a @, (¢ > 2) quadrilateral Lagrange
tensor product finite element space [26, 23| associated with 7,,. The discrete problem for
(1.1) is then given by: Find u;, € V}, such that

(1.4) Ap(up, v /fvdx Vv e Vy,

where

2
(w,v) Z / Z &Eﬁxj &ﬂz&t] + b(z)Vuw - Vv) dx

DeTy,

" i;/ (SIEREIDIE
i/ la] 5]

En is the set of all the edges of 7y, |e| is the length of the edge e, and n > 0 is a penalty
parameter. The averages {{-} and jumps [-] in (1.5) are defined as follows.

Let e be an interior edge of 7, and n. be a unit vector normal to e. Then e is shared by
two elements Dy € 7, where n, is pointing from D_ to D, and we define on e

ov]  ovy v o 1 [0v D
(16) H%ﬂ = o om, d {{W}} =3 ( oz o )

. For an edge e on 02, we take n, to be the outer unit normal vector and

o L [ o
on| = om. on2ff — on2

Note that the values of the averages and jumps are independent of the choice of n, in (1.6).

The C° interior penalty method is consistent, and for  sufficiently large (which is assumed
to be the case) it is also stable. Therefore the error u — wy, is quasi-optimal with respect to
appropriate norms [29, 24]. The C? interior penalty approach has certain advantages over
other finite element methods: (i) It is much simpler than C'! finite element methods. (ii) The
lowest order C? interior penalty methods (i.e., those based on the P, or @, elements) are
as simple as the classical nonconforming finite element methods, but unlike such methods,
the C° interior penalty methods come in a natural hierarchy of arbitrary orders. (iii) Unlike

e

where vy = v‘

define

Dy
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mixed finite element methods, it is straight-forward to construct C? interior penalty methods
for more complicated elliptic systems. (iv) The fact that the finite element spaces in the C°
interior penalty approach are just standard finite element spaces for second order problems
can be exploited in the design of effective smoothers for multigrid algorithms.

In this paper we extend the multigrid theory for classical nonconforming finite elements
(cf. [19, 22] and the references therein) to the C? interior penalty methods. We will prove
the convergence of V-cycle, F-cycle and W-cycle algorithms when the number of smoothing
steps is sufficiently large and also the optimality of the variable V-cycle algorithm as a
preconditioner. In all these multigrid algorithms we use a preconditioned relaxation scheme
that is much more effective than classical smoothers (such as the Richardson and the Gauss-
Seidel iterations) and at the same time can be easily implemented because the finite element
spaces of the C° interior penalty methods are the standard spaces for second order problems.

The rest of the paper is organized as follows. We set the notation and state the multigrid
algorithms in Section 2, and then we introduce the mesh-dependent norms and establish
some basic estimates in Section 3. The analysis of W-cycle and variable V-cycle algorithms
is carried out in Section 4. The analysis of V-cycle and W-cycle algorithms relies on the
additive theory developed in [20, 22|, which is recalled in Section 5. The convergence results
for V-cycle and F'-cycle algorithms are then established in Section 6. In Section 7 we present
the results of numerical experiments. Appendix A contains some properties of multigrid
Poisson solves relevant for the convergence analysis.

For future reference we state here two elementary inequalities:

(1.7) 2ab < 6%a® + 07%V° for a,beR and €€ (0,1),
(1.8) (a+b)? < (1+6%a + (1402 for a,beR and 6 € (0,1).

2. MULTIGRID ALGORITHMS

In this section we describe the multigrid algorithms. In view of their potential for 3D
problems, we will focus on C° interior penalty methods that are based on quadrilateral
elements. Similar results can of course be obtained for triangular elements.

Let 7j be a triangulation of €2 by convex quadrilaterals and the triangulations of 77,75, . ..
be obtained from 7; through uniform subdivisions. The mesh sizes h; = maxpe7, diam D
thus satisfy the relation

(2.1) hy = 27" hy.

Remark 2.1. In order to avoid the proliferation of constants, we will use the notation A < B
(B 2 A) to represent the relation A < constant x B, where the positive constant is mesh-
independent, i.e., it is independent of the mesh size hy and the grid level k. The notation
A = B is equivalent to A < B and B < A.

Let Vi, C H}(Q) be the Q, (¢ > 2) finite element space associated with 73 and denote by
Ay the symmetric bilinear form on Vj corresponding to the variational form (1.5) of the C°
interior penalty method. The k-th level discrete problem for the C° interior penalty method
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is: Find uy € V}, such that
(2.2) A (ug,v) = / fvdx Vv eV
Q

For n sufficiently large, the bilinear form Ag(-,-) is positive definite on V; and we can
define the discrete energy norm || - |4, by
(23) ||UHAk = Ak(v,v) Vv e V.

Note that Ag((y, (o) is well-defined for (;, ¢, € H*T™*(Q)N HZ(QY), and in fact, Ax((r, () =
a(C1, C2) because [0¢;/0n] = 0. In particular, in view of (1.2) and the Poincaré-Friedrichs
inequality [38],

(2.4) Ak Q) = alC. Q) = [Clw) V¢ € HF(Q) N H(Q).
However, A (-, -) is not positive definite on the space Vj + [H*™*(Q2) N HZ(Q)]. Therefore it
is necessary to introduce the following norm || - ||, for functions in Vj + [H*T%(Q2) N HZ(Q)]:
@5) el =X (I + o)

DeTy,

+ 37 (lel 140%w/0n* 12, + lel ™ 110w/On]l1F o))

e€ly

From (2.5) it is easy to see that

(2.6) [Ap(wr, we)| S fwillellwelle  Ywy,we € Vi + [H*(Q) N H(Q).
Furthermore, on Vj itself, we have (cf. (4.18), (4.20) and (4.25) of [24])
(2.7) ol < vlle = vlla S lolezen) Vv eVs,
where
(2.8) Wiz = D 10w + D el I[8v/onl|lZ, -
DeTy, ecly

We deduce immediately from (2.7) and (2.8) that
(2.9) [ollae S llvlla, Vo e Via(C V).

Let the operator Ay : V,, — V} be defined by
(2.10) (Agvr, v2) = Ag(vy, v2) Yy, vy € Vg,

where (-, -) is the canonical bilinear form between a vector space and its dual. We can then
rewrite the discrete problem (2.2) as

Agur = ¢r,
where ¢, € V] is defined by

(Pr,v) = /va dx Vv e V.



MULTIGRID FOR C° INTERIOR PENALTY METHODS 5

Multigrid algorithms [32, 35, 10, 17, 43] are iterative methods for the solution of equations
of the form

(2.11) Apz =1,

where ¢ € V! and z € V. In the descriptions of the multigrid algorithms below we will
denote the natural injection from Vj_; to Vi by If_, and its transpose from V) to V{_, by

I,’:_l, ie.,
(2.12) (o, IF v) = (IF ', v) VoeV, and ve V.
We also need an operator By, : V,, — V/ in the preconditioned relaxation scheme used

in the smoothing steps of the multigrid algorithms (cf. (2.18) and (2.20) below). Let Ly :
Vi, — V! be the discrete Laplace operator, i.e.,

(2.13) (Lgvy, ve) = / Vi - Vug dx Vo, vy € V4.
Q

Since V}, is a standard finite element space for second order problems, it is natural to consider
L,;l as a preconditioner for the fourth order discrete differential operator Aj. In order to
maintain the optimal complexity of multigrid algorithms, we use instead an approximation
By, of Ly with the following properties:

(i) By is symmetric positive definite, i.e.,

(2.14) (Byvy, v9) = (B, v1) Yo, vy € Vi,

(2.15) (Brv,v) >0 Vo e Vi \ {0}

(ii) By is spectrally equivalent to the discrete Laplace operator in the sense that
(2.16) (Lgv,v) < (Bgv,v) S (Lgv,v) = HVUHL2(Q Vo e V.

