Doctoral Program

Computational Mathematics

Numerical Analysis and Symbolic Computation

A Robust FEM-BEM MinRes Solver

for Distributed Multiharmonic Eddy

Current Optimal Control Problems in
unbounded domains

Michael Kolmbauer

DK-Report No. 14 11 2011

A-4040 LINZ, ALTENBERGERSTRASSE 69, AUSTRIA

Supported by
Austrian Science Fund (FWF) Upper Austria

LLIF S
Der Wissenschaftsfonds.




Editorial Board:

Managing Editor:

Communicated by:

DK sponsors:

e Johannes Kepler University Linz (JKU)

Bruno Buchberger
Bert Jiuttler
Ulrich Langer
Manuel Kauers
Esther Klann
Peter Paule
Clemens Pechstein
Veronika Pillwein
Ronny Ramlau
Josef Schicho
Wolfgang Schreiner
Franz Winkler
Walter Zulehner

Veronika Pillwein

Walter Zulehner
Veronika Pillwein

e Austrian Science Fund (FWF)

e Upper Austria



A ROBUST FEM-BEM MINRES SOLVER
FOR DISTRIBUTED MULTITHARMONIC EDDY CURRENT
OPTIMAL CONTROL PROBLEMS IN UNBOUNDED DOMAINS

MICHAEL KOLMBAUER

ABSTRACT. This work is devoted to distributed optimal control problems for
multiharmonic eddy current problems in unbounded domains. We apply a
multiharmonic approach to the optimality system and discretize in space by
means of a symmetrically coupled finite and boundary element method, taking
care of the different physical behavior in conducting and non-conducting sub-
domains, respectively. We construct and analyze a new preconditioned MinRes
solver for the system of frequency domain equations. We show that this solver
is robust with respect to the space discretization and time discretization pa-
rameters as well as the involved “bad” parameters like the conductivity and
the regularization parameters. Furthermore, we analyze the asymptotic be-
havior of the error in terms of the discretization parameters for our special
discretization scheme.

1. INTRODUCTION

The multiharmonic finite element method or harmonic-balanced finite element
method has been used by many authors in different applications (e.g. [4, 15, 17,
37, 45]). Switching from the time domain to the frequency domain allows us to
replace expensive time-integration procedures by the solution of a system of partial
differential equations for the amplitudes belonging to the sine- and to the cosine-
excitation. Following this strategy, Copeland et al. [11, 12], Bachinger et al. [5, 6],
and Kolmbauer and Langer [30] applied harmonic and multiharmonic approaches
to parabolic initial-boundary value problems and the eddy current problem.

Furthermore, the multiharmonic finite element method has been generalized to
multiharmonic parabolic and multiharmonic eddy current optimal control prob-
lems [28, 32]. Indeed, in [32] a MinRes solver for the solution of multiharmonic
eddy current optimal control problems is constructed, that is robust with respect
to the discretization parameter h and all involved parameters like frequency, con-
ductivity, reluctivity and the regularization parameter. This solver is based on a
pure finite element discretization of a bounded domain. Furthermore, in [31] the
results of [30] for the time-harmonic eddy current problem are extended to the case
of unbounded domains using a symmetric coupling of the Finite Element Method
(FEM) - Boundary Element Method (BEM) [24]. Even in this case, parameter-
robust block-diagonal preconditioners can be constructed.

The aim of this work is to generalize these ideas of combining the multiharmonic
approach and the FEM-BEM coupling method to multiharmonic eddy current op-
timal control problems:

0
min J(y,u), s.t. aa—z + curl(vcurly) = u,

The author gratefully acknowledges the financial support by the Austrian Science Fund (FWF)
under the grants P19255 and W1214-N15, project DKO04. I also thank the Austria Center of
Competence in Mechatronics (ACCM), which is a part of the COMET K2 program of the Austrian
Government, for supporting my work on eddy current problems.
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2 MICHAEL KOLMBAUER

with appropriate periodicity and boundary (radiation) conditions for y. The fast
solution of the corresponding large linear system of finite element equations is cru-
cial for the competitiveness of this method. Hence appropriate (parameter-robust)
preconditioning is an important issue. Deriving the optimality system of the opti-
mal control problem naturally results in a saddle point system. Due to the special
structure of the multiharmonic time-discretization and the finite element-boundary
element space discretization, we finally obtain a three-fold saddle point structure.
A new technique of parameter robust preconditioning of saddle point problems
was introduced by Zulehner in [46]. We explore this technique to construct a
parameter-robust preconditioned MinRes solver for our huge linear system of alge-
braic equations resulting from the multiharmonic finite element-boundary element
discretization.

The outline of this work is the following. In Section 2, we summarize some
results concerning the appropriate trace spaces [8, 9] and the framework of boundary
integral operators [24] for eddy current computations. In Section 3, we introduce
the model problem. Section 4 is devoted to the variational formulation of the
model problem. Therein we compute the optimality system and derive a space-time
variational formulation. In Section 5, we discretise the optimality system in time
and space in terms of a multiharmonic finite element-boundary element coupling
method. The construction of a parameter robust preconditioner for the discretized
problem is addressed in Section 6. Finally, the results presented in Section 7 prove
that the discretization scheme is convergent and provide the expected order of
convergence.

2. PRELIMINARIES

Throughout this work, c¢ is a generic constant, that is independent of any dis-
cretization (h, N) and model parameters (w, o, v and \). Furthermore, we use the
generic constant C, that is independent of h and N, but may depend on the other
parameters.

