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Preface

Solutions of partial differential equations (PDEs) arising in science and engineering
frequently have large variations occurring over small portions of the physical do-
main, and a major challenge when solving such problems is to appropriately resolve
the solution behavior there. When finite difference or finite element methods are
employed, a fine mesh is required in those particular parts of the physical domain.
Using a uniform mesh throughout the physical domain can become a substantial,
indeed a formidable, computational expense, especially in multidimensions where
the number of mesh points required can be prohibitively large. A practical and often
indispensable alternative is to place a high proportion of mesh points in the regions
of large solution variation and few points in the rest of the domain. With this basic
idea of mesh adaptivity, the total number of mesh points required is much smaller
than with a uniform mesh, and significant economies are achieved.

The purpose of this book is to present the theoretical and practical aspects
of mesh adaptivity, with particular emphasis on its application to time-dependent
PDEs. Given the ubiquitous need for mesh adaptivity in the various areas of science
and engineering, a proliferation of methods have been developed in the past. While
on one hand this makes the study of mesh adaptivity an exciting, multifaceted en-
deavor, it has also made it a daunting task for the potential user of adaptive mesh
techniques to know where to begin looking for a method suitable for his or her par-
ticular needs. In this book a major effort is made to make the general topic of mesh
adaptivity more accessible, both practically and theoretically, to a broad audience.
The intent, however, is not to provide a review of all adaptive mesh methods, but
rather a detailed discussion of one type of method, the r-adaptive mesh method or
the moving mesh method, which reflects the authors’ research interest in this field
over the past 20 years. Fortuitously, the fundamental principles presented are appli-
cable in a much wider range of contexts, and there are often close (often comple-
mentary) relationships between the moving mesh method considered here and other
important types of adaptive mesh methods such as the /- and p-adaptive methods.

vii
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It is important to say at the outset that mesh adaptivity has its place and should
not be viewed as a panacea. For problems with smooth solutions, a uniform mesh
suffices and is usually preferred over a nonuniform one because it readily lends it-
self to efficient solution. Even when adaptivity is required, an isotropic mesh can be
preferred for the same reason if it can resolve the solution without using an undue
number of mesh points. Anisotropic meshes are favored when there is a need for bet-
ter alignment of the mesh with certain solution directions, such as those arising due
to boundary or interior layers and sharp interfaces. The distinction between isotropic
and anisotropic meshes is an important theme in the chapters on multidimensional
adaptation.

The type of adaptive mesh methods considered in this book for solving PDEs
is characterized by the fact that a mesh moves continuously in time while adapting
to the evolving structures in the solution. These are called adaptive moving mesh
methods, or simply moving mesh methods for short. Since point locations are dy-
namically relocated during the course of numerical computation, a moving mesh
method is also called an r-adaptive method in the finite element community. The
analysis of adaptivity within the moving mesh context focuses on how to optimally
choose mesh points, where the computational cost is normally correlated with the
number of mesh points used. The main goals of this book are to carry out this adap-
tivity analysis, understand the existing methods, and develop new ones, by relying
on two key tools, the so-called equidistribution and alignment conditions. While
the concept of equidistribution has been well-known and used in the mesh adaptiv-
ity community for many years, an understanding of alignment in multidimensions
is relatively recent. These tools are discussed in detail in Chapters 2 and 4.

It is useful to note that the formulations of the moving mesh strategies presented
in this book are generally independent of specific types of physical PDEs being
solved (although discretization of the physical PDEs themselves are obviously not).
Throughout the book, moving mesh methods are described mainly for parabolic
PDEs. When they are applied to other types of PDEs, discretization schemes suitable
for the underlying physical PDEs should be used.

An outline of the book is as follows.