(iii) By approximates Ly in the sense that, for some g € (0,1/2),

(2.17) v — By Lyv|may S by ellvll s Vo e V.

(iv) The cost for computing B;, 'v is of order O(ny), where ny, is the dimension of V.

Remark 2.2. Let B, '': V! — V, be the Poisson solve obtained by a symmetric V-cycle
algorithm, a symmetric W-cycle algorithm or a symmetric variable V-cycle algorithm. Then
By, satisfies the properties (i), (ii) and (iv). If B; ' is the Poisson solve obtained by a sym-
metric W-cycle algorithm with a sufficiently large number of smoothing steps or a symmetric
variable V-cycle algorithm, then the operator By also satisfies the property (iii). Details can
be found in Appendix A.

Algorithm 2.3.  (V-cycle Algorithm)

MGy (k,v, zg,m) is the approximate solution of (2.11) with initial guess z; obtained as
follows. If k = 0, we use a direct solve to obtain Aj'¢y as the output of the V-cycle
algorithm. If & > 1, we compute MGy (k, 1, z9, m) recursively in three steps.
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Pre-smoothing For 1 < j < m, compute z; recursively by
(2.18) 2 = 2o+ B (Y — Awzioa),

where v, ' dominates the spectral radius of the operator B; ' Ay, : Vi — V.

Coarse Grid Correction Compute

(2.19) Zmil = Zm + I} MGy (k =1, 04_1,0,m),
where o1 = 1 ,’j_l(zb — Agzy,) is the transferred residual of z,,.
Post-smoothing For m + 2 < j < 2m + 1, compute z; recursively by
(2.20) zi = zj 1+ B (Y — Agzi1).

The final output of the V-cycle algorithm is

(2.21) MGy (k, v, z0,m) = zomy1-

Algorithm 2.4.  (W-cycle Algorithm)

If we replace the coarse grid correction step of Algorithm 2.3 by the following procedure, we
have the W-cycle algorithm whose output will be denoted by MGy (k, 1, 29, m).

Coarse Grid Correction for the W-cycle Compute eq,e5 € Vi1 by
(2.22) e; = MGw(k—1,04-1,€j_1,m) for 1<5<2,
where eg = 0, and set

(2.23) Zmal = Zm + 1) €.

Algorithm 2.5.  (F-cycle Algorithm)

If we replace the coarse grid correction step of Algorithm 2.3 by the following procedure, we
have the F-cycle algorithm whose output will be denoted by MG g(k, v, zo, m).

Coarse Grid Correction for the F-cycle Let eg =0 € Vi_1. Compute e1,es € Vi_1 by
€1 = MGF(k - 17 Ok—1, €0, m)7
€2 = MGV(k - 17 Ok—1, €1, m)v

and set 2,41 by (2.23).
Algorithm 2.6.  (Variable V-cycle Algorithm)

If the numbers of smoothing steps in Algorithm 2.3 on different levels are allowed to be
different, we have a variable V-cycle algorithm.
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3. MESH-DEPENDENT NORMS AND PRELIMINARY ESTIMATES

In this section we introduce mesh-dependent norms and derive some preliminary estimates.
First of all, because of (2.14) and (2.15), we can introduce a discrete inner product [5] related
to the preconditioner in the smoothing steps:

(31) (Ul,Ug)k = <BkU1,U2> Vvl,vg e V.
It follows from (2.10) and (3.1) that the operator A, = B; ' A}, : V};, — V, satisfies
(32) (Akvl, Ug)k = Ak(Ul, Ug) Vvl, Vg € Vk

It is clear from (1.2) and (3.2) that A, is symmetric positive definite with respect to the
inner product (-,-);. Furthermore, it follows from (2.3), (2.8), (2.7), (2.16) and standard
inverse estimates [26, 23] that the spectral radius p(Ay) of Ay satisfies

(33) p(Ar) S .

Therefore we can take the parameter 7 in (2.18) and (2.20) to be Ch} (> p(Ay)), where the
positive constant C' is mesh-independent.

Remark 3.1. In terms of the inner product (-,-); the smoothing steps in (2.18) and (2.20)
are just Richardson relaxation steps.

Remark 3.2. Using (3.3) it is not difficult to show that the condition number of A, (in the
energy norm) is of order O(h;?). On the other hand the condition number of the fourth order
discrete differential operator Ay, (with respect to the natural nodal basis) is of order O(h;*).
The reduction in the order of the condition number of A, greatly improves the performance
of the multigrid algorithms (cf. Remark 4.2, and Table 1 and Table 4 in Section 7).

For s € R, we define the mesh-dependent norm || - || by

(3.4) ollor = (Ajv,0)/>  Vve W

It is clear from (2.3), (2.16), (3.1), (3.2) and (3.4) that

(35) H|U|HO,;€ = \/(U,U)k = \/<BkU,U> =~ |U|H1(Q) Yo & Vk,
(3.6) lvllie = llv]l.a, Vo e V.

The following well-known properties [6] of mesh-dependent norms follow immediately from
(3.2)—(3.4) and the Cauchy-Schwarz inequality:

(3.7) lollse < A 5ol VveV, and 0<t<s<2,

Ak(v,w)
(3.8) lollivse = sup

VveV, and seR.
weVE\0 HIth—ch

Our convergence analysis in subsequent sections relies on the elliptic regularity estimate
(1.3). Therefore a relation between the Sobolev norms and the mesh-dependent norms is
crucial. For conforming methods such a relation is easy to derive. However, since V; ¢
HZ(Q), additional work is required here.
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FIGURE 1. @, Lagrange C° element and ()4 Bogner-Fox-Schmit C* element

The key ingredient for building a link between Sobolev norms and mesh-dependent norms
is the existence [24] of a C' finite element which is a relative [18, 19] of the @, element in
the sense that (i) the shape functions of the Q, element are also shape functions of the C*
element and (ii) the nodal variables (degrees of freedom) of the @y element are also nodal
variables of the C! element.

Remark 3.3. For example a conforming relative (cf. Figure 1) for the rectangular (), Lagrange
element is the 4 element in the Bogner-Fox-Schmit family [8] whose nodal variables (degrees
of freedom) are (i) the evaluations of the shape functions (denoted by the dot e) at the nine
nodes of the (o Lagrange element, (ii) the evaluations of the normal derivatives of the shape
functions (denoted by the arrow T) at the midpoints of the four edges, (iii) the evaluations
of the gradients (denoted by the circle 0) at the four corners, and (iv) the evaluations of
the mixed derivatives (denoted by the tilted double arrow 1) at the four corners.

Let Vi, C HZ(Q) be the finite element space defined by the C' element. Then we can
construct a linear map Ej : Vi, — V) by averaging such that the following properties hold:

(3.9) [, Ewv =0 Yo eV,
(3.10) 1Bl S llolla Vv e Vi

1
(311) HEkUHHlJrS(Q) ~ ||UHH1+5(Q) Vv e Vk, 0 <s< 5,

where I, : C°(Q) — Vj, is the nodal interpolation operator.

Remark 3.4. The relation (3.9) and the estimate (3.10) can be found in [24] ((3.30) and
Lemma 3). The estimate (3.11) can be proved by the arguments in Lemma 9 of [24], where
the special case s =1 — « is established.