2.1. Differential operators and traces. Throughout this work, we use boldface
letters to denote vectors and vector-valued functions. In this section, €2 is a generic
bounded Lipschitz polyhedral domain of R3. We denote by I its boundary and by
n the unit outward normal to 2. Let (-,-),(q) be the inner product in Lo(Q2) and
|l - |,y the corresponding norm. Furthermore, we denote the product space by
L2(Q) := L2(Q)3. The underlying Hilbert space is the space

H(curl, Q) := {v € La(Q) : curlv € Ly(Q) },
endowed with the graph norm

Hv”%-l(curl,ﬂ) = ||V||iz(n) + | CuerHiz(Qy

For the traces of a function u € H(curl, Q?), we fix the following notations: Let
~vp and yx denote the Dirichlet trace ypu :=n x (u x n) and the Neumann trace
ynu := curlu X n on the interface I', respectively. For the definition of the ap-
propriate trace spaces, we use the definitions of the surface differential operators
gradyp, curly, curly, divr (see e.g. [8, 9]). The appropriate trace spaces for polyhe-
dral domains have been introduced by Buffa and Ciarlet in [8, 9]. The space for
the Dirichlet trace vp and the Neumann trace vy are given by the spaces
H*(curlp,T) := {A € H *(T), curlpA € H~#(I")} and

_1
2

| ? (divp,T) == {X € H *(I),dive A € H > ()},

H
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respectively. These spaces are equipped with the corresponding graph norms. Fur-
_1 1

thermore, H | 2 (curlp,T") is the dual of HH 2 (divp,T') and vice versa. The corre-

sponding duality product is the extension of the Lo (T") duality product, and, in the
following, it will be denoted with subscript 7:

<'7'>-,— = <7> -1

H

_1 .
I (divp,I')xH | 2 (curlp,I)

_1 1
We also need the space H|| 2(divp 0,T) := {/\ € HH 2(divp,T) : divp A = O}, that
turns out to be the correct space for the Neumann trace in our setting. For
u € H(curlcurl,R*\Q) := {u € H(curl,R3\Q) : curlcurlu € Ly(R3\Q)} the
integration by parts formula for the exterior domain R*\ holds

(1) (ynu,7pV)r = —(curlu, curl v)y,, gs\o) + (curlcurlu, v)g, &3\ o).
The Dirichlet and Neumann trace can be extended to continuous mappings:

Lemma 1 ([8, 9, 24]). The trace operators
7p : H(curl,Q) — H, *(cwrlr,T) and ~x : H(curleurl, @) — H, * (divp,T)
are linear, continuous and surjective.

For more details, we refer the reader to [8, 9] for the precise definition of the
1 1

trace spaces Hii(divF,F) and H | ?(curlp,T') and the corresponding analytical
framework.

2.2. Boundary integral operators and Calderon projection. In order to deal
with the expression on the interface I' between the bounded and unbounded do-
mains, we use the framework of symmetric FEM-BEM coupling for eddy current
problems (see [24]). The boundary integral equations for the exterior problem
emerge from a representation formula. In the case of Maxwell’s equations, this
is the Stratton-Chu formula for the exterior domain. Taking into account that
curlcurlu = 0 and divu = 0 in the exterior domain the solution is given by

u(x) = /F(n x curl u)(y)E(x,y)dSy — curly /F(n xu)(y)E(x,y)dSy

Vs / (n-w)(y)E(x,y) Sy,

where E(-, ) is the fundamental solution of the Laplacian in three dimensions, given

by the expression
1 1 3
E(va) B S T Xayeva#y'
dm |x —y|

By introducing the notations
() (x) = / uy)E(y)dSy,  dy(n-u)(x) = / (n-u)(y)E(x,y) dSy
T I

and ¥,,;(n x u)(x) := curly /F(n x u)(y)E(x,y) dSy,

we can rewrite the representation formula as

(2) u =Yy [vpul — P a[yvul — Vv [mul.

Taking the Dirichlet and the Neumann trace in the representation formula (2) and
deriving a variational framework, allows to state a Calderon mapping in a weak
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(air) (conductor)

FIGURE 1. Decomposition of the computational domain € = R3.

setting:

(. 7p1), = (. Clypw), — (1w Alyww), . V€ H * (divp 0,T),

(3) ,
(ynvu,0) = (N(ypu),0)_ — (B(yyu),0)_, V0 € H ?(curlp,T),

where the well known boundary integral operators are given by

AN = lwaA(A)a BA = ’YNwA(Av)
Cu = ypPm(p), Np = ynm(p).

In the following we collect several useful results (see [24]). The mappings

A: divp,T') — Hlé(curlp,F),

_1
2
I

curlp, T') — HI% (curlp, T),

H
B:H (divr, T),
C:H,®

N :H, * (curlp,T) — H * (divr, T)

_1
are linear and bounded. The bilinear form on H|| 2(divp 0,T") induced by the oper-
ator A is symmetric and positive definite, i.e.

AN, > A2, YA€H; ?(divr0,T).
H” 2 (divp,TI) I

1
The bilinear form on H | ? (curly, T") induced by the operator N is symmetric and
negative semi-definite, i.e.

~(Np ), > Nlewlepl? . Yp e HLF (ewly, T).

™)
We have the symmetry property
_1 _1
(B(w), A)r = (u, (C —Id)(N))~, Y € H|| 2 (divp 0,T), A € H| 2 (curlp, T).
3. THE MODEL PROBLEM

In this work we consider an optimal control problem with distributed control of
the form: Find the state y and the control u that minimizes the cost functional

1 A
@ =y [ yevaPaxded [ juPaxa
2 Ja,x 0,1 2 Jaix(0,1)
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subject to the state equation

0%—3{ +curl (vcurly) = u, in Oy x (0,7),
curl(curly) = 0 in Qg x (0,7),
divy = 0 in Q9 x (0,7),
(5) y = O(x|™) for |x| — oo,
curly = O(x|™}) for |x| — oo,
y(0) = y(T) in 9,
yiXn = yaXxXn onI'x (0,7),
veurly; xn = curlyaxn onI x(0,7).

Here yq € L2((0,7),L2(€1)) is the given desired state and assumed to be multi-
harmonic. The regularization parameter A is supposed to be positive. The com-
putational domain 0 = R3? is split into a conducting subdomain €y an into its
non-conducting complement 5. The conducting domain §2; is assumed to be a
simply connected Lipschitz polyhedron, whereas the non-conducting domain €5 is
the complement of ; in R3, i.e R3\Q;. Furthermore, we denote by I the interface
of the two subdomains, i.e. T' = Q; NQs. The exterior unit normal vector of €; on
I is denoted by n, i.e. n points from Q; to Qg (see Figure 1).

The reluctivity v = v(x) is supposed to be uniformly positive and independent of
|curlul, i.e. we assume the eddy current problem (5) to be linear. Due to scaling
arguments, it can always be achieved that v = 1 in 5. The conductivity o is zero
in the non-conducting domain Q5 and piecewise constant and uniformly positive in
the conductor €4, i.e.