Chapter 1 provides an introduction to moving mesh methods in one spatial di-
mension (1D). Specifically, simple moving mesh finite difference and finite element
methods for time-dependent PDEs are described and implemented in Matlab. (The
Matlab codes are available online on the first author’s homepage.) The basic compo-
nents of moving mesh methods — the mesh movement strategy, the PDE discretiza-
tion for moving meshes, and the overall solution procedure — are discussed at the
end of the chapter.
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Chapter 2 provides a more detailed treatment of these three components of mov-
ing mesh methods in 1D. The well-known equidistribution principle plays a funda-
mental role in the design of mesh movement strategies throughout. The optimality
properties of the equidistributing meshes (discrete case) and coordinate transforma-
tions (continuous case) are discussed. Using equidistribution, a number of mesh
equations and moving mesh equations (MMPDEs) — continuous forms of mesh
movement strategies formulated in terms of coordinate transformations — are de-
veloped for steady-state and time-dependent problems, respectively. Practical im-
plementation issues, including discretization of mesh equations and physical PDEs
and the overall solution procedure, are addressed. In particular, the discretization of
the physical PDEs for a moving mesh using finite differences or finite elements can
be done using either the quasi-Lagrange approach or the rezoning approach, and the
coupled system of mesh and physical PDEs can be solved either simultaneously or
alternately.

The key to the success of moving mesh methods lies in a suitable choice of
a mesh density function. This function controls mesh concentration through the
equidistribution principle and typically measures the difficulty in the spatial numer-
ical approximation of the underlying problem. Several sections in this chapter are
devoted to the selection of the mesh density function based on an interpolation error
estimate, on scaling invariance, or on an a posteriori error estimate, with the optimal
bound for interpolation error or solution error also obtained for the corresponding
equidistributing mesh. Numerical results for a number of nontrivial physical exam-
ples of time-dependent PDEs are included.

The remaining chapters discuss and expand upon mesh adaptivity issues in the
considerably more challenging multidimensional contexts. For these higher spatial
dimensions, one needs the basic tools of advanced calculus to transform PDEs be-
tween the physical space and the computational space, and these are reviewed in
Chapter 3. For the situation where the time-varying mesh is assumed to be known, a
detailed discussion of implementation issues for the finite difference and finite ele-
ment methods are then given for both the quasi-Lagrange and rezoning approaches.

Chapters 4 and 5 for the most part generalize the steady-state mesh adaptation
strategies in Chapter 2 to multidimensions. The situation with mesh adaptivity now
becomes much more complicated. The equidistribution principle, specifying only
the volume of mesh elements, is no longer sufficient for determining a multidimen-
sional mesh. An additional condition is needed for specifying the shape and orienta-
tion of mesh elements. Chapter 4 presents the basic principles of multidimensional
mesh adaptivity, including this needed alignment condition. The mesh adaptivity
is driven by a solution-dependent monitor function (a symmetric positive definite
matrix function related naturally to the 1D mesh density function), which defines
a metric on the physical domain. A fundamental interpretation of multidimensional
mesh adaptivity is as a technique to generate an M-uniform mesh (a uniform mesh in
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the metric space), which in turn provides a natural control of mesh equidistribution
and alignment, the role of the latter being to ensure that the mesh is properly aligned
with behavior of the physical solution. These equidistribution and alignment condi-
tions are analyzed and related to the mesh quality in a mathematically precise way.
Interpretations are given from both a discrete (mesh) and continuous (coordinate
transformation) perspective.

Chapter 5 discusses how to choose an optimal monitor function for a given in-
terpolation error bound or a posteriori error estimate, as well as a monitor func-
tion based upon other geometric and physical considerations. The rigorous theo-
retical treatment of interpolation error in general Sobolev spaces, given for both
the isotropic and anisotropic cases, provides a strong result showing how the opti-
mal choice of monitor function leads to an error bounded by an optimal solution-
dependent factor times an optimal order of 1/N, with N being the number of mesh
elements. Interpolation error bounds associated with non-optimal monitor functions
and optimal monitor functions for a posteriori error bounds are also addressed. Fur-
thermore, various practical aspects of computing monitor functions are discussed.