Note also that the following estimates (cf. (3.16) and (3.18) of [24]) hold for IIj:
(3.12) MGl S <l a2 V¢ € Hy(Q),

(3.13) ¢ — iCla) S hellCllm2e Vv e Hj(Q),
(3.14) 1¢ = Hillle S Al pzvaiy Y € HTH(Q),
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where || - || is the norm defined in (2.5). Furthermore, because the finite elements are
relatives, the following discrete estimate is a consequence of the equivalence of norms on
finite dimensional vector spaces:

(3.15) ‘Hk@‘Hl(Q) S ‘6|H1(Q) Yov e f/k
The following lemma gives useful two-level estimates for the nodal interpolation operator.

Lemma 3.5. The following estimates hold for the nodal interpolation operator:

(3.16) k¢ — oG, S PRI mveiy V¢ € H*P(9),
(3.17) ¢ = eIk lazom ) S hllClmere V¢ € HP(Q),
(3.18) M1,y S (]|, Vve,
(3.19) v = 10| o) S hellv]]a, Vv eV,
(3.20) v = I— 10| pz—aio) S Aol 4, Vv e V.

Proof. We obtain from (2.7), (2.8) and scaling
(3.21)  [[Ix¢ — Hk—lCHilk S Z (|HkC - sz—ld%{?(p) + (diamD)_2|Hk< - Hk—ld%{l(D))'
DeT;

Since (IIy — IIx_1)p = 0 on D for any quadratic polynomial p defined on the subdomain
of 7j_ that contains D € 7, the estimate (3.16) follows from (3.21), the Bramble-Hilbert
lemma [11, 28] and the standard estimate [26, 23]

0iClz) S [Clzpy V¢ € Hy(Q), D € T,

The proof of (3.17) is similar.
In view of (2.7) and (2.8), the estimate (3.19) is a consequence of

(3:22) o - yofingy S (@am DP( D loldamy + D lel ™ [[0v/0n] 13,0 )
D/E'Tk eCé‘k
D'cD eCD

for all v € V}, and D € 7;,_;. Since the quadrilaterals in 7 for £ > 0 are shape regular, we
can establish (3.22) by proving the following estimate on the reference square D:

W~

4
(3.23) 6 — <> le) byt > lov/onll,e, VYveV,
Jj=1

Jj=1

where V € H'(D) is the (finite dimensional) space of continuous functions whose members
belong to the polynomial space Qg(Dj) for each of the four sub-squares ﬁj (cf. Figure 2),
o' e Qg(D) agrees with ¢ at the nodes of the Q, element on D, and é; for 1 < j <4 are
interfaces of the sub-squares. Now the estimate (3.23) follows from the observation that the
square root of the right-hand side of (3.23) defines a norm on the quotient space V/Pi(D)
while the square root of the left-hand side defines a semi-norm on V /Py (D).
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D, . D
)
é,
(=)
. e, .
D, D,

FI1GURE 2. A subdivided referenced square D

The estimate (3.20) follows from (3.19) and the inverse estimate [7]
(324) "U|H1+5(Q) S h];s"U|H1(Q) Yo e Vk,

where 0 < s < 1/2.

Finally we derive (3.18) using (2.7), (2.8), (3.22), a trace theorem (with scaling) and a
standard inverse estimate:

MerolZ,, S D Memrvle) + Y lel HI0k-10)/0n] |17,

DeTy_4 e€Ey
S D o= Twliemy + Y [olfem) + Y lel M0 — y-yv)/on]|I2,
DeTy DeTy, e€éy,
+ > lel HI[0v/0n]17, )
ecl
S 3 (diam D)o — M yelip ) + ol S ol Vo e Vi

DeTy,

In the other direction we can also construct a map from the Sobolev spaces into V.

Lemma 3.6. There exists a linear map Jy : Ly(2) — Vi with the following properties:

(3.25) JeEyv =0 Vo eV,
(3.26) 1 kvlla, S vl Yo € Hy(Q),
(3.27) | Jevlme) S [vlme) Vo e Hy(Q).
Proof. We define J by

(3.28) Jev =1Qrv  Yu € Ly(Q),

where Qy : Ly(Q) — Vj, is the Ly orthogonal projection operator. The relation (3.25) is an
obvious consequence of (3.9).
Regarding @ we have the estimates [16]

(3.29) 1Qwvllm2) S Ivlla2y Vv € Hi(9),
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(330 [Quollie S ol Vo€ HQ).
The estimates (3.26) and (3.27) follow immediately from (3.12), (3.15) and (3.28)—(3.30). O
Lemma 3.7. It holds that
(3.31) lolls.x = | Exvl| mreso Vv eV,
provided 0 < s <1 and s # 1/2.
Proof. From (3.5), (3.6), (3.10) and (3.11) we have

|Ekvllm2e) S lvlhe Vv eV,

1Bt S llolloe Vo€ Vi,
which implies, by operator interpolation theory for Hilbert scales [42, 33, 10],
(3.32) | Erv|lmrss) S vlls Vo e V.

On the other hand, from (3.5), (3.6), (3.26), (3.27) and interpolation, we have
(3.33) [ 7evllsse S Nlollmssy Yo € Hy"*(9),
which together with (3.25) implies
(3.34) lollse = N eExvllissn S B[ s Vv € Vi
O

Remark 3.8. The norm equivalence (3.31) is also valid for s = 1/2 provided the norm on the
right-hand side is replaced by the norm [ - || jiss(q) (cf. [34, 42]).

From (3.11) and (3.31) we immediately obtain the following corollary which provides the
link between mesh-dependent norms and Sobolev norms.
Corollary 3.9. [t holds that
(3.35) lollsi = (V] mr+s ) Vv e Vi,
provided 0 < s < 1/2.

Let J} be the adjoint of J, with respect to the bilinear form a(-,-) for the continuous
problem and the bilinear form Ay(-,-) for the discrete problem, i.e., J; : Vi, — HZ(Q)
satisfies

(3.36) a(Jrv,w) = Ag(v, Jyw) Vo e Vi, we H(Q).

The following lemma on J;; will be useful in the convergence analysis of V-cycle and F-cycle
algorithms.

Lemma 3.10. Let ¢, € V}, and

(3.37) d(v) = Ap(C, Jpv) Vv € HF(RQ).
Then ¢ € H2T2(Q),

(3.38) [0l sr-2+e@) S NGk lli+ak,
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and

(3.39) Ar (G, v) = ¢(Exv) Vo e V.
Furthermore, ( = Ji(, € H*T*(Q) N H{(Q),

(3.40) aCw) = o(w) Ve HAR),

(3.41) 1€l r2va () S NCkll1+ae,

and the following estimates hold:

(3.42) 1€ = Celli S Ak lli+a,n,

(3.43) 1€ = Grllz-a() S Pl a-

Proof. From (3.8), (3.33) and (3.37) we have

(3.44) O() < NCklhrarllTkvli-ar S WCkllirakllvlmz-« @),

which means that ¢ € H=27*(2) and (3.38) is valid.

Equation (3.40) follows immediately from (3.36) and (3.37). Then J;(, € H*™*(Q) by
elliptic regularity and (3.41) follows from (1.3) and (3.38).