(%)
6
Existence and uniqueness results for linear and non-linear eddy current problems in
unbounded domains are provided in [29]. Therein the space of weakly divergence
free functions V is introduced as a subspace of H(curl, ;). Furthermore, it is
shown, that the state equation (5) has a unique solution y € L2((0,7),V) with
a weak derivative dy/0t € Ls((0,T),V*). An other approach to the proof of
existence and uniqueness is given by Arnold and Harrach [2]. Due to the unique
solvability of the state equation (5), the existence of a solution operator S, mapping
u to y, i.e. S(u) =y, is guaranteed. By standard arguments (see, e.g. [43])
it follows that the unconstrained minimization problem: Find the control u €
L2((0,T),L2(€)) that minimizes the cost functional

1
5/ \S(u)—yd|2dxdt+%/ fu2dx dt
QlX(O,T) QlX(O,T)

is also uniquely solvable.

o oc>0ae inQ and o(x)=0ae. in Qy,
v

>
>v>0ae iny and v(x)=1a.e. in Q.

4. THE VARIATIONAL FORMULATION

In order to solve our minimization problem, we formulate the optimality system,
also called Karush-Kuhn-Tucker system (see e.g. [43]). Therefore, we formally
consider the Lagrangian functional

L(y,u,p) = J(y,u) +/

Qx(0,7)

<ag§; + curl(vcurly) — u) -pdxdt.

Deriving the necessary optimality conditions
VpLl(y,u,p) =0
Find y,u,p: VyL(y,u,p) =0,
Vul(y,u,p) =0
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yields a system of partial differential equations. We observe that u = A~ 'p in
0y x (0,T), and hence we can eliminate the control. Therefore, we end up with
the following reduced optimality system: Find the state y and the co-state p, such
that

U%y + curl(v curly) — A™'p = 0, in Q; x (0,7),

curl (curly) =0 in Q9 x (0,7),

divy =0 in Qo x (0,7),

- —J%p + curl(v curlp) +y —ya =0, in O x (0,7),
curl (curl p) =0 in Q9 x (0,7),

divp =0 in Q9 x (0,7),

p=0(x|""), y=0(xI"") for [x| — oo,

curlp = O(|x|™!), curly = O(]x|™!) for |x| — oo,

p(0) =p(T), y(0)=y(T), in Q.

In the usual manner we derive a space-time variational formulation. Multiply-
ing (7) by space and time dependent test functions (v,w) = (v(x,t),w(x,t)) €
L2((0,T), W2) and integrating over the space-time domain Q x (0,7'), we arrive at
the following variational form: Find (y,p) € H*((0,T), W1), such that

(8)
/ (0'7V> dt —|—/ (v curly,curlv)y,, q,)dt
0 ot L2(Q) 0

T T
1
_/ (v curly, curlv)y,(q,) dt — X/ (P, V)La () dt =0,
0 0

_/ (Uﬁt’w) dt+/ (v curlp, curlw)y,, (q,) dt
0 L2(91) 0

T

T T
— / (v curlp, curl w)y,, o, dt + / (¥, W)Ly (o, dt = / (Yd, W)L, (0y) dt,
0 0 0

with the appropriate decay and periodicity conditions of (7). Here Wy and W
are appropriate weighted Sobolev spaces on R3, cf. [24].

5. DISCRETIZATION SCHEME

The space-time variational formulation (8) is the starting point of our discretiza-
tion in time and space. We discretize in time in terms of a multiharmonic approach.
For the resulting system of frequency domain equations, a symmetric coupling
method is applied to both, the state variable and the co-state variable, of each
mode k. This coupling method allows us to reduce the unbounded exterior do-
main s to the boundary I'. The resulting variational formulation is discretized by
standard finite and boundary elements.

5.1. Reduction of the exterior domain to the boundary. Applying the in-
tegration by parts formula (1) in the exterior domain 25 and using the fact, that
there holds curl curly = 0 and curl curl p = 0, allows us to reduce the variational
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problem to one, that is just living on the closure of the conductivity domain ;:

/ (U,V) dt —|—/ (v curly, curlv)y,, q,)dt
0 ot ) 1yn) 0

T 1 T
- / <7Ny7 "YDV>7—dt - X / (p7 V)Lz(Ql) dt = Oa
0 0

_/ (U,W) dt —|—/ (v curlp, curlw)y,, (q,) dt
0 ot L2(Q) 0

T T T
—/ <7Np,7DW>Tdt+/ (Y7W)L2(Ql)dt:/ (Y, W)Ly () dt.
0 0 0

Later, the expressions on the interface I' are dealt with in terms of a symmetrical
coupling method [13].

5.2. Multiharmonic discretization. Let us assume, that the desired state yq is
multiharmonic, i.e. yq has the form
N
(10) Ya = Z Yax cos(kwt) +yq . sin(kwt),
k=0
where the Fourier coefficients are given by the formulas

2 (7 2 "
Yax = f/@ yacos(kwt)dt and y3, = T/o ya sin(kwt)dt.

We mention that the multiharmonic representation (10) can also be seen as an
approximation of a time-periodic desired state yq by a truncated Fourier series.
Due to the linearity of the optimality system (7) the state y and the co-state p
are multiharmonic as well and therefore also have a representation in terms of a
truncated Fourier series, i.e.

(11)
N N

y= Z Vi cos(kwt) + yy sin(kwt) and p= Z p;, cos(kwt) + p, sin(kwt),
k=0 k=0

with unknown coefficients (y§,y3) and (pg,p}). Using the multiharmonic repre-
sentation (11), we can state the optimality system (9) in the frequency domain.
Consequently, the problem that we deal with reads as follows: For each mode
k=0,1,...,N, find the Fourier coefficients (y£,y$,pg,p;) € H(curl, Q;)?, such
that
(12)
kw(oyg, Vi)La () + (veurlyy, curl vy, o))
—(YNYE, YDVE)r — AT (PY, Vi) La(n) = 0,
—kw(oyy, Vi)La () + (veurlyy, curl vi)p, o))
(¥ V) = ATHPR V)L (00) = 0,
—kw(opy, Wi )L, (0,) + (v eurl pg, curl wi)y,, o))
—(WWPL: D W) + (Vi WE)Lo (1) = (Ya 10 Wi)La(Q1):
kw(opy, Wi )L, (0.) + (v curl py, curl wi)y,, o))
—<7Npi7’YDWi>T + (}’iawi)Lz(Ql) = (yz,kvwi)L2(Ql)7
for all test functions (v§,v§, wg, ws) € H(curl, Q)% Note, that the mode k =0
has to be treated seperately. Clearly we don’t have to solve for the pg and yg,

