N

N

Discrete compactness for a discontinuous Galerkin
approximation of Maxwell’s system

Emmanuel Creusé, Serge Nicaise

» To cite this version:

Emmanuel Creusé, Serge Nicaise. Discrete compactness for a discontinuous Galerkin approximation of
Maxwell’s system. ESAIM: Mathematical Modelling and Numerical Analysis, 2006, 40 (2), pp.413-430.
10.1051/m2an:2006017 . hal-00768645

HAL Id: hal-00768645
https://hal.science/hal-00768645

Submitted on 22 Dec 2012

HAL is a multi-disciplinary open access L’archive ouverte pluridisciplinaire HAL, est
archive for the deposit and dissemination of sci- destinée au dépot et a la diffusion de documents
entific research documents, whether they are pub- scientifiques de niveau recherche, publiés ou non,
lished or not. The documents may come from émanant des établissements d’enseignement et de
teaching and research institutions in France or recherche francais ou étrangers, des laboratoires
abroad, or from public or private research centers. publics ou privés.


https://hal.science/hal-00768645
https://hal.archives-ouvertes.fr

Discrete compactness for a discontinuous
Galerkin approximation of Maxwell’s system

Emmanuel Creusé, Serge Nicaise

Université de Valenciennes et du Hainaut Cambrésis
MACS

Institut des Sciences et Techniques de Valenciennes
F-59313 - Valenciennes Cedex 9 France
Emmanuel.Creuse,Serge.Nicaise@Quniv-valenciennes.fr

January 5, 2006

Abstract

In this paper we prove the discrete compactness property for a
discontinuous Galerkin approximation of Maxwell’s system on quite
general tetrahedral meshes. As a consequence, a discrete Friedrichs
inequality is obtained and the convergence of the discrete eigenvalues
to the continuous ones is deduced using the theory of collectively com-
pact operators. Some numerical experiments confirm the theoretical
predictions.
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1 Introduction

In this paper we deal with the discrete compactness property for a discontinu-
ous Galerkin approximation of Maxwell’s system on quite general tetrahedral
meshes. This property has been studied for standard Galerkin approxima-
tion for a quite large family of edge elements on two and three dimensional



domains [21, (7,9, 26, 15]. But to our knowledge this property is not yet
proved for the discontinuous Galerkin method. We here concentrate on the
interior penalty method introduced in [19] (see also [24] for two-dimensional
domains).

The success of DG methods is today well recognized and is mainly due
to its flexibility in the choice of the approximation space, since it allows
the use of meshes with hanging nodes and local spaces of different orders.
This renders this method well suited for h — p adaptivity. Furthermore the
implementation of DG methods is quite easy by using elementwise shape
functions, a great advantage for elements of high order, such a property is
not satisfied for standard edge elements.

Our proof of the discrete compactness property is based on the same prop-
erty for the standard Galerkin approximation proved in [26] and the use of
a decomposition of the discontinuous approximation space into a continuous
one and its orthogonal for an appropriate inner product similar to [19, 20]
(but different from the one used in these references). The discrete Friedrichs
inequality follows from this discrete compactness property and a contradic-
tion argument. The convergence of the discrete eigenvalues to the continuous
ones is deduced using the theory of collectively compact operators [1], which
requires pointwise convergence of the sequence of the discrete operators (see
[26] for the use of this approach for the standard Galerkin approximation of
Maxwell’s system). In our case, the collectively compact property is deduced
from the discrete compactness property and the pointwise convergence is ob-
tained by introducing mixed formulations and using a variant of the second
Strang lemma.

Let us notice that we restrict ourselves to the h-version of the method,
even if we consider a discontinuous Galerkin method for polynomials of order
less than k, for any positive integer k, we do not estimate the dependence of
the constant with respect to k. The extension of our analysis to the so-called
h — p version needs more investigations (see [8] for rectangular meshes). The
convergence analysis of the DG method for the source problem by using the
results of this paper also requires some further analysis.

For the numerical experiments, since the null space of the operator is
relatively large, we have used a discrete regularization method that allows us
to work in the setting of positive definite matrices (see [3, 18] for the standard
edge elements).