Finally (3.25) and (3.37) imply (3.39). Therefore ¢ is the solution of a modified C? interior
penalty method for (3.40) studied in [24] and the error estimates (3.42) and (3.43) follow
from Theorem 4 and Theorem 6 of [24]. O

4. RESULTS FOR W-CYCLE AND VARIABLE V-CYCLE ALGORITHMS

In this section we establish the results for W-cycle and V-cycle algorithms. There are two
ingredients in the analysis: the smoothing property and the approximation property.
The effect of one smoothing step in (2.18) and (2.20) is measured by the operator

(4.1) Ry, = Idy, — Ay,

where Idj, is the identity operator on Vi. The proof of the following result which controls
the effect of the smoothing steps can be found for example in [32, 23].

Lemma 4.1. It holds that
IR v]lsk S hi‘sm(t_s)/2\||v”|t,k VoeV, and 0<t<s<2.

Remark 4.2. Without the preconditioner B; ', the smoothing property becomes (for appro-
priately defined mesh-dependent norms)

IR v lsn S B m = ol

In other words, the effect of m smoothing steps without preconditioning is equivalent to
the smoothing effect of /m many smoothing steps with preconditioning. Therefore the
preconditioner greatly enhances the performance of the multigrid algorithms (cf. Table 1
and Table 4 in Section 7).
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To control the effect of coarse grid correction, we first recall the following well-known
relation between the exact solution of the coarse grid residual equation Ay_1é;_1 = or_1 and
the error z — z,,:

€p_1 = P,f_l(z — Zm),
where the operator P,f_l : Vi — Vi1 defined by
(4.2) A (P o, w) = Ag(v, IF_w) Voe Vi, we V.

The approximation property in the following result then controls the effect of coarse grid
correction.

Lemma 4.3. It holds that
(43) V(dy = 5 P Yolhoan S Aol Vo € Vi,
where « is the index of elliptic reqularity in (1.3).

Proof. Let v € Vj. be arbitrary. We will establish (4.3) by a duality argument. Using the
norm equivalence in Corollary 3.9 (with s = 1 — «) and duality, we find

(4.4) I(Idy, — Iy Py ollian = |(Ide — Iy PE ol 2-oe)
O((Idy — IF_ P " )v)
= sup
$eH-2+a(Q)\{0} [Pl r—2+0(0)
Let ¢ € H>T*(Q) be arbitrary and define ¢ € HZ(Q), ¢x € Vy and (41 € Vj_; by
(1.5) WG0)=ol) Yo HAQ),
(4.6) A (G, v) = o(v) Vv eV,
(47) Ak_1(<k_1,v) = ¢(U) V’U € Vk—l-

In other words, ¢, and (;_; are the approximations of ¢ obtained by the C° interior penalty
method, and the following error estimates (cf. Theorem 5 of [24]) are valid:

(4.8) 1€ = Cell o) S Ml @l -2+00),
(4.9) 1€ = Ceatllmz-o(e) S Bil 1|0l -2+ (0)-
From (4.6) and (4.7) we have
Ak—l(gk—lav) = Ak(Cka 115_1@) Vv € Vi,
which implies (cf. (4.2))
(4.10) Cho1 = PG

We can now estimate the numerator in (4.4) by (2.1), (3.8), (4.2), (4.6) and (4.8)—(4.10)
as follows:

O((Idy — Iy, P 1)) = Ar(Ceov) — Ar(Gr, I PEM0)
= Ai(CGyv) — Ap—1 (PG, P M0)
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= Ap(Crrv) = A1 (e, PEM0)
(4.11) = Ar(Gr — I§-1Ge1,0)
< Gk = Ge-tlh—akllolivar
S ISk = Geallmz-e@) v 4ok
< (I6k = Cllmz-a@) + 1€ = G-t llm2-ag@)) lvlli+ask
S ol 2o @ lvlivae-
The estimate (4.3) follows from (4.4) and (4.11). O
The following corollary is immediate from (3.7) and (4.3).
Corollary 4.4. It holds that
(4.12) I(Zd — Iy P olheak S hEllolhye Vo € Vi

We can now apply the theory developed in [19] (Theorem 4.3, Theorem 4.4, Lemma 4.7
and Theorem 4.8, where the results in [15] for the variable V-cycle is used) to derive the
following results for W-cycle and V-cycle algorithms.

Theorem 4.5. The output MGy (k, v, zo,m) of the W-cycle algorithm (Algorithm 2.4)
applied to (2.11) satisfies the following estimate:

C
|2 = MGw(k, ¥, 20,m)|| 4, < W”Z — 20|,
where the positive constant C' is mesh-independent, provided that the number of smoothing
steps m s greater than a positive integer m, that is also mesh-independent.

Theorem 4.6. The variable V -cycle algorithm (Algorithm 2.6) is an optimal preconditioner
provided the following relation is satisfied by my, (the number of smoothing steps on level k) :

(4.13) Bomy < my—1 < Srm,
where 1 < [y < (.

Remark 4.7. Theorems 4.5 and 4.6 have been obtained for preconditioners that satisfy (2.14)—
(2.16). Therefore they are valid for B; ' obtained by a symmetric V-cycle algorithm, a sym-
metric W-cycle algorithm or a variable V-cycle algorithm (cf. Remark 2.2 and Appendix A).

Finally we note that (3.7), Corollary 3.9 and Corollary 4.4 imply
155~ 0l - = 1P 0l -0 (0
(4.14) < vllg2-agy + |v = P 0| g2-a(q)
S olli-ae + BEllolle S lolli-ar Vo€ Vi

The estimate (4.14) will be used in the convergence analysis of V-cycle and F-cycle algo-
rithms.
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5. ADDITIVE MULTIGRID THEORY

In this section we briefly review the additive multigrid theory [20, 22| which will be used
in the convergence analysis of V-cycle and F-cycle algorithms in Section 6.

Let Eg , : Vi — Vi be the error propagation operator for the k-th level V-cycle algorithm,
ie., z— MGy (k,1, z0,m) = Egm(z — 20), where MGy (k, 1, 29, m) is the approximate solu-
tion of (2.11) obtained by the V-cycle algorithm. The operators E; satisfy the well-known
recurrence relation [32, 35|

(5.1) Epom = R (Idy, — If  PF 4+ IF By i PEYRY

and the initial condition E; = 0. Iterating (5.1) leads to the following additive expression
20, 22] for Ej:

k
(5.2) B = 3 Tejun Ry (Id; — Iy P! R T o,
j=2

where (for j < k) Ty jm is the multilevel operator Ry"IF | -- -Rﬁlfjﬂ from V; into V4,
Tjkn = PLRT--- PF'RY is the adjoint operator of Ty j,,, with respect to Ay(-,), and
Ty keom = Idy.

A convergence theory for the V-cycle algorithm was developed in [20, 21] for second
order problems. It yields the asymptotic behavior of the contraction numbers, which when
combined with the results from the multiplicative theory [14, 45, 12, 13] provides a complete
generalization of the classical result of Braess and Hackbusch [9] to the case of less than full
elliptic regularity. This additive theory was extended to V-cycle and F-cycle algorithms for
classical nonconforming finite elements in [22, 46, 47].

Note the operator R}*(Id; — [;_lej_l)R;?“ that appears in (5.2) is already controlled by the
smoothing property (Lemma 4.1) and the approximation property (Lemma 4.3). Therefore
the key in the additive approach is to control the multilevel operators T ; , and T i n,. This
in turn requires a careful comparison of the mesh-dependent norms on consecutive levels. In
this regard the following assumptions of the additive theory [20, 22] need to be verified:

(5.3) 12510l s < 1+ ol ooy + CO2 R ol Vo € Vi,
(5.4) 5wl < L+ OO py + CoOT AT OI  Vv € Vi,
(5.5) 1P 0l sk < (L + ) vlli_r s + Co02 R0l Vv € Vi,

where 6 € (0,1) is arbitrary, ;4 and 7 are two parameters strictly between 0 and 1, and the
positive constants C, Cy and C5 are independent of the meshes and 6.