since sin(Owt) = 0, and therefore for k = 0, (12), reduces to a 2 x 2 system for
determining the Fourier coefficients p§ and y§. Due to the Ly(0,7") orthogonality of
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the sine and cosine functions, we obtain a total decoupling of the Fourier coefficients
with respect to the modes k. Therefore, for solving purpose, it is sufficient, to
have a look at a time-harmonic approximation, i.e. yq = y§ cos(wt) + y§ sin(wt).
Consequently, in the next sections, we analyze the following variational problem:
Find (y©,y*, p¢, p°) € H(curl, ;)*, such that
w(oy®, v®)L, () + (veurly®, curl vo)y,, )
_<7Nyc’,yDvc>T - A_l(pc7vc)L2(Q1) = 07
—w(oy®,v®)L, () + (veurly®, curl v¥), o))
—(WNy®,7pV®)r — A_I(PS,VS)L2(91) =0,
—w(op®, W)L, (0,) + (veurl p®, curl w) g, (o))
(WP W) s + (Y, W)Lo (1) = (Vg WO)La (1)
w(op®, W)L, (q,) + (v curl p*, curl w®)p, o)

_<'7NPS»'YDWS>T + (ysaWS)L2(Ql) = (YZ7WS)L2(91)7

for all test functions (v¢,vS, w¢, ws) € H(curl, ;).

5.3. Symmetric coupling method. We are now in a position to state the coupled
variational problem, following the approach of Hiptmair in [24]. Using the Calderon
map (3) and introducing the Neumann data as additional unknowns, i.e.

A :=yny® and A®°:=~ny® and 7 :=yyp° and n°:=-yNDp°,

allows us to state the eddy current problem in a framework, that is suited for a
FEM-BEM discretization. For simplicity, we introduce the abbreviation

T:=(y%A%y%A°%) and V:=(p%n° p°n°),

O .= (we p%,we p%) and O := (v s vS ud).
We mention, that T represents the variables corresponding to the state y, ¥ rep-
resents the variables corresponding to the adjoint state p and ® and © are the

corresponding test functions. According to the definition of Y and ¥, we introduce
the appropriate product space

W := H(curl, ) x H * (divr 0,T) x H(curl, ) x H} *(divr 0,T).

Therefore, we end up with the weak formulation of the reduced symmetric coupled
optimality system: Find (Y, ¥) € W2, such that
w(oy®, v®)L, ) + (veurly®, curl vo)y,, ) — Afl(pc,vc)h(gl)
—(N(py©),7pv®)r + (B(X),7pv®)r =0,
(1, (C —1d)(7py®)), — (1%, A(X%)), =0
—w(oy®, V)L, (o) + (veurly®, curl v¥)y, ) — Afl(ps,vs)Lz(Ql)
—(N(vp¥®),7pv®)r + (B(AX®),7pv®)r =0,
(1, (C = 1d)(7py®)), — (b°, A(X%)), =0,
—w(op®, W)L,(0,) + (v eurl p%, curl wé)p, o,) + (¥ W)L, (0))
—(N(vpp®), 7pwW)+ + (B(n°),ypwW), = (y§>WC)L2(Ql)’
(p%, (C = 1d)(7pP)), — (p°, A(n°)), =,
w(op®, W)L, (0, + (veurl p®, curl w®)p, (o,) + (Y%, W¥)L, 1)
—(N(pp®), 7pwW*)r + (B(n°),70W")r = (¥4, W*)La(1)s
(p*, (C —1d)(ypp®)), — (P°, A(n%)), =0,
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for all test functions (®,©) € W2. For simplicity, we introduce the bilinear form
A, representing the latter variational problem by

A(Y,0),(9,0)) :=a(Y, D) + (P, V) +b(Y,0) — (¥, 0),
where the bilinear forms a, b and ¢ are given by

a(T,®) = (¥, W)L 0) + (¥, W¥)La (01,
b(Y,0) = w(oy®, v¥)L,(a,) — w(oy®, v )L, + Z (v curlyj7cur1vj)L2(Ql)
j€{c,s}
—(N(py'), yov)+ + (B(N),ypv) - + (1, (C = Id)(vpy?)), — (1!, A(N))_,
e(¥,0) = A7 (P, V) Ly + A (P VO L))

Using this notation, we can state (14) in the abstract form: Find (T,¥) € W2
such that

(14) A((T,¥),(2,0)) = Z (}"jpwj)Lz(Ql),
j€{ec,s}

for all (®,0) € W?. Indeed, the bilinear form A is symmetric and indefinite. Well-
posedness of the variational problem (14) will be shown in the next section, using
the Theorem of Babuska-Aziz [3]. The variational formulation (14) is the starting
point of the discretization in space.

Remark 1. In the multiharmonic setting, the variational problem reads as: Find
(X, W) e W2V with X = (Yo,...,Tn) and ¥ = (Vy,...,Uy), such that

(15) AN((Y, ), Z Y o W)@,

k=0je{c,s}

for (®,0) € W2N . Here the big bilinear form AN is given by

AV((C, ), (®,0)) = > Ar((Tk, Tp), (Pk, O4)),

k=0

where Ay, denotes A, with w formally replaced by kw.

5.4. Discretization in space. We now use a quasi-uniform and shape-regular
triangulation 75, with mesh size h > 0 of the domain €; with tetrahedral elements.
7Ty, induces a mesh IC;, of triangles on the boundary I' = 0€2;. On these meshes we
consider Nédélec basis functions of order 1 N'D;(7;) [34, 35], a conforming finite
element subspace of H(curl, ;). Further, we use the space of divergence free
Raviart-Thomas [38] basis functions RT9(Kp) := {An € RTo(Kp),divr A = 0},
a conforming finite element subspace of H[E (divp 0,T). Furthermore, the discrete
FE-BE subspace W, of W is given by

Wi, := ND1(Th,) x RT)(Kp) x ND1(Tp,) x RTJ(Kp).