The paper is organized as follows. Section 2 introduces the problem and



some notation. The discretization and the discontinuous Galerkin method are
given in Section 3. Section 4 contains the main results of the paper, namely
the proof of the discrete compactness property and of the discrete Friedrichs
inequality. The discrete eigenvalue problem is presented in section 5. In
section 6, we first recall some results about collectively compact operators
and then used them to deduce the convergence of the eigenvalues. Finally
some numerical experiments are presented in section 7, that confirm the
theoretical predictions. The obtained numerical eigenvalues are furthermore
comparable with the ones given in the existing literature.

2 Preliminaries and notation

Let us fix a bounded domain © of R? with a Lipschitz polyhedral boundary
I'. We denote by n the unit outward normal vector along I'. For the sake of
simplicity we assume that I" is simply connected.

On this domain we consider the following eigenvalue problem: Find an
electric field E # 0 and an electric eigenvalue A such that

(1) curlcurl E= \E in Q,
(2) div E =0 in ©,
(3) Exn=0onT.

This eigenvalue problem has been studied extensively in the literature,
see e. g. [23]25]. Tt is well known that under the above assumptions, the
electric eigenvalues are real and positive and that the set of eigenvalues is
discrete. Moreover if A is an electric eigenvalue, then the eigenspace is finite
dimensional.

For further purposes, we recall the variational formulation of this problem.
It requires the use of the following (real) function spaces:

Ho(curl; Q) = {ue L*(Q): curlu € L*(Q)? and u x n =0 on '},
X = {ueHo(cur; Q) :divu =0 in Q},
both spaces being equipped with the norm
1/2

Il o eurty = (lJull® + || curlaf?)'/2,
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where here and below || - || means the L*(Q)3 (or L?(Q) according to the
context) norm. Furthermore for any u, v € L*(2)?, we will denote

wo) = [ww

their standard inner product.
In view of (2), the weak formulation of the electric eigenvalue problem is
to find F € X, FE # 0 and a real number A such that

(4) (curl E, curlv) = \(E, v),Vv € X.

Let us reformulate this problem in a more operator form. More precisely,
introduce the operator

A:L*(Q)P - X i u— Au,
where Aw is the unique element in X that satisfies
(5) (curl Au, curl v) = (u,v),Vv € X.

This problem is meaningful since the bilinear form a(u, v) = (curl u, curl v)
is coercive on X [22, 25] and therefore problem (5) has a unique solution by
the Lax-Milgram Lemma.

Using the operator A, the eigenvalue problem (4) is equivalent to the
problem of finding F € X, E # 0 such that

(6) AE = pE,
with pu = %

Let us finish this introduction with some notation used in the whole
paper: For shortness the L?(D)3-norm will be denoted by || - ||p. In the case

D = Q, we will drop the index . The usual norm and seminorm of H*(D)
are denoted by | - ||+,p and | - | p.

3 Discontinuous Galerkin discretization

In this section, we introduce the interior penalty DG discretization of problem
(4). To this end, let us introduce the next notation.
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The domain €2 is discretized by a discrete family of conforming meshes
Tn, h € A, made of tetrahedra. The discrete set A is equal to {h,, : n € N},
where we suppose that the sequence (hy,)nen is strictly decreasing and satisfies
h, > 0, for all n and h,, — 0 as n — oo. In other words the meshes are built
progressively and become finer and finer.

The family is supposed to be regular in Ciarlet’s sense [12], i.e. there
exists 0 > 0 such that the ratio

h
L <o NT €Ty, heA,
Pr

where we recall that hr is the diameter of T" and pr is the diameter of the
largest ball inscribed into T'. As usual h = maxrper, hr.
As in [26], we further assume that the meshes are weakly quasi-uniform,
ie., if
hmin = II%% hTa

then there exists p* € (0,1) such that

hh ' — 0 as h — 0.

As pointed out in [26], quasi-uniform meshes are weakly quasi-uniform.
Moreover graded meshes of Raugel’s type used in the presence of corner and
edge singularities (see for instance [2]) are also weakly quasi-uniform.

Elements will be denoted by T, its faces are denoted by E. The set of all
(interior and boundary) faces of the mesh will be denoted by £. The measure
of an element or face is denoted by |T| := meas3(T") and |E| := measy(E),
respectively. For any face E we will denote by hpg its diameter (which is
equivalent to the diameter hp of any element T containing F by the regularity
of the mesh). For each element T' € 7}, denote by ny the unit outward normal
vector along OT.