The final two chapters are devoted to a discussion of the specific mesh adaptation
strategies. For some, the development has been directly driven by the equidistribu-
tion and alignment conditions, while many others can be shown to be closely related.
Even more generally, these two conditions can be used to facilitate an understanding
of virtually all of them. The mesh adaptation strategies are separated into two loose
categories, variational methods and velocity-based methods, which are addressed in
Chapters 6 and 7, respectively. The variational methods determine the coordinate
transformation needed for mesh generation as a minimizer of an adaptation func-
tional typically designed to measure difficulty in the numerical simulation and to
achieve desired mesh properties such as smoothness. Various theoretical and practi-
cal issues for the functionals are dealt with, including the existence and invertibility
of minimizers, derivation of the corresponding Euler-Lagrange equations, and their
finite difference and finite element discretization. A general MMPDE strategy is also
developed from the steady-state adaptation functionals. A major effort in the chap-
ter has been made to describe and analyze the large variety of variational methods
which were originally developed based upon radically different motivations. No-
tably, a number of these methods, while designed in the context of mesh generation,
can be very easily modified to perform mesh adaptation through proper insertion
of a monitor function. Numerical examples are chosen to both illustrate strengths
and weakness of the methods and to demonstrate their utility for solving nontrivial
physical problems.

Chapter 7 discusses velocity-based methods, which target the mesh velocity di-
rectly and subsequently determine mesh point locations by integrating the velocity
field. These are Lagrange type methods, being more or less motivated by Lagrangian
methods in fluid dynamics for which the mesh coordinates are obtained as particle
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trajectories by integrating a flow velocity. The first method considered, the GCL
(Geometric Conservation Law) method, forces the mesh velocity field to satisfy an
equidistribution condition and a curl condition. It shares common features with a
method in Chapter 6 based upon the Monge-Kantorovich optimal mass transform
problem, where the mapping itself is forced to satisfy such conditions. The GCL
method is shown to be closely related to Lagrangian methods in fluid dynamics and
a moving mesh method based on deformation maps. Two finite element methods,
one based upon GCL and the other the original version of the moving finite element
method (MFE), are discussed. Finally, some other physically motivated velocity-
based methods are described.

Given the comprehensive treatment of the topics, navigating the book in a way
which best suits a reader’s interests can be a difficult task, and with this in mind
we provide some guidance. While the analysis on optimal error bounds for adaptive
meshes found in §§2.4, 2.9, 5.1, 5.2, 5.4, and 6.2 is fairly technical and intimidating
for those lacking expertise in the mathematical theory of finite element methods,
we want to emphasize the importance of the fundamental results in those sections.
Nevertheless, some first time readers may wish to skip the above mentioned sections
and focus on the summaries given at the end of §2.4 and §5.2 to avoid being caught
up in unfamiliar technical details. In general, the reader may often skip sections
not directly related to their research interest. For example, a reader mainly inter-
ested in theoretical aspects of adaptivity could skip most of the sections devoted
exclusively to implementation issues such as §§2.6, 3.2, 3.4, 5.3, and 6.3. As well,
readers mainly interested in finite element methods may skip those sections on finite
difference methods and discretizations.

The book can be used as a textbook for an advanced, semester-long course in
the numerical solution of partial differential equations. Such a course could cover
the basic principles of adaptive mesh movement in 1D, higher dimensional dis-
cretization for PDEs on moving meshes, and general principles of mesh adaptation
in Chapters 1-4, discussion of monitor functions in §5.2.5 and §5.3, and explanation
of variational methods in §6.1 and §6.3. The methods described in Chapters 6 and 7
can be selected based upon the particular interests of the students and/or the instruc-
tor, although we would encourage using some treatment of the equidistribution and
alignment principles in §6.4.

Finally, it is fair to say that moving mesh methods as a whole are still in a rela-
tively early phase of development. Many of them are at the experimental stage, and
almost all require further mathematical justification. Rigorous analysis of moving
mesh methods for solving time-dependent PDEs has only been carried out for some
very simple model problems to date, and more ways to improve their efficiency and
robustness will no doubt be developed. For example, more systematic numerical
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studies on how to reduce the costs in solving the overall system of mesh and physi-
cal PDEs are needed, not to mention how to balance time stepping with spatial mesh
adaptation — a question that has received very little attention in the literature. It is the
authors’ hope that this book will serve as a springboard for the reader who wishes
to learn and master basic methods for mesh adaptation in general, and mesh move-
ment in particular, and that it will serve as a stepping stone toward a more complete
understanding of and development of practicable moving mesh methods.