The corresponding discrete variational problem is given by: Find (Y, ¥;) € W2,
such that

(16) A((Cp, Up), (@, Op)) = Z (¥, W) La @)

je{es}

for (®n,,0,) € W2
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6. PRECONDITIONING AND IMPLEMENTATION

This section is devoted to the fast solution of the variational problem (16). After
recalling an abstract well-posedness and preconditioning result [46], we use this the-
ory to construct a parameter-robust preconditioner for our problem. Additionally,
we address the practical realization of this theoretical preconditioner.

6.1. Abstract preconditioning theory. In this subsection we briefly recall an
abstract result of Zulehner [46]. Let V and @ be Hilbert spaces with the inner
products (+,-)y and (-, -)q. The associated norms are given by ||-||v = +/(+,-)v and
I llo = v/(--)q. Furthermore, let X be the product space X =V x @, equipped
with the inner product ((v, q), (w,r))x = (v,w)v + (¢, )¢ and the associated norm

(v, 9)|lx = /((v,q), (v,q))x. Consider a mixed variational problem in the product
space X =V x Q: Find z = (w,r) € X, such that

A(z,y) = F(y), forallye X,
with
A(z,y) = a(w,v) +b(v,r) + b(w,q) — ¢(r,q), and  F(y) = f(v) +9(q),
for y = (v,q) and z = (w,r). We introduce B € L(V,Q*) and its adjoint B* €

L(Q,V*) by
(Bw,q) =b(w,q) and (B*r,v) = (Bv,r).

Furthermore, we denote by A € L(X, X*) the operator induced by
(Az,y) = Alz,y).

The next theorem provides necessary and sufficient conditions for providing param-
eter independent bounds and can be found in Zulehner [46].

Theorem 1 ([46, Theorem 2.6]). If there are constants c,,, ¢

Cy, Cuw, Cr > 0, such
that

(17) collwl¥ < a(w,w) + |Bwl|gy. <eyllwl$,  for allw eV
and

(18) e llrlly < crr) + B3 < T lirlly,  for allr € Q,
then

(19) dlzllx < IAsllx- <allzllx, forallz € X

1s satisfied with constants c, ¢ > 0 that depend only on c,,, €y, ¢,, Cr.

Indeed, in addition to the qualitative result for ¢ and ¢, Theorem 1 also provides
a quantitative estimate of ¢ and ¢ in terms of ¢, ¢, ¢,., ¢-. Tracking back the proof
of the previous theorem in [46], the constants ¢ and ¢ fulfill the rough estimate

(31 v8) (dhmin (hre)” + b min (3.c)°)
(20) o 4 max (\/ET max(1,¢,), \/Cu max(l,Ew)>
Z < V2max <\/E,« max(1,¢,), \/Cu max(l,@r)) .

We mention, that these estimates are not sharp. As exposed in [46], an immediate
consequence of (19) is an estimate of the condition number x(A):

K(A) = HAHL(X,X*)

A71||L(X*,X) <

o1l

Therefore, robust estimates of the form (19), imply a robust estimate for the con-
dition number. More precisely, (19) means, that solving the discrete variational
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problem connected with the inner product in X will supply a good preconditioner
for A.

6.2. Well-posedness in non-standard norms: a constructive approach. In
[32] Kolmbauer and Langer state a parameter-robust well-posedness result for the
FEM discretization of the eddy current optimal control problem in a bounded do-
main. Using the technique of space interpolation, they introduce a parameter-
dependent non-standard norm in H(curl,©Q;)* and show, that the inf-sup and
sup-sup conditions that appear in the theorem of Babuska-Aziz are fulfilled with
constants independent of any discretization and model parameters. Indeed we re-
use this result for the FEM-discretized domain 2;. Furthermore,we have to take
into account the different parameter setting in the conducting domain €2; and the
non-conducting domain Qy (cf. (6)). Since the exterior domain Qg is reduced to
the boundary, we incorporate the boundary integral operators in terms of a Schur
complement approach. Consequently, for the Q;-part, we define the non-standard
norm

1
||y||‘27:1 = (l/ Curly,curly)Lz(Ql) +w(0y7y)L2(Q1) + ﬁ(y)y)L2(Ql)

(BX,vpy)?2

(N .
(Nypy,7py)r + sup AN,

_1
AEH| 2 (divr 0,T)

For the interface part, we just use the single layer potential A, that induces a norm
1
-2

on H| (divp 0,T):
1A% = (AXX)..
These definitions give rise to a norm in the product space W2

ey IR = 3 (VAW + NI +

j€{c,s}

1 . .
N5 [P 1%, + WII%]) :
The main result is summarized in the following lemma, that claims that an inf-
sup condition and a sup-sup condition are fulfilled with the parameter-independent

1
constants 7 and 2.

Lemma 2. We have

_ T’\IJ CIS sup ’
ATl s sw S

. AL Y), (2,0) _ oy gy,

for all (T, ¥) € W2,

Proof. This proof follows the same strategy as the proof in [32] for the Q; part. We
directly verify the inf-sup and sup-sup condition. By an appropriate distribution
of the regularization parameter A and application of Cauchy’s inequality several
times, the sup-sup condition follows with constant 2. For the special choice of the
test function

((I), @) = (@1, (“)1) + 2((1)2, @2) =+ (‘I)g, @3) + (@4, @4),
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given by
(@1, @1) = (T, —\I/),

(®g,02) := (\})\pﬂ—\%n ,\%ps, \15\775 VAYS, VAXS, VA, \FAS)
((1)3’@3) = (\}Xpsv\}X’nSv \/1Xp 3 \/1X \/Xys,\/XAS,*\/XyC, \/X)\c> 5

[¢]

(q>4,®4)::<0 23,0,V AnC, O\Fn)

1 A€ 0 1
7 \/X ) ) \/7
the inf-sup condition follows with constant % O

So far, we obtained a well-posedness result for our problem with the nice pa-
rameter independent constants % and 2. For applications, one has to know how

to deal with the individual parts of the norm || - ||¢,. Especially, the contribution
from the interface
(BX,7py)?
(N . \BAIDY )T
(Nvpy, 10y)- + sup AN

_1
A€H 2 (divr 0,T)

is difficult to deal with. In the next subsections, we investigate how to avoid the
contributions from the interface to the norm || - || 7, and to preserve good constants
in the well-posedness results at the same time. Therefore, we introduce a slightly
modified norm, that still involves the contribution from the boundary and preserves
parameter-robust constants in the well-posedness result. The important point is,
that this slight modification allows us to get rid of the boundary contribution later
on.