For our further analysis we need to define some jumps and means through
any E € & of the mesh. For E € £ such that E C €2, denote by T and
T~ the two elements of 7, containing E. Let v be a vector-valued function
defined on T+ UT~, and which is in H' inside each element TF. We denote
by vt the traces of v on E taken from T, respectively. Then we define the
mean of v on E by

vt + v

flo = T
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while its tangential jump on E is defined as follows:

[0 = np+e x v7 + np- x v

For a boundary face E, i. e., E C 02, there exists a unique element
T+ € 7, such that E C 9T". Therefore the mean and the tangential jumps
are defined as before by taking v~ = 0.

Following [19], we consider the following discontinuous Galerkin approx-
imation of the continuous eigenvalue problem: Given a mesh 7; and a poly-
nomial degree k > 1, we consider the approximation space

Vi, = {v e L*(Q)?: vp € PXT)*, VT € T,.},

where P*(T) denotes the space of polynomials of total degree at most k on
T.
On this space, we define the discontinuous curl operator curly,:

(curly, w)r = curl(wy), VT € Ty,

and the bilinear form ay(.,.):
ap(u,v) = (curl,w,curl, v) — /g% A{ curly, v}}
_ /g@{{cnrlhu}}%—a/gh_ [l - [oly.

where the positive parameter « is the interior penalty stabilization parameter
and that will be chosen large enough to ensure coerciveness of the bilinear
form aj, (see Lemma (5.1l below). Here we use the notation

Jor= 2 fet

Ee&

and h is the function defined on each face ¥ € £ by
h(z) = hg,Vz € E.

The discontinous Galerkin approximation of the eigenvalue problem (4)
reads now: Find E, € V},, E, # 0 and A\, € R such that

(7) ah(E’h, ’Uh) = )\h(Eha ’Uh),V’Uh c Vh.



4 The discrete Friedrichs inequality
Following [19, 20] we consider the space

V(h) = Ho(curl; Q) + Vj,
that we equipped with the norm

lullben = llull® + [ulben,

where the semi-norm is defined by

s = ety ul + [ 0L
Now we consider Vi =V, N Hy(curl; ©2) and decompose V}, into
(8) Vi =Via Vi,

where the decomposition is orthogonal with respect to the following inner
product

(U, V) pah new = b2 (u, v) + (curly u, curl, v) + / h™'u], - [v] ;-
oo e My

In other words, VhL is the orthogonal complement of V,¢ into V}, for this inner
product. Note that our orthogonal decomposition is different from the one
from [19, 20] but is motivated by the following result proved in Proposition
4.5 of [19] (or in the Appendix of [20]):

Theorem 4.1 There ezists a positive constant C' (independent of h) such
that for any v € Vj,, there exists v° € V)¢ satisfying

1/2
o= vlnas < ([ 1IDlg)
[0 lely

1/2
o=l <on( [ua,P)
ARICE

The following approximation property and norm equivalence (compare
with Proposition 4.6 from [19] and Theorem 2 of [20]) will be the basis of
our analysis below.



Corollary 4.2 There exists a positive constant C' (independent of h) such
that for all v € Vj,, the orthogonal projection m,v of v on V)¢ wrt to the inner

product (+,+) pG.hnew Satisfies
1/2
o= ol < € ( [0710P))
p T

where || - || pa,h new = (- '>1D/é,hnew'

Proof: The requested estimate directly follows from Theorem 4.1/ because
it shows that there exists v° € V¢ such that

1/2
WHdWMMMSC<LWWﬂNO ,

and Cleaﬂy HU - 7Th'U||DG,h new < ”’U - UCHDG,h new: u

Note that this corollary shows in particular that

ool <0 (3l 1)

which is not the case if we take the orthogonal projection wrt the natural
inner product associated with || - || pe.n-

Corollary 4.3 There exists a positive constant C' (independent of h) such
that
Cllvnllpen < llvnllve < l[vnllpe,n, Von € Vi,

where the norm || - ||y1 is defined

fonliy o= [ 1 ondaf? Vo € Vi

Proof: For v, € V;}, its projection 7, v, = 0 and by Corollary 4.2, we obtain
H 'UhHDG,h new S CH (% HVhJ- ;

for some C' > 0. The proof is completed by the simple estimate ||vs||pg.n <
maX{l,hO}”'UhHDG,hnew- "



Let us finally introduce the spaces:

Sp = {ph € Hé(Q) “PuT € Pk+1(T),VT S ﬂ},
X, = {’l)h eV ('vh,Vph) = O,Vph S Sh}

The space X}, corresponds to the subspace of V}, of functions which are ”dis-
crete divergence free”. Note further that

(9) VS, C th

Now we are ready to prove a property which is similar to the standard
discrete compactness property.