Acknowledgment. We are indebted to many colleagues and former graduate stu-
dents for their invaluable discussion and comments. We are particularly grateful to
Jens Lang, Weishi Liu, Chris Paige, and Xiangmin Xu for their careful reading of
portions of the manuscript and to Chris J. Budd and Weiming Cao for their long
term collaboration and support.
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Chapter 1
Introduction

1.1 A model problem

In this first chapter, we introduce the basic principles of adaptivity and moving mesh
methods for solving partial differential equations in one spatial dimension. In partic-
ular, two adaptive methods are described and used to solve a simple model problem
— an initial-boundary value problem consisting of Burgers’ equation

2
U = Ellyy — (142) , x€(0,1),t>0 (1.1)

subject to the boundary conditions
u(0,0) =u(1,1) =0 (1.2)

and initial condition {
u(x,0) = sin(27x) + 3 sin(7x). (1.3)

Here, € > 0 is a physical parameter. For small &, the solution has a smooth initial
profile and develops a steep front. The front propagates toward the right end and
eventually dies out due to the homogeneous Dirichlet boundary condition at x = 1.
The difficulty with the numerical solution of the problem lies in the resolution of
this propagating steep front.

W. Huang and R.D. Russell, Adaptive Moving Mesh Methods, Applied Mathematical 1
Sciences 174, DOI 10.1007/978-1-4419-7196-2_1, © Springer Science+Business Media, LLC 2011



2 1 Introduction

1.2 A moving finite difference method

1.2.1 Finite difference method on a fixed mesh

The first numerical method we consider is a standard method of lines for the partial
differential equation (PDE) (1.1). Specifically, the PDE is first discretized in the spa-
tial domain, and then the resulting system of ordinary differential equations (ODEjs)
is integrated using an ODE solver. The main advantage of the method of lines is
the separate treatments of the spatial and temporal components of the PDE, so that
attention can be focused on each of them in turn.

To illustrate, we consider the finite difference solution of the model problem on
a uniform spatial mesh. Given a positive integer N, define the mesh

T xj=(j—Dh, j=1,.,N (1.4)

where h =1/(N —1). A semi-discretization of Burgers’ equation (1.1) using central
finite differences in space is given by

duj € 1 ;

= =2t u) = (WG ), =2, N =1 (15)
where u;(t) is an approximation to the solution u = u(x,) at x = x;, i.e., uj(r) =
u(x;j,t). The discrete boundary and initial conditions become

ui(t)=0, un()=0, >0 (1.6)

1
uj(0) = sin(27x;) + Esin(n?xj), j=1,..,N. (1.7)

The boundary conditions (1.6) are replaced in the actual implementation by the ODE
form

duy dun _ . (1.8)

dt Toodt

The equations (1.5) and (1.8), with initial conditions (1.7), constitute an initial value
problem which can in principle be conveniently integrated using an ODE solver.

Figure 1.1 (a) and (b) show computed solutions for Burgers’ equation with € =
102 using this approach. The results are obtained using the Matlab ODE solver
“odel15i,” which is based on the backward differentiation formulas (BDFs) of orders
1-5 [296, 297, 298]. Note that with a uniform mesh of 21 points, oscillations in
the computed solution are visible, indicating that the steep front is not adequately
resolved on the uniform mesh. These oscillations can be eliminated by using a finer
mesh of 81 equidistant points, as shown in Figure 1.1(b).

When ¢ is smaller, a correspondingly finer mesh has to be used to resolve the
steep front. This is illustrated in Figure 1.2, where oscillations are still visible in the
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(@ N =21 (b)N =381

Fig. 1.1 Computed solutions obtained with a uniform mesh for Burgers’ equation with € = 102
are shown atr =0, 0.2, 0.4, 0.6, 0.8, and 1.0.