6.3. Well-posedness in non-standard norms: a useful generalization. A
simply observation yields, that for fixed parameters w, o and v, the problem (16)
is well conditioned for A > 1. Therefore, the additional A\ scaling in (21) is not
necessary for this parameter set. This is taken into account by introducing the
shortcut A = min(1, A) and the definition of a new norm for the Q;-part.

1
HyH]-' (chrly,curly)L2(Ql) + w(ay Y)L2(Ql) + ﬁ(Yay)LﬂQl)

<B)‘7 ’YDY>2'

— (N -
(NYpy, DY)~ + sup AN A

AeH 2 (divr 0,1

Indeed, this means, that for the case 0 < A < 1 we re-use the parameter-robust norm
| - ||, and for the case A > 1, we just drop the A-scaling. This small modification
will be essential to derive an easy computable preconditioner in the next section.
Consequently, we can define a new norm in the product space W?:

T, 0)[2 = VA% + INIE] + —= (D713 + 93] ] -
10, W)l je%;s]( [y’ 11 + i ||B]+\/§[||p ||f+||7f||zs]>

Furthermore, this decomposition directly gives rise to the splitting

1
1T, ®) e = 17llg, + XII‘PIIE,

with

Iz, = > (VAL I+ INIE])

j€{e,s}
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Indeed, this splitting is of importance, since according to the notation of Theorem 1,
we have the following correspondence: ||-[[3, = [|-[|, and ||| = $[I-[I2,- The main
result is summarized in the following lemma, that claims that an inf-sup condition
and a sup-sup condition are fulfilled with parameter-independent constants.

Lemma 3. We have

A Wes sup AL @0O)

<e[(T,¥)]c,
woly: [(@0)]c ICx, Dl

for all (Y, V) € W2, where ¢ and T are generic constants, independent of any
involved discretization or model parameters.

Proof. In order to show the inf-sup and sup-sup condition for A, we use Theorem 1.
We start by showing an inf-sup and a sup-sup condition for b(-, ). Using Cauchy’s
inequality several times immediately yields

oy HLO)°
oew 102,

< 4|72,
For the special choice of the test function © = ©; + 205 + O3, given by
91 = (_ysv_Asaycv)‘c)v 62 = (yc7_Ac’ys7_>\S)7 @3 = (Oap’cvoaus)a

we obtain

. 2
(18, = Seten W) wer0p2
4|2, “eew 10612,

By definition, we have
a(Y,T) = Z ||yj||%2(91)-
jefe,s}
Using the trivial inequality a? + %bQ > i(a2 +b?) > %(a—i— b)?, we obtain the inf-sup
bound

b(Y,0)?
a(Y,T) + sup %
ecw 3[Ol2,
jll2 2 2 jll2 2
(Soeten 9a0n) (1718, =~ Eeren )
- 1T, 1T,

and the sup-sup bound

2
a(Y,Y) + sup b(Y, )

T <4TIE, vTrew.
oew 032, '

For the second estimate, again an inf-sup and a sup-sup condition for b can be
derived in the same manner. The following estimates are the second ingredient:

1
A

> >
> =

> P s | @) << > PR,

j€{c,s} j€{c,s}
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Thus, we have the inf-sup bound

(U, W) + s b(®, ¥)F
oew @12,
5 (Sretem M 00) (21912~ yegen 2V @)
=3 Tz, i PEYTTES
>

1 . (X1)1
imm ()\74> §||\Il||(231,

and the sup-sup bound

b(®, U)?
(U, 0) + sup (CI)||2) < 4~ H\IJHCI, Yo eWw.
Summarizing, we have ¢, = 1/8,¢, =4, ¢, = %min (%, i) and ¢, = 4. Combining

the estimates according to (20), we obtain the final estimate

] <4

c> { ?§z6§5)(256+)\4) and ¢< 2V/4.
e A >4

It is easy to verify, that ¢ is uniformly bounded from below by a constant inde-

pendent of A. Consequently, the lower and upper bound are independent of any

involved parameters. O

In general, an inf-sup bound for W? does not imply such a lower bound on a
subspace W7 C W2, However, in this case, the same result holds for the finite
element subspace W7 C W2, since the proof can be repeated for the finite element
functions step by step.

Lemma 4. We have

cll(Thy ¥a)lle < sup AT, Wn), (Pn, On))

<e[(Th, ¥n)lle,
(®n,01)EW?2 [(@h, On)llc

for all (Y, ¥p,) € W?, where ¢ and © are generic constants, independent of any
involved discretization or model parameters.

From Lemma 3 and Lemma 4 in combination with the Theorem of Babuska-Aziz,
we immediately conclude that there exists a unique solution of the corresponding
variational problems (14) and (16), and that the solution continuously depends on
the data, uniformly in all involved parameters.

6.4. A canonical preconditioner.

6.4.1. Qq-part. Indeed, for practical applications, we want to get rid of the interface
Schur complement contribution to the || - ||z norm. Here the A-scaling is essential
to show an equivalence to an easier norm, where the equivalence constants are
independent of w, A and 0. Consequently, we can get rid of the additional expression
involving the boundary integral operators and can use

min(1, A) > ¥ La(@)-

In order to get this easier norm |[|y| z, we have to pay the price, that the norm
equivalence depends on the minimal value of the reluctivity v, i.e.

(22) Iy[1% < llyllF < e max(L, 07 |lyl|%-

HY||3% = (veurly,curly)y, (o) +w(0Y,¥)L.(0)) +
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Here ¢ depends on the norm bounds for the boundary integral operators B and N,
the ellipticity constant for A and the constant in the trace theorem (1), but not on
h, N, A\, w, o and v. Note, that this type of equivalence (22) is not available for
the || - || 7, norm.

6.4.2. Interface part. In the following, we also need the finite element space S1(Ky),
the space of scalar, continuous and piecewise linear finite element functions on the
interface KCp. Using the identity (e.g. [14])

(A curlr ¢p, curlr Yp)r = (Do, Yn) g2y, Von, Yn € S1(Kn),

where D : H'/2(I') — H~Y?(T) is the hyper singular operator for the Laplacian,
allows to use tools from the Galerkin boundary element methods for Laplace prob-
lems. In order to construct a basis for the finite element space R7Y(Ky), we use
the identity

RTY(Kp) = curlp §;(Kp),

that is true for a simply connected interface Kp. Indeed, in the following we use
the following semi-norm

||¢H% = (Dé, ¢>H1/2(F)

for the boundary element part. This semi-norm is a norm in the finite element
space SY(Kp) = S1(Kp)\R, characterized by

SY(Kh) = {n € Su(K) - / o (x)dSx = 0.
’Ch
Indeed, we enforce the average zero by adding the equation
P(¢h; ¢h) = ®n (X)de Pp (X)de =0
/Ch K:h,
for all relevant functions ¢f,, ¢3, ¥; and 97 to our variational problem.