Furthermore, we also need the following approximation property which is particular to
nonconforming methods where the energy norm is not preserved by the coarse-to-fine inter-
grid transfer operator I} ;:

(5.6) N(Idios — BT )0y S Bl Vo € Vi,
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Remark 5.1. The estimates (5.3) and (5.6) together imply that (cf. Lemma 4.2 of [22]), for
J <k,

(5.7) 1T jmvllie S Mol Yo eV,

provided that m is sufficiently large. We can then use (5.4), (5.5) and (5.7) to derive (cf.
Lemmas 4.4-4.6 of [22]), for j < k, the following crucial estimate in the additive theory:

(5.8) 175k m T jmv 75 S ollhry Yo €V,

provided m is sufficiently large. The convergence of V-cycle algorithm for sufficiently large m
follows from (5.8) and an argument based on a strengthened Cauchy-Schwarz inequality. The
convergence of the F-cycle algorithm can then be established by a perturbation argument.

Therefore the heart of our convergence analysis of V-cycle and F-cycle algorithms is
the derivation of the estimates (5.3)—(5.6), where there is a lot of freedom in choosing the
parameters p and 7.

We will prove the estimate (5.6) for © = « (the index of elliptic regularity in (1.3)) in this
section and take up the estimates (5.3)—(5.5) in Section 6. The following lemma is a stronger
version of (5.6).

Lemma 5.2. It holds that

(5.9) I({dkr = P I Dvlh-ap— S Bt lolivar— Vo € Vit
Proof. Let v € Vj,_; be arbitrary and define ¢ € H2(Q2) by
(5.10) o(w) = Ag_1(v, Jp_1w) Vw € HE(Q),

where J,_1 : HS(Q) — Vj_1 is the map in Lemma 3.6. From Lemma 3.10 we have ¢ €
H=27(Q) and

(5.11) 0]l —2+a(0) S Nvll1+ap—1-
Let ¢ = J;_,v. Again, from Lemma 3.10 we have ¢ € H*™(Q) N HZ(Q), and
(5.12) 1€ = vllmz-ar) S P illollivar-1.

Finally we define (;, € V}, to be the solution of the following variational problem:
(513) Ak(Ck,w) = qb(w) Yw € Vi,

i.e., (j is the solution of the C? interior penalty method for (4.5). Therefore we have the
following error estimate (cf. Theorem 5 of [24]):

(5.14) 1€ = Cell 2o ) S M0l a-—2+e()-
Moreover, from Corollary 3.9, (5.11) and (5.13) we have
Ai(Ce,w) < |ll-2re@llwllzz-o@) S olivar-llwli-ar — Vw e Vi,
which together with (3.8) implies that
(5.15) Ikl 4o S Nvllisan—1-
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We can now use (2.1), Corollary 3.9, (4.3), (4.14), (5.11), (5.12), (5.14) and (5.15) to
complete the proof of the lemma as follows:

I(Zdk_1 — PR olhcanot < v = PEClli—ant + IPF (G — v) a1
< o= BE Gllmz-agay + Gk = vlhi-au
S o — Gllmz—ag) + 16 — PE il e ey
S o = Cllaz-a@) + 1€ = Gillme-a@) + 1T dk — I PE ) Crlli—ak

S Wi lollras—1 + B IGNvan S A lolliae-1.

The following corollary is an immediate consequence of (3.7) and (5.9).
Corollary 5.3. The estimate (5.6) holds for u = a.

Finally we prove a useful relation between the mesh-dependent norm ||-||o x and the Sobolev
norm | - |1 (o) that will be used in the derivation of (5.3)-(5.5). We will use C'in the proof of
the following lemma (and others in Section 6) to denote a generic mesh-independent positive
constant that can take different values at different occurrences.

Lemma 5.4. It holds that
(516)  Jol2e < L+ Oofpq + CO R ol3,  YoeVi 0<0<L,
where 3 is the number in (2.17) and the positive constant Cy is mesh-independent.

Proof. Let 6 € (0,1) and v € Vi be arbitrary. From (1.7), (2.13), (2.17), (3.5) and Corol-
lary 3.9 we have

Ioll3, = (Bwv, v)
= (Lyv,v) + (Bp(Idy — By ' Li)v,v)
< |vline) + 1Zdy — By Li)vllolvllo
< [oliny + ol + CO R [0l (0
< (14 CO)[ofiq) + CO R ol i,

which is equivalent to (5.16) because 6 is arbitrary. O

6. RESULTS FOR V-CYCLE AND F-CYCLE ALCORITHMS

In this section we will complete the convergence analysis of V-cycle and F'-cycle algorithms
by deriving the estimates (5.3)—(5.5). We shall take the parameter p in (5.3) to be a and
the parameter 7 in (5.4)—(5.5) to be the number [ that appears in (2.17).
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Lemma 6.1. The estimate (5.3) holds for p = «.

Proof. Let v € Vi_; and 6 € (0,1) be arbitrary, and ¢ = J{_,v. It follows from (2.1) and
Lemma 3.10 that ¢ € H*™*(Q) N HZ(Q),

(6.1) [l 2+ S Ivllirak-1,
and
(6.2) 1€ = vllk-1 S hgllvlhisar—1-

Let IIx¢ € Vi and II;_1( € Vi1 be the nodal interpolants of (. From (2.7), (3.14), (3.16),
(6.1) and (6.2), we have

(6.3) [0 = 1€,y < llo = Clle—a + 1€ = eaClli—1 S A llvllivar—1,
(6.4) ITkC = —1Clla, S AR ll0llsa—1-
Using (1.8), (2.9), (3.6), (6.3) and (6.4) we find
7ol e = llvli%,
< (IMe-s€lla, + o = Teeadlla,)’
(6.5) < (14 )| aC%, + CO v = Meadl,
< (1 ) (IMClag + ITC — TerClla)® + OO 2R3 ol oy
< (14 02 LCI, + CO 2R ol .
On the other hand, from (1.7), (2.3), (2.4), (2.6), (2.7), (3.6), (3.12), (3.14), (6.1), we have
TG 12, = Ar(T1C, TTkQ)
= A (¢, ¢) — Ax(Il¢ — ¢, IiC — €) + 245 (11 ¢ — ¢, Ti()
(6.6) < ARG Q) + OlITIC = IR + CITIC = Cllell T |La,
< (1+06°)A(¢,¢) + CO* | — ¢l
< (1401 A1 (G0 + CO2R Il skt
and similarly,
Ak_1(¢,¢) = A1 (v,0) + Ap1(C — v, —v) + 245 1(C — v,v)
(6.7) < Ap1(v,0) + Cll¢ = vf[f + ClI¢ = vllil|v]L.a,
< (14 60*) A (v, 0) + CO2||¢ — o2
< L+ )0l oy + COPRE 0N 1 g1
Combining (6.5)—(6.7) we find
510l < L+ 02 ol + CO R vl o k-1,
which implies (5.3) because 6 € (0, 1) is arbitrary. O
Since 0 < f < 1/2 < a, the estimates (3.7) and (5.3) imply the following corollary.
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Corollary 6.2. It holds that
65) Myl < (14 )0l + CLO R ol gy YU € Vi,
where the positive constant C is mesh-independent.
Lemma 6.3. The estimate (5.4) holds for T = 3.
Proof. Let 6 € (0,1) be arbitrary. From (2.16) and (5.16) we have
(6.9) ol < (14 0 ollg ey + Ca0 B N0llG 4 Vo € Vis.
Let the inner product ((+,-))g—10 on Vx_1 be defined by
(6.10)  ((v1,v2)k-1.0 = (1 + 6%)(v1,v)r1 + 029_2h25(Aﬁ U1, V2) k-1 Vi, vy € Vi,

where Cy = max(C1, Cy) is the maximum of the mesh-independent constants in (6.8) and
(6.9). Note that Ay_; is symmetric positive definite with respect to the inner product

