N
N

N

HAL

open science

Monotone and second order consistent schemes for the
Pucci and Monge-Ampere equations

Joseph Frédéric Bonnans, Guillaume Bonnet, Jean-Marie Mirebeau

» To cite this version:

Joseph Frédéric Bonnans, Guillaume Bonnet, Jean-Marie Mirebeau. Monotone and second order
consistent schemes for the Pucci and Monge-Ampere equations. 2019. hal-02383521v1

HAL Id: hal-02383521
https://hal.science/hal-02383521v1

Preprint submitted on 27 Nov 2019 (v1), last revised 31 May 2020 (v2)

HAL is a multi-disciplinary open access
archive for the deposit and dissemination of sci-
entific research documents, whether they are pub-
lished or not. The documents may come from
teaching and research institutions in France or
abroad, or from public or private research centers.

L’archive ouverte pluridisciplinaire HAL, est
destinée au dépot et a la diffusion de documents
scientifiques de niveau recherche, publiés ou non,
émanant des établissements d’enseignement et de
recherche francais ou étrangers, des laboratoires
publics ou privés.


https://hal.science/hal-02383521v1
https://hal.archives-ouvertes.fr

Monotone and second order consistent schemes for the
Pucci and Monge-Ampere equations

Joseph Frédéric Bonnans' Guillaume Bonnet!, Jean-Marie Mirebeau®

November 27, 2019

Abstract

We introduce a new strategy for the design of second-order accurate discretiza-
tions of non-linear second order operators of Bellman type, which preserves degener-
ate ellipticity. The approach relies on Selling’s formula, a tool from lattice geometry,
and is applied to the Pucci and Monge-Ampere equations, discretized on a two di-
mensional cartesian grid. In the case of the Monge-Ampere equation, our work is
related to both the stable formulation [F.J17] and the second order accurate scheme
[BCM16]. Numerical experiments illustrate the robustness and the accuracy of the
method.

1 Introduction

Degenerate Ellipticity (DE) is a property of a class of partial differential operators,
often non-linear and of order at most two. When satisfied, it implies a generalized
comparison principle, from which can be deduced the existence, uniqueness and
stability of a viscosity solution to the Partial Differential Equation (PDE), under
mild additional assumptions [CIL92]. Discrete degenerate ellipticity is the corre-
sponding property for numerical schemes, see Definition which has similarly
strong implications and often turn the convergence the analysis of solutions into
a simple verification [Obe06]. It is therefore appealing to design PDE discretiza-
tions preserving the DE property, yet a strong limitation of the current approaches
[BS91, [Obe08|, [FJ17] is their low consistency order, usually below one. Filtered
schemes [FOI13] attempt to mitigate this issue by combining a DE scheme of low
consistency order with a non-DE scheme of high consistency order, but their use
requires careful parameter tuning, and theoretical results are lacking regarding their
effective accuracy.

In this paper, we propose a new approach to develop second order accurate
DE schemes, which is the highest achievable consistency order [Obe06], on two

*INRIA Saclay, Ecole Polytechnique, CMAP 91128 Palaiseau
tU. Paris-Sud, U. Paris-Saclay, 91405, Orsay, France
tU. Paris-Sud, CNRS, U. Paris-Saclay, 91405, Orsay
This work was partly supported by ANR research grant MAGA, ANR-16-CE40-0014



dimensional Cartesian grids. The operator must be given in Bellman form as follows

Au(z) = sup aq + bou(z) — Tr(DyViu(z)), (1)
acA

where A is an abstract set of parameters, and the coefficients a,, € R, b, > 0, and
symmetric matrix D, > 0 may additionally depend on the position z. A specific
feature of our approach, that is tied to the structure of the addressed problems, is
that the parameter space A is not discretized. Special handling is required when
the condition number of the matrices (Dgy)aca is unbounded, see §2.3l We apply
this approach to the Pucci and Monge-Ampere equations in dimension two:

Amin(V*u(2)) + 4 Amax (V2u(x)) = fp(z), det(Vu(z)) = fua(z), (2)

both having Dirichlet boundary conditions, where A, and Apax denote the smallest
and largest eigenvalue of a symmetric matrix, and where g > 0 and fl(\)/[ A = 0. For
simplicity, we assume that u < 1. These PDEs admit the following Bellman form,
taken from [F.J17] in the Monge-Ampere case:

max — Tr(D(0, u)Vu(z)) = —fp(z) where D(0, 1) :== Ry (1 0> RT,
6€[0,7] 0 u

(3)

sup  fuma(z)y/det(D) — TI‘(DV2’LL($)) =0 where fya = 2 fl(\)/IA' (4)
Tr(D)=1
D=0

2 Discretization

We rely on a tool from algorithmic lattice geometry, known as Selling’s formula
which is particularly adequate for discretizing degenerate elliptic PDEs on cartesian
grids of dimension two [BOZ04] or three [Mirl8 Mir17, [FMI14]. This technique is
applied to the Pucci operator in and to the Monge-Ampere equation in
Throughout this section Q@ C R? denotes a bounded domain, and A > 0 a grid scale.
Define

u(z 4 he) — 2u(x) + u(x — he)

Q= hZ’NQ, Cu(r) = T3 , (5)

the discrete domain and the second order finite difference of a map u : QpUINQ) — R
at = € (0, in the direction e € Z2. When z is close to OS2 the latter formula becomes

2 (u(:c + hye) —u(x) n u(z —h_e) — U(ﬂf))’

hulz) = ho +h_ hy h_ (6)

where h4 > 0 is the least value such that x & hye € Q U 9. Note that right)
is a second order consistent approximation of (e, V?u(z)e), whereas () is only first
order consistent.



2.1 Selling’s formula

Selling’s decomposition of an element of the set S5 * of symmetric positive definite
2 x 2 matrices, see Proposition can be regarded as a variant of the eigenvec-
tor/eigenvalue decomposition, but whose vectors have integer entries. We rely on
it to discretize non-divergence form linear and non-linear @D operators, in a
manner that achieves discrete degenerate ellipticity, see Definition

Definition 2.1. A superbase of 7?2 is a triplet (eg,e1,e2) € (Z?)3 such that ey +
e1 + ea =0 and | det(e1,e2)| = 1. It is D-obtuse, where D € S;r+, iff (ei, Dej) <0
for alli+#j.

Proposition 2.2 (Selling [Sel74]). For each D € S there exists a D-obtuse super-
base (eg, e1,e2) of Z2, which can be obtained from Selling’s algorithm. Furthermore
one has Selling’s formula

D = Z piviv;r with p; := —(ej—1, Dej+1) >0, wv; := ef‘ ez? (1)
0<i<2

where e+ 1= (=b,a)" if e = (a,b)" € R2. The set {(p;, +v;); 0 < i <2, p; > 0} is
uniquely determined.

Based on this formula, on can consider the following finite differences approxi-
mation, which is second-order accurate far enough from 02:

APu(z) := Z piAy u(z), APu(z) = Te(DV?u(z)) + O(R%).  (8)
0<i<2

Only first order consistency is achieved when z is close to 0f), due to the use of @

Definition 2.3 (Discrete degenerate ellipticity [Obe06]). A numerical scheme on
a finite set X is a map F : U — U, where U := RX is the set of functions from X
to R, of the form:

Fu(z) = F(z,u(z), (u(y) — w(@))yze),

for all w € U, x € X. It is Discrete Degenerate Elliptic (DDE) iff F is non-
decreasing w.r.t. the second argument u(x), and non-increasing w.r.t. each u(y) —

u(x), y # .

The numerical scheme —A}? is DDE on €, thanks to the non-negativity of the
weights (p;)o<i<2, and to the finite differences expression (5 right) and (6]), where
u is extended to 92 with the provided Dirichlet boundary values. On this basis we
obtain a DDE discretization of nonlinear second order operators in Bellman form
(1), which is second-order accurate if x is far enough from 9€:

Apu(z) := sup aq + bou(z) — AhD"u(x), Apu(z) = Au(z) + O(h?).  (9)
acA
Again, only first order consistency is achieved when z is close to 912, depending
on the width of the discretization stencil of D,, a € A. As shown below, the
supremum in @L left) can be computed analytically in closed form, for the Pucci
and Monge-Ampere PDEs, so that the numerical scheme Ay, is explicit in terms of
U.



Figure 1: (Left) Ellipsoid {v € R?* v"D(z)v = 1} for some points z of the unit disc,
see , right). Anisotropy degenerates as z moves toward the unit circle, shown blue.
(Center) D(z)-obtuse superbase, and opposites, for the same points z. This superbase
is piecewise constant on an infinite triangulation of the unit disk [Sch09], shown black.
(Right) Coefficients of the decomposition of D(0, i) for § € [0, 7] and p = 0.1.