Theorem 4.4 Let (hy)neny C AN satisfy h, — 0 as n goes to infinity. Let
(W, )nen be a sequence such that w, belongs to X, and satisfying

(10) ||l Dep, < C,Vn €N,

for some C' > 0. Then using the orthogonal decomposition

(11) w, = U, + u

from (8), with u, € V¢ and uw,; € V;-. Then

(12) up € Xy ={v, € VY : (v, Vpn,) =0,YDp, € Sh,},

and there exists a subsequence, still denoted by (up)nen, and u € X such that

(13) w, — u strongly in L*()* asn — oo,

(14) u;, — u weakly in Ho(curl; ) as n — oo.
Proof: As u, € X, it satisfies
(tn, Vq) = 0,Yq € Sh,,
and by (L1), we get
(u¢,Vq) + (u-,Vq) =0,Yqg € Sy, .

For g € Sy,, by (9) we have curl,, Vg = curl Vg = 0 and [Vq]; = 0 on each
edge F, therefore

h;Q(uib VQ) = (’U;i;, VQ)DG,hnnew = O,Vq € Shn>

9



again thanks to (9). The two above identities imply that
(’U%, VCD = 07Vq € Shna

which shows the inclusion (12).
Now the decomposition (11) yields

1w | pepn < allpn, + 1wl DGy, V1 € N,

and by Corollary 4.3, there exists a positive constant C' (independent of h,,)
such that
1w Ip6.n, < N[l DG, + Cllgyllyz , ¥n € N.

As [uy ], = [w,] 7, we deduce that

|l pep, < (1+ C)l|unllpep,, V0 € N.
By (10) we then have
||'U’;||Ho(curl;ﬂ) = ||u; || pep, < C,Vn € N.

Consequently the sequence (u),en is bounded in Hy(curl; ©2). Hence Theo-
rem 4.1 of [26] (also valid for the second family of edge elements on tetrahedra,
see the beginning of section 3 of [26]) yields a subsequence, still denoted by
(U )nen, and u € X satisfying (14) and

(15) u® — u strongly in L*(Q)? as n — oo.
But according to Corollary [4.2]
[y || < Challtnllpen, < Cha,

which shows that

(16) u — 0 strongly in L*(Q2)% as n — oo.
The property (13) is proved. ]

This ”discontinuous discrete compactness” result allows us to prove the
discrete Friedrichs inequality:

Theorem 4.5 There exists a positive constant C' > 0 such that for all h € A,
one has
(17) un|| < Clun|pan, Yun € X

10



Proof: Assume that (17) does not hold, then there exists a sequence u, €
Xh,.,n € N such that

(18) lu.|| = 1,VneN,

1
(19) \Un | DGR, = E,VHEN-

By the definition of the semi-norm | - |pg 4, , we then have

1
/h_l|[[un]]:r‘2 < =
£ n

Using the (orthogonal) decomposition (11) of u,, we obtain

1
-1 1L 2
[ L < .

because [uf]; = 0. Now with the help of Corollary [4.3] we deduce that

n

Cy
20 —
(20) ot g, < .

for some positive constant (.
From (18) and (19), the sequence (u,),en satisfies

|l w, |l pap, < Co,Vn €N,

for some positive constant C5. Therefore by Theorem 4.4, there exists a
subsequence, still denoted by (u,)nen, and uw € X satisfying (13) and (14]).
By and (18)), we deduce that

(21) Jul| = 1.
Now from (14), we may write

|| curl u|| < hm | curl ug||.

But the triangular inequality leads to

[ eurly, | + || curly, ]

| curlug || <
< || pan, + 1wl DG,

11



and by (19) and (20), we conclude that
| curlu || — 0 as n — oo.

Hence
curlw =0 in €,

and since u belongs to X, u = 0 by the standard Friedrichs inequality. This
is a contradiction with (21). =

5 The discrete eigenvalue problem

Now we can come back to the discrete eigenvalue problem and show its
well posedness.