6.4.3. Final estimate. Now we take advantage of the fact, that curlp : S?(K),) —
RTY(K}) is an isomorphism and therefore allows to introduce new variables

/\fl = curlp qﬁi, and ni = curlp 1/){Z with ;w wfl e SY(Kn),
p{b = curlp C,{, and u{b = curlr fi with Ci,&{b e SY(Kp),
for j € {c, s}. Using these new variables gives rise to the following definition:
Yh = (yﬁv(rb;:za}"]sqa(bi) and &)h = (Wﬁ7§ﬁ7wi7§2)
U= (PR ¥h PR, ) and - O = (Vi 65 VE 6.
Therefore, the bilinear form of the new variational problem related to (15) is given
by A, defined by
A((Th, 1), (B, On) := A((Th, Tp), (Pn, O4)) Z {73 NARNI(TNAIE
j€{c,s}
Using the new finite element product space
uh = NDl('Z?L) X Sl(lCh) X NDl('Z?L) X Sl(ICh)7
equipped with the norm
. — . _ 1 . .
15, 9))E = (ﬁ [y 1% + 1l l12] + 7 [l 115 + WII%}) :
je{es} A

gives rise to the following result:
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Theorem 2. We have

- - AT, Tp), (D), 0 -
ATl sup  ATRI@nO0) o Al T (L, B

(®n,0n)€U? ”((i)haéh)Hc_

where ¢ and € are generic constants, independent of any involved discretization or
model parameters.

Proof. The proof follows from Lemma 4, the norm equivalence (22) and the change
of the variables described in this subsection. O

6.5. A practical preconditioner. We have to solve the discrete variational prob-
lems connected with the norm C. The solution of the variational problem connected
with || - ||z supplies a good preconditioner for the variational problem associated
with the bilinear form A. In large-scale computations, the individual parts of the
norm and/or preconditioner C have to be replaced by easy “invertible” and ro-
bust symmetric and positive definite norms and/or preconditioners, such that the
spectral equivalence inequalities

crlynlZ < lynll <ezlynlZ and cglonlly < llonls < eglénl .

are valid with positive constant ¢z, ¢z, ¢z and €3, which should be independent of
the involved parameters o, w and A and may only depend polylogarithmically on
the space discretization parameter h.

The finite element part corresponding to the F-norm requires the solution of the
variational problem

1
(veurlyy, curl vy, @) + w(0¥n, Vh)Ls Q1) + \TX(Yh,Vh)Lz(QI) = (£, Vvih)Ly (1)

Depending on the parameter setting (v, o, w, A), candidates for robust and (almost)
optimal preconditioners or solvers are multigrid preconditioners [1, 23], auxiliary
space preconditioners [25, 44], and domain decomposition preconditioners [40, 26,
41].

The boundary element part corresponding to the B-norm requires the solution
of the variational problem

(D, n) gy = (0, %n) gy,  Von € SY(Kn).

This problem can be tackled by domain decomposition or multilevel methods [42,
21], purely algebraic approaches like H-matrices approximations [18, 19] and ACA-
methods [7] or alternative techniques like [39].

These practical preconditioners can be used to accelerate the Minimal Residual
method [36] applied to the symmetric and indefinite linear system with system
matrix

M . . . K, - N B —Moe,w
. . BT —(A+P) :
M . Mo, w . K, - N B
. . . . . BT —(A+P)
K, - N B Mo, w . 2 m . .
BT —(A+P) . . . .
—Moe,w . K, - N B . . -2~ mMm
: BT —(A+P) .
— A,

The finite element matrices M, M, ,, and K, and the boundary element matrices
A, B and N arise from the discretization of A in a straightforward manner.

Combining the previous results, we obtain, that the condition number of the
preconditioned system can be estimated by a constant c,, that is independent of
the meshsize h and all involved parameters A, k, w and o i.e.

(23) Kg, (C~h_1fih) = ||C~,:1AhH@hHA;1C~hH@h <cmax(l,v ') =¢,.
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Combining the canonical preconditioner with special choices of the practical pre-
conditioners yields the preconditioner Cj ,, and we obtain the final bound for the
condition number of the preconditioned system

S max(¢z,¢3)
24 ks (CTLAp) < c¢p— T2 B2
( ) Ch.,p( h,p h) = mln(gﬁ,gg)
Using the convergence rate estimate of the MinRes method (e.g. [16]), we finally
arrive at the following theorem.

Theorem 3. The MinRes method applied to the preconditioned system converges.

At the m-th iteration, the preconditioned residual v™ = C;;fh — C;;Ahwm 18
bounded as
.
24™ kg (Cr Ap)—1
2=, , < T 1%l where g = e
oP l+gq "r Héh,p (Ch,p'Ah) +1

Remark 2. So far, from Lemma 2, we obtain a qualitative estimate for the condi-
tion number kg, (C~,:1,Zlh), where the value c, is overestimated and can be very large.
Anyhow, from Lemma 2 we obtain, that for the practical relevant case 0 < A < 1,
we have the following quantitative estimate of the condition number
ke, (C};;flh) < 2\/5max(1,1/1)m.
=Fr =B

Therefore, we expect also for the “well-conditioned “ case X > 1, that the constant
¢y 15 of acceptable size.

7. DISCRETIZATION ERROR ANALYSIS

In this section, we give a complete estimate of the error depending on the dis-
cretization parameter h. Since we assume the desired state to have a multiharmonic
representation, we do not introduce a discretization error in time. Furthermore, the
discretization error is analyzed for the time-harmonic case, since for the multihar-

monic case, the same estimates are valid by summing over all modes kK =0,..., N.
We obtain an optimal estimation of the discretization error in terms of the approx-
imation error in the non-standard norm || - ||c.