2.2 The Pucci operator

The Bellman form of the Pucci operator involves a family of matrices D(6, ),
parametrized by the inverse 0 < p < 1 of their condition number and an angle
0 <0 <. As a starter, we rewrite those in the following normal form

DO, 1) = 1;%(;5 n(0)),  D():= (1 ;ZO ) Zlg()) .0

where n(p) = (cos g, sin ) left, and z = (29, z1) right. The anisotropy defined by
D(z), ||z]] < 1, is illustrated on Figure (1| (left). A D(z)-obtuse superbase is known
explicitly for each ||z|| < 1, depending on a suitable triangulation 7 of the unit
disc, see Figure [1| (center). Note that the argument of D in left) describes a
circle of fixed radius }IF—Z, hence intersects finitely may elements of 7. Thus one
can find 0 = 0y < -+ < Oy = 7 such that on each interval [0, 0,+1] the superbase
(eg, e, es) is D(6, u)-obtuse and the coefficients in ([7]) take the form

pi(0) = —(ei1, DO, p)ef’r) = i + Bj* cos(20) + ;" sin(26), (11)

for suitable constants o', 5/',7 € R, 0 <i < 2,0 <n < N. See Figure 1| (right).

By linearity of (8] one also has Af(e’“)u(aj) = o+ " cos(26) +~" sin(26) for all
0 € [0y, 0n+1], whose coefficients o™, 8™, ™ depend on p, h, u and x. Therefore, eval-
uating the discretized Bellman operator @D associated with the Pucci equation ({3])
at a point x € £ amounts to solving a small number N of optimization problems,
whose value is explicit:

max o+ Scosp+ ysinp

PE[p 0]
a4+ B2+ 92 if arg(B +iv) €], ¢*],
a + max{f cos px + ysin g, fcosp* + vysinp*} else,

where arg(w) denotes the argument of w € C, taken in [0,27]. Choose . = 20,,
" = 2011, a = o, B = 8", and v = 7", and take the largest value among
0 <n < N. Numerical results are presented in Section
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2.3 The Monge-Ampere equation

For discretizing the Monge-Ampere equation, we use Selling’s formula @ to generate
all D € S;Jr, rather than to decompose them. Given a superbase B = (eg, €1, €2)
and non-negative coefficients (pg, p1, p2) consider the positive semi-definite tensor

D= Z pieie; , obeying Tr(D) = Z pilleill?, det(D) = Z pipi+1-  (12)

0<i<2 0<i<2 0<i<2

By Selling’s formula , any D € S; * is of this form. (We implicitly used that
the vectors (vg,v1,v2) in Proposition are also a superbase.) The formula
right) is obtained by computing the determinant of D in the frame (ej,ez). If the
superbase B is fixed, then the discretization @D of Bellman’s form of the Monge-
Ampere equation (4)) writes as:

Mu() = max fua(@) | 3 oo = D0 pilfule), st Y plled? = 1.

3
PERS 0<i<2 0<i<2 0<i<2

Note that the linear constraints define a compact and convex set, actually a triangle
Tp C R3 with vertices ([leo]|™2,0,0) (0,]le1]|72,0) (0,0, |le2|~?). The optimized
functional is concave, since v/det is concave on S; T hence it suffices to find a
stationary point. Interestingly, a problem with the exact same algebraic form arises
in discretizing the eikonal equation, see (4) in [Mir14]. The solution popt has a closed
form, easily deduced from the optimality conditions. In more detail, if popt € Ri
lies in the interior of Tg, then it is positively proportional to a vector defined in
terms of the solution ¢ € R to a univariate quadratic equation right):

Popt X Q7 (tw + 0) where (tw 4 6) ' Q7 (tw + §) = fua(x)?. (13)

0

We denoted w = (||€i||2)0§i§27 6= (Aziu(l‘))ogigg, and Q = % (1 % i) the matrix

1

of the determinant right) seen as a quadratic form. On the other hand, popt
is easily determined if it lies on the boundary of T, which is the union of three
segments.
Eventually, we fix a finite set B of superbases, and define the numerical scheme
Apu(z) == max ABu(x).
() = max AP u()
This scheme is second order consistent (only first order near the boundary) provided
the solution is smooth, uniformly convex, and the condition number of VZu(z) is
bounded by a constant depending on B. Extending the set B of superbases indeed
allows to represent more matrices in the form , see Figure and improves

the consistency properties. On the opposite spectrum, the scheme degenerates if
fuma(z) = 0 into a standard [Obeld, [Obe08)] discretization of —Apmin(V2u(z)):

AVu(x
Apu(x) = max max —hi().
BeB 0<i<2  ||e;]|?