Lemma 5.1 There exists a parameter au,;, > 0, independent of the mesh
size h such that for o > qupi, > 0, and h € A, the bilinear form ay, is strongly
coercive on Xy, namely there exists > 0 independent of the mesh size h
such that

an(wn, wn) > Bllunl[pep Vun € Xn.

Proof: Using standard inverse estimates (see Lemma 3.1 of [19]), for a >
Qmin > 0, there exists fy > 0 independent of the mesh size h such that

an(up, wn) > Bolwn|pap, Yun € Vi

The conclusion follows from Theorem [4.5! n

In view of this lemma, we reduce problem (7) to the space Xj,.

Lemma 5.2 If A\, # 0, then (7) is equivalent to find Ey, € X}, solution of
(22) ah(Eh, ’Uh) = )\h(Eha ’Uh),V’Uh € Xy.

Proof: Let E, € V}, be a solution of (7). We only need to show that it
belongs to Xj. To this end, we simply take v, = V¢, with g, € S}, as test
function in (7) to obtain

ah(Eha VC]h) = )\h(Eha VC]h)-

12



Since ap(Ep, V) = 0 and A, # 0, we conclude that
(En, Vi) = 0,Yq, € Sh.
Let E, € X}, be a solution of (22). As X}, is a closed subspace of V},,
any v, € V, may be split up
v, = V) + Va,
where v) belongs to X}, and ¢ in Sj,. Consequently, we obtain
an(Ep,vy) = an(Ep, V) = \(Ep, v)
= MA(En, vn) — (En, Vau)} = A (Ep, vn),
using successively the property an(Ey, Vg,) = 0, the identity (22) and the

fact that E;, € X;,. N

From Lemma [5.1, the eigenvalues problem (22) has only positive eigen-
values. Hence from Lemma 5.2, problem has only nonegative eigenvalues.
Thus from the computational point of view, we can solve problem (7) and
keep the positive eigenvalues, since only these ones have a physical meaning.
Owing to Lemma [5.2] our theoretical analysis can be based on (22).

As in the continuous case, we rewrite problem (22) as a discrete operator
equation. Namely we introduce the discrete operator

Ap L) — Xy u— Ay,

where A,u € X, is the unique solution of
(23) an(Apu, v) = (u, vy), Vo, € Xp,.
Thanks to Lemmal5.1 this problem is well-posed and hence Ay, is well-defined.
Lemma 5.3 E;, € X, is solution of (22) for A, > 0 if and only if E), €
L2(2)? satisfies
(24) AnEy = pn By,

1

with py, = e

Proof: Let Ej, € X}, be a solution of (22). By the definition of A, we
may write for any v, € X,

1
an(AnEp, vn) = (Bp, vy) = )\_ah(Eha V).
h
This leads to the conclusion since ay(-,-) is an inner product on Xj,.
Let E;, € L*(Q)3 be a solution of (24). Then E; = u—lhAhEh, which

belongs to Xj. The conclusion then follows from this identity and (23). n

13



6 Collective compactness and pointwise con-
vergence

Following [26], we prove the convergence of the positive eigenvalues of the
discrete problem to the positive eigenvalues of the continuous problem
(4) by using the theory of collectively compact and pointwise convergent
operators [1,127,/11]. For completeness, we first recall a basis result that will
be used later on.

Definition 6.1 Let X,Y be two normed spaces and A a subset of R. A
set A = {A, : X — Y, h € A} of linear operators from X to Y s called
collectively compact if for each bounded set U of X, the range

AU) :={Ayu:ueUheA}
15 relatively compact in'Y .

With this definition, we can recall the next convergence result proved in
[27].

Theorem 6.2 Let X be a Hilbert space of inner product (-,-)x and norm
|- |x, and let A = {h, : n € N} be a discrete subset of R such that h,, — 0
as n — oo. Assume that the set A = {A, : X — X,h € A} of linear
selfadjoint operators in X is collectively compact. Assume furthermore that
there exists a selfadjoint and compact operator A in X such that Ay, converges
pointwise to A (i.e., for all x € X, Apx — Az in X as h — 0). Let u
be an eigenvalue of A of multiplicity m and denote by {¢;}72, the set of
associated orthogonal eigenvectors. Then for any € > 0 such that the disk
B(u,e) of radius € and center p contains no other eigenvalues of A, there
exists h. such that for all h < h., Ay has exactly m eigenvalues (repeated
according to their multiplicity) in B(u,e). Moreover for h < h., if we denote
by ,uhd,j =1,--+,m, the set of the eigenvalues of Ay, in B(u,¢), then for all
j=1,--m, there exists a positive constant C' such that

(25) [p — Nhj‘<c<2‘ (A= Ao, 1))x| + Z [(A—Ap) ¢J||X)l/2>

J,=1 Jj=1

The remainder of the section consists in checking that the set of operators
Ay, defined by satisfies the hypotheses of the above Theorem.