T, U)— (Th, ¥ < inf T,0)— (9,0 ,
[(C,¥) — (Th, n)llc C(%éf;)ewﬁ\\( ) = (P, 0n)llc

with the constant ¢ only depending on the geometry, independent of the mesh width
h, the involved parameter w, k, o, v and A, and the solution (T, ¥). Due to the
norm equivalence of the standard graph norm || - |lyy2 of the product space W2,
given by

IO, ®) e = > |1V fxeurton + INIZ 5
ietes) H 2 (divp,I)

+ [P + |77 7
”pJ”H(curl,Ql) HI’T]HH[%(diVF,F)

to the non-standard norm || - ||¢, i.e.
T, ) [wz < (T, ©)[2 < CI(T, ) [[we,
we obtain the Cea-type estimate in norm of the product space W? as well, i.e.
(25) 10 2) = (T, Un)llwe < € inf (T, 0) = (@, On) w2,
h

hy“h
with a constant C, that is independent of the mesh width h and the solution (Y, ¥).
Therefore it remains to estimate the approximation error, for both the Q-part and
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the interface part. We start by recalling a well-known result for estimating the
approximation error in terms of the interpolation error. Let IT be the canonical
interpolation operator for the finite element space N'D1(7;,). Then the following
interpolation error estimate is valid:

Lemma 5. Foru e H, s > %, the interpolation error can be estimated by
[u = Tl (eurt0,) < CR™M) (|lullaso,) + || curlullge,)) ,
where the constant C is independent of the mesh size h.

Proof. See [10]. O

In order to give a bound for the approximation error on the boundary, we use
the fact, that we are estimating Neumann traces of the interior functions.

_1
Lemma 6. For A = yyy € HH 2(divp 0,T), the approximation error can be esti-
mated by

inf A—A it < (C|lecurly — IT curl ar ,
)\hERTg(KIh)H hHHH 5 (dive,r) — I y Yl H(curs,0y)

where the constant C' is independent of the mesh size h.

Proof. See [24, Theorem 8.1]. O

The main result of the space discretization error analysis for the time-harmonic
eddy current optimal control problem is summarized in the next theorem.

Theorem 4. Let the solution (u®,u®,p®, ps) of the eddy current optimal control
problem be as regular as

yd € H3(Qy),y? € H3(curl, @), curlcurly) € H3(Q), j € {c, s},
pl € H(Qy),p' € HS(curl, ), curlcurlp’ € H3(Q,), j € {c, s},

1 . . 3
for some s > 5. Then the following estimate holds:

||<T,m)—<rh,wh>|wzSChmin(m( > Iy e, + lcurly(|g=q,)
je{c,s}

+ || eurlcurly|lss(,) + [P 20, + || curl pll|a=(a,) + || Curlcurlpjllnsml)),

where the constant C' is independent of the mesh size h.

Proof. The key tools of this proof are the the Cea-type estimate (25) in combination
with the approximation properties in Lemma 5 and Lemma 6. Indeed, we have

inf A—A 1 < Cllcurlv — I curl ol
AnERTI(Kn) ” h”HH 2 (divp,T) I y Y|l H(curL,0))

< Cpmin(1,s) (|| curlu|lg=o,) + || curlcur1u||HS(Ql)) ,
and

inf — <|ly — Iu
yhe./\lan1(Th,) ”y yh”H(curl,Ql) = ”y ”H(curl,Ql)

< CR™™) (|ly s @) + | curlylgs(o,)) -

By applying the previous two estimates to each component of the product space
W2, the desired result follows. O

Of course the previous result also holds for all modes k = 0, ..., N, and therefore
also for the multiharmonic case by summing over all modes kK =0,..., V.
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8. CONCLUSION

The method developed in this work shows great potential for solving distributed
optimal control problems for multiharmonic eddy current problems in an efficient
and optimal way. The key points of our method are the usage of a non-standard time
discretization technique in terms of a truncated Fourier series, a space discretization
in terms of a symmetric FEM-BEM coupling method, and the construction of
parameter-independent solvers for the resulting system of equations in the frequency
domain. The theory developed in this paper establishes a theoretical estimate of
the convergence rate of MinRes as a solver when our proposed preconditioner is
applied. Due to the natural decoupling of the frequency domain equations, an
efficient parallel implementation of the solution procedure is straight-forward.

Indeed, the theory developed in this paper shows two possibilities to construct
efficient and parameter-robust solvers:

e If the theoretical preconditioner corresponding to the norm || - ||¢; can be
replaced by an efficient and parameter-robust practical preconditioner, we
obtain a fully parameter-robust solver. This issue is subject to future re-

search.
e Otherwise, we can use the canonical preconditioner corresponding to the
simpler norm || - || z. This preconditioner can be realized by standard pre-

conditioners, but we have to pay the price, that we loose robustness with
respect to the reluctivity v.

In some applications, it is reasonable to add so-called box constraints in the
conducting domain Q for the control u or/and the state y to an optimal control
problem like (4)-(5). In the standard approach, these constraints can be handled by
a simple projection to the box [33] leading to a non-linear optimality system that
can be solved by superlinearly convergent, semi-smooth Newton methods [22, 27].
Unfortunately, in the multiharmonic approach, box constraints for u or/and y
cannot be handled in such an easy way. However, box constraints for their Fourier
coefficients can be treated by such a projection. Indeed, using the framework of
[20] and the preconditioners constructed in our work, efficient solvers for the Jacobi-
systems, that arise at each step of the semi-smooth Newton method applied to the
latter mentioned constrained optimization problems, can be constructed, that are
at least robust in the discretization parameters h and N, cf. [28].

A general time-periodic desired state yq can be approximated in terms of a
truncated Fourier series, i.e. a multiharmonic representation. Therefore we intro-
duce a time-discretization error due to the truncation of the Fourier series. Let
us assume, that the solution of the interior problem be as regular as (y,p) €
H"((0,T),H(curl, Q1)?)NH?"((0,T),Lz(4)?) for some r > 3 and (y (-, t),p(-,t)) €
HS(curl curl, ;)2 for some s > % Then an a-priori error estimate for the space
and time discretization error of order O(h™™(1:%) + N=") can be shown. Therefore
for smooth desired states, we obtain a higher order of convergence.

Anyway, the preconditioners proposed and analyzed in this paper can be useful
for all these cases too. The application of our solver to practical problems, including
different control and observation domains or the presence of control or/and state
constraints, will be presented in a subsequent paper.
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