(('7 '))k—l,@-
In view of (3.4) and (6.10), the estimates (6.8) and (6.9) imply

(6.11) - wlg s < (AR, 010 Vv € Vi,
(6.12) I wllis < (Akv, 010 Vv € Vi
It follows from (3.4), (6.10)—(6.12) and interpolation between Hilbert scales that
110l s < (A 0, 0)Fo1p < L+ )0l g+ Cob 1 N0l ey Vo € Vi,
U

We now turn to the estimate (5.5). First we have to establish certain two-level estimates
for the nodal interpolation operator with respect to the mesh-dependent norms.

Lemma 6.4. The following estimate holds:
(6.13) Mol ooy < L+ 0l i + Cehitlolliar Vv € Vi, 0 €(0,1),
where the constant Cy is mesh-independent.

Proof. Let v € Vi and 0 € (0,1) be arbitrary. Then ¢ = Jiv € H*™(Q) N HZ(Q) by
Lemma 3.10, and

(6.14) 1<l m2vai) S Nvlltak,
(6.15) 1€ — vllk S hillolliva-

We see from (1.8), (2.7), (3.14), (3.18), (6.14) and (6.15) that
2
-1l -y < (Mt T,y + [Tk (0 = TG) L,y
(6.16) < (1+ ) |1 %, , + CO>(flo =l + 116 — TkCli)”
< (1 + )M Ik, + CO R ol o
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We also have, from (1.7), (2.3), (2.4), (2.6), (2.7), (3.18) and (3.12),
T T0kC I, = Aot (o1 TG T T1C)

= Ar-1(¢, ¢) — Ap—1 (I 11T ¢ — ¢, T 11T ¢ =€)
(6.17) + 24, 1 (T4 11,.¢ — ¢, 1 114CQ)

< A 1(C,€) + O k¢ = ¢l

+ O 111k¢ = Gl [T Ty

< (14 6%) A1 (¢, Q) + OO I = Iy,

and from (2.7), (3.14) and (3.17),

[T 11T ¢ = Cl[a—1 < [[Te—1TTkC = M1 Clle—1 + [[Hg—1¢ = Cl[e-1
(6.18) S Mea e = 1 Gl ) + [Me-1€ = Clle-
S M1 = (L7 o) + Me-1C = Clle-1 < A llvlli+ak-
Furthermore, the estimates (1.7), (2.6), (2.7), (6.15) and the relations (2.4) and (3.6) imply
Ai-1(¢, ¢) = Ar(C, )
= Ap(v,v) + Ap(¢ — v, — v) + 2A(( — v, )
(6.19) < Ai(v,0) + ClI¢ = v[fi + ClI¢ = vllkllv]L.a,
< (1460 Ap(v,v) +CO2||C — 0|2
< 1+ )l s+ CO R vl o
Combining (6.16)—(6.19) we arrive at
10l ey < (L4 02 ollT i + CO2 R ol o
which is equivalent to (6.13) because 6 € (0, 1) is arbitrary. O
Again, since 0 < # < 1/2 < «, the estimates (3.7) and (6.13) imply the following corollary.
Corollary 6.5. It holds that
(6.20) I 10llf oy < U+ )l g+ OB N0l s Yo € Vi, 0€(0,1),
where the positive constant C’é 15 mesh-independent.
Lemma 6.6. The following estimate holds:
(6.21) L1081 < (L4 6)0llg + CBClolG e Yo € Vi 6 € (0,1),
where the positive constant C, is mesh-independent.

Proof. Let 6 € (0,1) and v € V}, be arbitrary. First we observe that, by (2.1), (3.6), (3.7),
(3.19), (3.24) and Corollary 3.9,

1Tk —10llg -1 S [0l sy + v = 1| g6 (a)
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(6.22) S ollae + by v = Mgy
S ollae + R ol S ol

The estimate (6.21) follows from (1.8), (2.1), (2.13), (2.16), (3.5), (3.7), (3.19) (5.16) and
(6.22):

M1 wllE oy < (1 + 6 a3 ) + COR2 I 10|
< (1+6%) (Julmo) + Miav — vlmee)” + CO2R o3,
< (14 6°) [0l 30y + CORE||v ]|, + CO B vll5 4
< (L+ )2 0lls, + CORENVIT & + COh ol

< (L4 0 [ollg + CORL N0l
which is equivalent to (6.21) because 6 € (0, 1) is arbitrary. O
Corollary 6.7. The following estimate holds:
(6.23) Tl gt < (L4 Pl g+ Clil 0l Yo e Vi, 6€(0,1),
where the constant Cy is mesh-independent.

Proof. We use the technique in the proof of Lemma 6.3. For any 6 € (0, 1), we define the
inner product ((-, )k on Vi by

(6.24) (v1, Ug))iﬂ = (v, v9)} + C’h9_2hiﬁ(A£vl, V) Y, v € Vi,

where C; = max(C{, (). Then Ay, is symmetric positive definite with respect to (-, ) -
In view of (3.4), (6.20), (6.24) and (6.21), we have

(6.25) IMe—1vll5 -1 < (Afv, )iy Vv EVE,

(6.26) I ok, < (Alv,o)2,  Yoeli

The estimate (6.23) follows from (6.25), (6.26) and interpolation between Hilbert scales. O
We are now ready to verify (5.5).

Lemma 6.8. The estimate (5.5) holds for T = 3.

Proof. Let v € Vi, and 0 € (0,1) be arbitrary. From (1.8), (3.7), (3.20), Corollary 3.9, (4.12)
and (6.23) we have

125 0l s < (Mamsvlli—pams + IPE"0 = Timyvllizgin)’
< (14 ) yvll}_pp s+ CORT NP — ol
< (14 )yl g sy + COR PE = g0
< 1+ PP ol2 g, + CORC IR
+ CO R (|PE 0 = vl -aqey + 0 = Tyl 2-agey)”
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< L+ 6ol s + CORI I .
which is equivalent to (5.5) because 6 € (0, 1) is arbitrary. O

We have verified the assumptions (5.3)—(5.6) for the additive theory. Therefore we can
apply the results in [22] to obtain the following convergence theorems for the V-cycle and
F-cycle algorithms.

Theorem 6.9. The output MGy (k,1, z9,m) of the V -cycle algorithm (Algorithm 2.3) ap-
plied to (2.11) satisfies the following estimate:

C
|2 = MGy (k, ¥, 20, m)|| 4, < %Hz — 20|,
where the positive constant C' is mesh-independent, provided that the number of smoothing
steps m s greater than a positive integer m, that is also mesh-independent.

Theorem 6.10. The output MGp(k, 1,2, m) of the F-cycle algorithm (Algorithm 2.5)
applied to (2.11) satisfies the following estimate:

C
||Z - MGF(ka’QD?ZO?m)HAk < %HZ - ZO||Ak7

where the positive constant C' is mesh-independent, provided that the number of smoothing
steps m 1s greater than a positive integer m, that is also mesh-independent.