14



Theorem 6.3 The set A:={A} : h € A} is collectively compact.

Proof: Let U be a bounded set of L?(Q)3. By the definition of Ay, for any
u € U, Ayu € X, satisfies

ah(Ahu, ’Uh) = (u, ’Uh),V’Uh € X,
By Lemma 5.1, we then have
[Anulbe s < 87 an(Anu, Ayu) = 571 (u, Apu).

By Cauchy-Schwarz’s inequality and the boundedness assumption of U, we

obtain
(26) HAhu”DG,h < O, Vh € A,

for some C' > 0 (independent of h).
This estimate and Theorem [4.4 imply that the

W ={Apu:uecUheA},

is precompact in L?(Q)%. Indeed let us fix a sequence (Ap, Uy )neny in W.
Then either h, — 0 as n — oo and since (26) guarantees that (10) holds,
we conclude by Theorem [4.4; or h,, does not tend to zero as n — oo and in
that case the set {h,, : n € N} is finite, in this last case we conclude by finite
dimensionality. n

Let us go on with the pointwise convergence:

Theorem 6.4 Let u € L*(Q)3, then
Apu — Au strongly in L*(Q)3, as h — 0,
where we recall that A was defined by ().

Proof: We follow the proof of Theorem 4.5 of [26] with the necessary adap-
tations due to the discontinuous scheme. First following some recent ideas
from [4, 19, 20], we introduce the lifting operator

L:V(h)—=V,:v— L(v),
where £(v) is the unique element in V}, such that

(@) = [ [y~ (ol Y € Vi

15



Introduce further the modified bilinear form
ap(u,v) = (curl, u,curl, v) — (£(w), curly, v)
— (L(v),curl, u) + « / h™ ], - [v]
PR e VA e G4
We may remark that

ap(up, vp) = ap(up, o), Yy, v, € Vi,

ap(u,v) = (curlw,curlv),Vu, v € Ho(curl; Q).

Now we transform the discrete problem (23) and the continuous prob-
lem (5)) in mixed problems: If A,u € X, is solution of (23), then the pair
(Apu, pp) € Vi, X Sy, is the unique solution of

(27)

{ an(Anw, vy) + b(vy, pr) = (u, vy), Yo, € V),
b(Apu, qn) = 0,Yq, € Sh,

where b(v,p) = (Vp, v). Indeed the second identity means that A,u € X,
and the first one reduces to (23)), when the test functions are taken in X},
because b(vy, py) = 0 for py, € Sy and v, € Xj. This mixed problem has a
unique solution because ay, is coercive on Xj,, which is precisely the kernel of
b in V}, and b satisfies the discrete inf-sup condition

b(vy, p
sup M > |pnlia,
vnevi ||vnllpan

for all py, € Sy, since v, = Vp,, yields

b(’vh,ph)

= p Q-
||’UhHDG,h | th

Note that in the above problem we can replace ay by ay,.
In a similar manner if Au € X is solution of (5), then the pair (Aw, p) €
Ho(curl; Q) x H}() is the unique solution of

(28)

(curl Au, curl v) + b(v, p) = (u, v), Vv € Hy(curl; ),
b(Au, q) = 0,Yq € Hy(Q).

Since V}, is not included into Hg(curl; 2), we may look at as a non-
conforming approximation of (28). Therefore by Proposition 11.2.16 of [10],

16



we may write

Au— A < 0( inf [|Au— inf |p—
|Au Ul pan < virévh |Au vhHDG,h‘i‘p;gSh D — prl1a

an(A b —
L swp |an(Au, wy) + b(wy, p) (U,wh)|)'
w,eV;, H’whHDG,h

The two first terms of this right-hand side are so-called approximation error
terms and the third one is the consistency error term.