3 Numerical experiments

We present numerical results for the discretization schemes described in this paper,
which illustrate the qualitative behavior of the solutions in various examples, and



validate the scheme robustness and accuracy on synthetic problems with known
solutions. Some of the domains considered are neither smooth nor convex, and the
considered synthetic solutions range from smooth to singular.

The numerical schemes are implemented as described in the previous section,
and a Newton method is used to solve the resulting coupled systems of non-linear
equations. In practice, convergence to machine precision is achieved in a dozen
of iterations, without damping, from an arbitrary guess. We take advantage of
the envelope theorem to efficiently differentiate the numerical scheme @ w.r.t.
the unknown and assemble its Jacobian matrix. An open source Python® im-
plementation is available on the third author’s webpage: |Github.com/Mirebeau/
AdaptiveGridDiscretizations!

3.1 Pucci equation

We illustrate on Figure [2| the transition of the Pucci equation from a strongly elliptic
Laplacian-like PDE to a combinatorial-type convex-envelope problem, as the param-
eter u takes values 1/4 and 1/400 (« := p in image titles). The chosen domain is non-
smooth and non-simply connected : Q := U\U’ where U := B(0,1) U (]0, 1[x]—1, 1])
and U’ := kRy(U) is its image under a scaling (k = 0.4) and a rotation (6 = 7/3).
The boundary condition is 1 on AU, and 0 on 9U’.

On figure [3] we reconstruct some known synthetic solutions from their image by
the Pucci operator, with parameter u = 0.2, and their trace on the boundary. The
examples are taken from the literature [FJ17, [FO13], and the reconstruction errors
are provided in the L' and L> norm.

e (Smooth example [FJ17]) u(x) = (22 + y?)? on Q = B(0,1)U]0, 1[?
e (C! example [FO13]) u(z) = max{0, ||z — xo||*> — 0.2) on Q =]0, 1[2.

e (Singular example [FO13]) u(z) = /2 — [|z|? on Q =0, 1[%.
Empirically, the L! numerical error behaves like O(h?), where h is the grid scale
(inverse of resolution in images). The L™ error behaves like O(h?) in the smooth
and C'! examples, but decays more slowly for the singular solution. Note: we rotated
the Cartesian discretization grid by m/3 in these experiments, since otherwise the
perfect alignment of the domain boundary with the coordinate axes gives an unfair
advantage to grid based methods (like ours).

3.2 Monge-Ampere equation

Our discretization of the Monge-Ampere equation requires to choose a finite set B
of superbases. We consider three possibilities, featuring 2, 6 and 10 superbases,
whose support defines the stencil of the numerical scheme, see Figure ] .

The impact of the stencil choice is clearly visible when reconstructing the piece-
wise linear function u(z) = |x + y/v/10], by solving the degenerate Monge-Ampere
equation det(V?u) = 0 (equivalent to the convex envelope problem) with Dirichlet
boundary conditions, see Figure In addition, the convergence curves on Fig-
ure [b, on the same test cases as for the Pucci operator, show that numerical error
eventually stalls if an excessively small stencil is used. Empirical error is O(h?)
otherwise.


Github.com/Mirebeau/AdaptiveGridDiscretizations
Github.com/Mirebeau/AdaptiveGridDiscretizations

Amin(V2U) + @Amax(V2u) = 0, a = 1/4. 100 Amin(V2U) + dAmax(V2u) = 0, a = 1/400. N 00Norm of the solution gradient, a = 1/400
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Figure 2: Solution of the Pucci PDE with a@ = 1/4 (left), o = 1/400 (center, right:
gradient norm)

Pucci equation, @ = 0.2, Polynomial solution, rotated domain Pucci equation, @ = 0.2, C1 solution, rotated domain Pucci equation, @ = 0.2, Singular solution, rotated domain
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Figure 3: Numerical error as a function of grid size, for synthetic solutions to the Pucci
equation.

On figure |§| (left, center) we solve the Monge-Ampere equation det(V?u) = 1
with null boundary conditions, on both a convex and a non-convex domain. In
the second case, the solution is only locally convex, and it is discontinuous at the
boundary, as expected [EJ17]. Figure@ (right) shows a solution to det(V?u) = 1—1y
where U is an angular sector, thus the r.h.s. is discontinuous and is vanishing on
part of the domain. Null boundary conditions are applied on the boundary of the
unit disk.
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