Remark 6.11. Theorems 6.9 and 6.10 have been obtained for preconditioners that satisfy
(2.14)—(2.17). Therefore they are valid for a Poisson solve B; ' obtained by a symmetric
W-cycle algorithm with a sufficiently large number of smoothing steps or a variable V-cycle
algorithm (cf. Remark 2.2 and Appendix A). However, in practice these algorithms behave
equally well when the preconditioner is a symmetric V-cycle algorithm with a few smoothing
steps (cf. Section 7).

7. NUMERICAL EXPERIMENTS

In this section we report the results of some numerical experiments for the biharmonic
problem. The finite element we use is the ()5 rectangular element and the penalty parameter
7 is taken to be 5.

The first set of experiments involve the biharmonic problem on the unit square. We take
7Ty to be the triangulation with one element and we compute the contraction numbers of
the V-cycle, F-cycle and W-cycle algorithms on the k-th level (1 < k < 7) with m pre-
smoothing and m post-smoothing steps. We use the symmetric V-cycle algorithm for the
Poisson problem with three pre-smoothing and three post-smoothing Richardson relaxation
steps as the preconditioner in (2.18) and (2.20). The results are recorded in Tables 1-3.
Convergence for the V-cycle, F-cycle and W-cycle algorithms is observed for m =4, m = 2
and m = 1 respectively. We also observe that the performance of the F-cycle algorithm and
the W-cycle algorithm are almost identical for m > 6.
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Numerical experiments show that for moderate grid levels (k < 7) there is practically
no difference in the performance of the multigrid algorithms whether we use a symmetric

V-cycle or a symmetric W-cycle Poisson solve as the preconditioner in (2.18) and (2.20).

SN 4 5 6 7 8 9 10
1 0.08 0.04 0.02 0.011 | 0.006 | 0.0032| 0.0017
2 0.27 0.22 0.18 0.15 0.13 0.11 0.09
3 0.43 0.32 0.29 0.26 0.23 0.21 0.19
4 0.56 0.35 0.34 0.31 0.28 0.25 0.23
5 0.64 0.42 0.37 0.34 0.31 0.29 0.27
6 0.70 0.43 0.39 0.35 0.33 0.30 0.27
7 0.75 0.44 0.39 0.36 0.34 0.31 0.29

TABLE 1. Contraction numbers for the V-cycle algorithm on the unit square

Sl 203 4 s 6T 8 9 10
1 0.28 10.15|0.08 | 0.04 |0.02 |0.01 | 0.0060 | 0.0032| 0.0017
2 0.50 {0.3510.27 |0.22 |0.18 |0.15| 0.13 0.11 0.09
3 0.52 10.40 |{0.34 10.30 |0.27 {0.24 | 0.22 0.19 0.18
4 0.530.42 |10.37 |0.34 10.31 |0.28 | 0.26 0.24 0.22
5 0.530.43 10.37 |0.34 {0.31 |0.29 | 0.27 0.25 0.23
6 0.5310.44 |10.38 10.34 10.32 10.29 | 0.27 0.25 0.23
7 0.54 10.46 |10.38 |0.35 10.32 10.29 | 0.27 0.25 0.23

TABLE 2. Contraction numbers for the F-cycle algorithm on the unit square
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k 1 2 3 4 5 6 7 8 9 10

1 0.53 10.28 {0.15|0.08 |0.04 {0.02 |0.01 | 0.006 | 0.003 | 0.002

2 0.72 10.49 {0.24 |10.27 |0.22 |0.18 |0.15| 0.13 0.11 0.09

3 0.71 |0.51 {0.40 |0.34 |0.30 [0.26 |0.24 | 0.22 0.19 0.17

4 0.80 |0.51 {0.41 |0.37 |10.34 |0.31 [0.28 | 0.26 0.24 0.22

5 0.76 {0.53 |0.42 |10.38 |0.34 |0.31 [0.29 | 0.26 0.24 0.23

6 0.82 10.530.420.38 10.34 {0.32 {0.29 | 0.26 0.25 0.22

7 0.8310.5310.42 /10.38 |0.34 10.32 10.29 | 0.27 0.25 0.23

TABLE 3. Contraction numbers for the W-cycle algorithm on the unit square

k " 75 76 77 78 79 80 81 82 83
1 0.06 0.06 0.06 0.06 0.06 0.06 0.05 | 0.05 0.05
2 0.47 0.47 0.46 0.46 0.46 0.46 0.46 0.45 0.45
3 0.64 0.47 0.42 0.64 0.42 0.40 0.41 0.36 0.63
4 0.60 0.60 0.58 0.57 0.54 0.52 0.50 0.51 0.49
5 0.71 0.69 0.66 0.64 0.63 0.61 0.57 0.56 0.52
6 0.76 0.74 0.72 0.70 0.68 0.65 0.62 0.60 0.56
7 0.80 0.78 0.76 0.73 0.71 0.68 0.65 0.61 0.56

TABLE 4. Contraction numbers for the V-cycle algorithm on the unit square
without a preconditioner in the smoothing steps
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For comparison we also report in Table 4 the contraction numbers of the V-cycle algo-
rithm using the Richardson relaxation scheme without a preconditioner as the smoother.

Convergence is observed only for m > 75.

P 4 5 7 9 10
1 023 | 016 | 0.12 | 0082 | 0.059 | 0.043 | 0.031
2 040 | 027 | 021 | 0.9 | 0.16 | 0.14 | 0.13
3 054 | 037 | 031 | 029 | 026 | 024 | 021
4 0.68 | 042 | 037 | 034 | 031 | 028 | 026
5 0.74 | 045 | 038 | 035 | 032 | 030 | 0.27
6 0.78 | 046 | 040 | 036 | 034 | 031 | 0.28
7 0.80 | 046 | 040 | 037 | 034 | 031 | 029

TABLE 5. Contraction numbers for the V-cycle

TABLE 6. Contraction numbers for the F-cycle algorithm on the L-shaped domain

algorithm on the L-shaped domain

123 145|678 910
1 ]0.50]0.34]0.23 |0.16 |0.12 |0.08 |0.06 |0.04 [0.03
2 0521040 0.32 0.27 [0.23 [0.20 |0.17 |0.15 | 0.13
3 ]0.51]0.42]0.37]0.33]0.30 |0.27 |0.25 | 0.22 |0.21
4 10.53(0.43(0.380.34 [0.31]0.29 [0.27 |0.24 |0.22
5 ]0.52]0.43]0.38|0.340.320.29 | 0.27 | 0.25 |0.23
6  |0.5410.45]0.38 0.35|0.320.29 |0.27 |0.25 | 0.23
7 0.54 0.45]0.38 |0.35|0.32 [0.29 | 0.27 | 0.25 |0.23




26 SUSANNE C. BRENNER AND LI-YENG SUNG

In the second set of experiments we study the biharmonic problem on the L-shaped do-
main with vertices (—1,—1), (1,-1), (1,0), (0,0), (0,1) and (—1,1). We take 7 to be the
triangulation with three elements. Again we use the symmetric V-cycle algorithm for the
Poisson problem with three pre-smoothing and three post-smoothing steps as the precon-
ditioner. The contraction numbers of the V-cycle, F-cycle and W-cycle algorithms on the
k-th level with m pre-smoothing and m post-smoothing steps are reported in Tables 5-7.
The relative performance of these algorithms is similar to the case of the unit square.