Since V)¢ is included into V}, we can estimate the first approximation error
term by

vifg/h |Au — vl pe.n < ’virel%/,f |Au — v||pe.n = ,vilg/hc | At — vp || (curti) -

Since V¢ is dense in Hy(curl; ) (see Theorem 4.5 of [26]) the above right-
hand side tends to zero as h — 0, hence

inf ||Au— 'UhHDG,h —0as h — 0.
VeV,

Similarly the density of Sj in HJ(£2) leads to

inf |p—prlio— 0ash— 0.
PLESH

It remains to estimate the consistency term. Let us denote by
rr(wn) = an(Aw, wy) + b(wp, p) — (u, wy).
By the definition of ay, it can be written
rn(wy) = (curl Aw, curly, wy) — (L(wy), curl Au) + b(wy, p) — (u, wy,).
Introducing IIj, the L2-orthogonal projection on V},, we may write
rn(wp) = (curl Au, curl, wy) — (L£(wy), 1T, curl Au) + b(wp, p) — (u, wy).

Elementwise integration by parts leads to

ro(wy) = Z/curlcurlAu-wh+/[[wh]]T-{{cur1Au}}

TET), T €
—  (L(wy), IT; curl Au) + b(wy, p) — (u, wy).

17



As implies that curl curl Au+ Vp = u, we finally arrive at
ri(wn) = / [nl, - {f curl Aw— T, curl Aul}.
LT

Cauchy-Schwarz’s inequality and Lemma 4.3 of [19] yield

ra(wn)] <> [wn] gl g l{{ curl Aw — 0, curl Aul}| g
FEecé&
< Y Pewl Aullr Y [|[wallle,
TET, Ee€&,ECT

for any ¢ €]1/2,1]. Using discrete Cauchy-Schwarz’s inequality and the defi-
nition of the norm || - || pg.n, we obtain

|rh('wh)| S ChtH CurlAth,QHwhHDGb

The Theorem will be proved if one can show that curl Au belongs to H*(Q)
for some ¢ > 1/2. As Aw belongs to X and curl curl Au = u — Vp belongs
to L?(2)3, we see that

curl Au € X7(92),

where X7(Q) is defined by (see [13])
Xr(Q) :={ve L*(Q)?: curlv e L*(Q)% dive € L*(Q) and v- n=0 on I'}.

The conclusion follows from the well known embedding X7(Q2) — H*(Q) for
some t > 1/2, consequence of Theorem 1.1 from [13] for instance (see also
6, 5]). "

Corollary 6.5 Let A be a positive eigenvalue of the continuous problem (4)
of multiplicity m. Then for h small enough the discrete problem (7) has
exactly m positive eigenvalues Ay j, j = 1,---,m (repeated according to their
multiplicity) such that

Mj—Aash—0,Vj=1,---,m.

Proof: We have verified in Theorems 6.3 and [6.4 the assumptions of The-
orem for the set A introduced in Theorems Denote by p = 5 the
corresponding eigenvalue of A (see section [2). By Theorem 6.2, for h small
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enough, Aj; has exactly m positive eigenvalues i, ;, j = 1, -+, m, moreover
the estimate (25) implies

. 1/2
|l — gl < C (Z (A — Ah)¢j“?x> :

j=1
By the pointwise convergence of A, to A, we deduce that

Khj — b as h’_>07v]: 17"'7m7
and we conclude by Lemma [5.3! m

7 Some numerical tests

For the sake of simplicity, our theoretical results are tested on two-dimensional
domains. In fact using the results from [15, 24], our theoretical results also
hold for two-dimensional domains, meshed by a regular family (in Ciar-
let’s sense) of triangles. For our tests we take k& = 1 and compute the
first fifth eigenvalues for the square domain (0,1)? and the L-shape domain
(—1,1)%\ (0,1)2, as well as the first four eigenvalues for the sector domain

3
given in polar coordinates by {(r,f) € R0 < r < 1,0 < 0 < ;} For

the first domain, analytical solutions are known (see for instance [8]) and the
non zero eigenvalues of problem (1) are given by

)\j,l = (]2 + l2)71'2,j +l Z 17

in other words, for j > 1, the number j27? is a double eigenvalue, while

for j,1 > 1, j # [, the number (j2 + [*)7? is a simple eigenvalue. For the
second domain, no analytical solution exists but we compare our results with
the computational eigenvalues presented by the benchmark of M. Dauge [14]
obtained by using a Galerkin approximation of the Neumann eigenvalues with
a geometrical refined mesh near the corner and polynomials of high degree.
For the third domain, analytical solutions are known (see for instance [15]).

Since the discrete problem (7) has a quite large kernel and therefore does
not correspond to an eigenvalue problem for positive definite matrices we use
the discrete regularization technique (compare with [3, 18]): First we remark
that the kernel K, of problem (7) is explicitly known, namely

Kh - VSh
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Taking into account Lemma we further remark that )\, is a nonzero
eigenvalue of (7) if and only if there exists Ej, € X}, solution of

(29) ah(E’h, ’Uh) = )\h(Eha ’Uh),V’Uh eV,

Now we fix a basis {\;}/_, of S, and a basis {v;}/_, of V}, (clearly J < I,
but J is quite large). Writing

I
E, = Z LV,
i=1
we see that the eigenvalue problem is equivalent to
(30) AX = \,BX,

where X = (z;)_; is the unknown vector, A = (a(v;, vyr))1<i <7 is the "rigid-
ity” matrix and B = ((v;, vy))1<;<s is the mass matrix. Using the basis of
Sy, we can say that Ej;, belongs to X, if and only if

(31) CTX =0,

where C = (Cij)lgingng], with Cij = (’Ui, V)\])
In summary the eigenvalue problem is reduced to find X satisfying (31)
and solution of (30).
At this stage taking an arbitrary weight s > 0, we see that X satisfying

(31) and solution of (30) also satisfies
(32) (A+sCCT)X = \BX.

The main point is that A + sCC'T is a positive definite matrix. Indeed
we clearly have
XT(A+sCCTHX >0,VX e R

On the other hand if
XT(A+sCc0T)X =0,

then
XTAX =0and [|CTX]| =0,

and consequently X belongs to the kernel of A and to its orthogonal, so that
X =0.
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The second advantage of the eigenvalue problem (32) is that the zero
eigenvalues of problem become positive but depend linearly on s (while
the non zero eigenvalues of problem (30) are unchanged). Consequently the
nonzero eigenvalues of interest can be captured by choosing the parameter s
large enough (or by taking different values of s). In that respect, our method
is similar to the discrete regularization method for standard edge elements
[3,18] and can be compared with the so-called grad-div regularizated method
for the continuous Maxwell’s problem where the term s fQ divu div v is added
to the standard bilinear form of the curl [16, 13].

The approximated eigenvalues are then produced by solving the problem
(32) using Matlab; the matrices being generated by our finite element code
Simula+. For both problems we have fixed the penalty parameter a equal
to 100 and the weight s = 3200 in order that the first eigenvalues are the
expected ones.

In Figure [1 we have plotted the first fifth eigenvalues for the square in
comparison with the exact ones for different meshes, while in Figure 2 the
error is given as a function of the DoF. This last figure demonstrates the
convergence of the discrete eigenvalues to the exact ones with a convergence
rate of 1 in DoF~! (i.e. of order 2 in h). Figures 3 and [4 present the same
results for the L-shape domain, by taking as exact values the one given by M.
Dauge [14]. Here again, a convergence rate of order 1 in DoF'~! (or of order 2
in h) is obtained. We should only notice the particular behaviour of the first
eigenvalue convergence rate : The graph of the error for this smallest eigen-
value exhibits a sudden rise after a dramatic fall, and the convergence rate
is no more equal to 1 with respect to DoF~!. This phenomenom occurs for
another domain (the slit domain) in [15], for which the smallest eigenvalue
also corresponds to a singular eigenfield. Moreover, also for the L-shape,
numerical results obtained in [17] confirm that there exists a strong corre-
lation between the convergence rate and the regularity of the corresponding
eigenfunction. In Figure 5 we have plotted the first four eigenvalues for the
sector domain in comparison with the exact ones for different meshes, while
in Figure |6 the error is given as a function of the DoF'. For this last example,
the convergence properties are the same as the ones obtained for the L-shape
domain. Note further that these results are comparable with those from [15].

The tests presented in this section have been performed with the help of
the SIMULA+ finite element code (MACS, University of Valenciennes and
LPMM, University and ENSAM of Metz, both in France)
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Figure 1: Eigenvalues wrt DoF' for the unit square domain
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Figure 2: Convergence rates in DoF for the unit square domain
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Figure 3: Eigenvalues wrt DoF for the L-shape domain
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Figure 4: Convergence rates in DoF for the L-shape domain
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Figure 6: Convergence rates in DoF' for the sector domain
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