k 1 2 3 4 5 6 7 8 9 10

1 0.7510.50 |0.34 |10.23 |0.16 |0.12 | 0.08 | 0.06 | 0.04 | 0.03

2 0.71 10.51 |10.39 |0.32 |0.27 |0.23 |0.20 |0.17 | 0.15]0.13

3 0.78 {0.51 |0.42 |10.37 |0.33 |{0.30 |0.27 |0.25 | 0.22 | 0.20

4 0.73 10.5310.42 |10.38 [{0.34 |0.31 |0.29 |0.26 | 0.24 | 0.22

5 0.8210.52|0.420.38 |0.34 {0.32 |0.29 |0.27 | 0.25 | 0.23

6 0.74 10.52 10.42 10.38 |0.34 {0.32 |0.29 | 0.27 | 0.25 | 0.23

7 0.81 10.5210.420.38 |0.34 {0.32 |0.29 |0.27 | 0.25 | 0.23

TABLE 7. Contraction numbers for the W-cycle algorithm on the L-shaped domain

APPENDIX A. SOME PROPERTIES OF MULTIGRID POISSON SOLVES

In this appendix we consider multigrid Poisson solves as the preconditioner in (2.18) and
(2.20). We will show that properties (i)—(iv) in Section 2 are satisfied by such preconditioners.
Consider the discrete Poisson problem: Find z € Vj, such that

(Al) Lyz = ¢ Yov e Vk,

where Ly, is defined in (2.13) and ¢ € V.

Let S : Vi — V. be the solution operator for (A.1) generated by either a symmetric V-
cycle algorithm, a symmetric W-cycle algorithm or a symmetric variable V-cycle algorithm
(that satisfies (4.13)), with 0 as the initial guess and Richardson relaxation as the smoother.
In terms of Sy the output MG(k, 1, z) of the multigrid method can be written as

(A2) MG(]f, 1p, Zo) = 20 + Sk(¢ — LkZO),

and Id; — SiLy is the error propagation operator.
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The operator S; is symmetric, or equivalently the operator Id, — SiLj is symmetric
with respect to the bilinear form (Lj-,-) (cf. Lemma 7.1 of [17] where Sy is denoted by
By). Furthermore (cf. Theorems 5.1, 7.1 and 7.2 of [17]) there exists a number § € (0,1)
independent of k such that

(A3) 0< <Lk(]dk — SkLk)U,U> < 5<Lkv, U> Vv e V.

We see from (A.3) that Sy, is positive definite. Therefore we can define By = S, ' and
the operator By : Vj, — V) is symmetric positive definite. Moreover (A.3) implies that the
eigenvalues of the operator Id;, — Bk_lLk : Vi, — V}, lie between 0 and 4. Since Id;, — Bk_lLk
is also symmetric with respect to (By:, ), we deduce that
(A.4) 0 < (Bi(Idy — By, ' Ly)v,v) < 6(Byv,v) Yo e V.

The estimate (2.16) follows from (A.4) immediately.

Hence the operator By, satisfies properties (i) and (ii) in Section 2. Property (iv), which
states that multigrid algorithms have optimal complexity, is also standard [32]. In particular
Theorem 4.5 and Theorem 4.6 are valid for all three types of multigrid preconditioners.

On the other hand, the proofs of Theorem 6.9 and Theorem 6.10 require property (iii).
Below we will demonstrate that (2.17) is satisfied by the By generated by W-cycle or variable
V-cycle Poisson solves.

Let B.': V] — V, be the preconditioner obtained by a symmetric W-cycle algorithm.
We have a well-known recurrence relation [32]:

(A5)  Idy — By'Ly = RP(Idy — I} \PFYRY + RPIF ((Idy—y — Bt Ly1)*PF 'R,
where I,’j_l : V.1 — V}, is the natural injection, P,f_l : Vi, — Vi1 is the adjoint of I,’:_l
with respect to the bilinear form (Ly-, -) and (Ly_1-, ), and Ry, is the error reduction operator

of one Richardson relaxation step. Of course at the coarsest level we have By ' = Sy = Ly
and hence

(A.6) Idy — By'Lo = 0.

Let 8 be any number in (0,1/2). The following estimates are valid [20]:
(A7) Ry (Idy — IF_ PF YR ) S Bim 2 ||vl|givsy Vv € Vi and k > 1,
(A.8) 1PE ol sy S vl m+s o Vo e Viand k > 1,
(A.9) |(Idy — By 'Li)v| iy S m™* |v|m@ VveViand k > 1,

where a,, € (1/2,1] is the index of elliptic regularity for the Poisson problem. Furthermore,
we have

(AlO) |R?U‘H1(Q) S C|U‘H1(Q) Yo e Vk 5 k 2 1, and m Z 1,
(All) HRZLUHHH'ﬁ(Q) < CHU||H1+5(Q) Yove Vk, k> 1, and m > 1,

where the positive constant C' is independent of the meshes.
It follows from (2.1), (A.5), and (A.7)—(A.11) that

(A.l?) "U — Bk_lLkU‘Hl(Q) S C*hf [m_ﬁ/2 + Um_a*/ﬂ HU||H1+6(Q) Yo e Vk,
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where C, is a mesh-independent positive constant, provided that
|U—Bk 1Lk 1U|H1 <(7hk 1||’UHHl+ﬁ Q) Vo e Vi

Hence, if m is sufficiently large, we obtain from (A.6), (A.12) and mathematical induction
that

(A.13) v — By, ' Lgv| o) < oh? vl s Voe Vi, k>0,
if o is the number defined by
C.m P2
c=——.
1 —Cym—/2

Therefore (2.17) is satisfied by the W-cycle preconditioner provided that m is sufficiently
large.

Now we consider the preconditioner B; ' obtained from a variable V-cycle algorithm.
Given a positive integer k, we assume that the number m; of smoothing steps on level j
satisfies

(A.14) (1+€e)mjr <m; for 0<j5<k-—1,

where € is a positive number. We have an additive expression for the error propagation
operator:

Idy — By'Ly = Ry (Idy, — If Py~ ) R™

(A.15) + B LR (Td — B, PED) R PR
+ B L B L B (s — L3P RS P R B R
4+

The following estimates are valid [20]:

(A16) || R (Tdy, — IF, PEYR™ 0| sy S Womp P Yo e Vi, k> 1,
(A17) ||Rmklk L R sy S HUHHl—ﬁ(Q) VveV;, j<k,
(A.18) [Pl LR PR o) S Jolme) Vo€ Vi, j<k.

Combining (2.1), (A.6) and (A.15)—(A.18), we find, for any 5 € (0,1/2),

k
v — By Lyv|i-s) < Calolmo Z hfm;a*ﬂﬁ/z)

=2
k
(A.19) < Cglv]migy Z(Q(J—k)hk)ﬁ((l + €)0 Ry, ) o +(8/2)
=2
k
< Ogm;a «+(8/2) hﬁ Z oz*-i-ﬁ/Q)]j—k’7

Jj=2
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where C3 depends on 3 but not the meshes. It follows from (A.19) that there exists a positive
mesh-independent constant C' such that

(A20) |U - Bk_lLkU|H17,B(Q) < Chg‘U|H1(Q) Vv e Vk

if we choose (3 > 0 so that
1 a,In(l+¢) )

< mae (1, &=L +9
f < max 2 In(2y/1+¢)
The estimate (2.17) follows from (A.20) and duality. In other words, property (iii) is satisfied
by the variable V-cycle preconditioner under condition (A.14).
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