P

:

Fig. 1.2 Computed solutions at# =0, 0.2, 0.4, 0.6, 0.8, and 1.0 obtained with a uniform mesh of
2001 points for Burgers’ equation with € = 1074,

solution computed with a uniform mesh of 2001 points for the case € = 10~4. Use of
a very fine uniform mesh is expensive in terms of computer time and memory, and
much more so for two- and three-dimensional problems, making mesh adaptation
necessary.

1.2.2 Finite difference method on an adaptive moving mesh

The adaptive solution of the model problem requires that the mesh points be con-
centrated around the steep front and dynamically adjusted to follow the front as it
propagates in time. Such a dynamically adjusting mesh is referred to as an adaptive
moving mesh.

Adaptive mesh movement is often best understood by interpreting the problem
in terms of a suitable coordinate transformation. Specifically, we assume for the
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moment that a time-dependent coordinate transformation x = x(&,7) : Q. = [0,1] —
Q =10,1] is given, where Q. and Q are the computational and physical domains,
respectively. Generally speaking, this transformation is chosen such that the solution
in the transformed spatial variable,

is smooth and in principle economical to approximate using a uniform mesh. A
corresponding moving mesh can be described as

AGE xj(t)=x(&,t), j=1,..,N (1.9)

for the fixed, uniform mesh on .,

1
Te 5’:h’ j=1,..,N. (1.10)

A finite difference discretization of Burgers’ equation for (&, ) on this moving
mesh can be derived using the so-called quasi-Lagrange approach. Burgers’ equa-
tion is transformed from the physical domain to the computational domain using the
coordinate transformation as follows: By the chain rule,

125 = UyXg, Uy = Uy + UyXy, (1.11)

where x;, = %(é ,t) determines the mesh speed. In the new coordinates (&,7) Burg-
ers’ equation (1.1) becomes

i 5 ~2
ﬁt—”éxt_g(”é> —1(”) . (1.12)
x;; x;; x5 5 x§ 2 5

Central finite differences can then be used to discretize (1.12) on the uniform com-
putational mesh .7,°. This yields

duj (i —u)dxy 2 {wm —u)  (uj—uj)
di (xjpi—xj1) di o (xjp—xj1) [ (g —x) (g —xj-1)
2 2
1 (i —uj_
—7M, j=2,.,N—1 (1.13)
2 (41 = xj-1)
where u;(t) ~ i(Ej,1) = u(x;(t),1).
This begs the question of how one determines the coordinate transformation x =
x(&,1). We defer a detailed discussion of moving mesh methods until Chapter 2,
but for now suppose that x(&,7) is determined by solving the so-called moving mesh

PDE (MMPDE)
1
-

Xt

(Pxe)s . (1.14)
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supplemented with the boundary conditions
x(0,6) =0, x(1,1)=1. (1.15)

Here, p = p(x,t) is called a mesh density specification function, or simply mesh
density function, whose purpose is to control the concentration or density of the
mesh, and T > 0 is a user-specified parameter for adjusting the response time of
mesh movement to changes in p(x,#). The smaller 7, the more quickly the mesh
responds to changes in p. Likewise, the mesh moves slowly when a large value of T
is used.

The proper choice of a mesh density function is key to the success of the moving
mesh method. One popular choice is

1

3
p= (1 + é |uxx|2> , (1.16)

where « is the intensity parameter given by

1 3
oc:max{l, V |uxx|§dx} } (1.17)
0

(Such strategies for choosing the mesh density function are explained in Chapter 2.)
Semi-discretization of MMPDE (1.14) on the uniform mesh .7,¢ gives, for j =
2,..,N—1,

dx; 1 Pj+1+P; PjtPj-1
@ pjal [ 7 TR m T ), (8
and the boundary conditions (1.15) become
dxl de
— =0, — =0. 1.19
dt Todt (1.19)
Here, A6 =1/(N—1), and
1
1 2\ 3 .
pj=1+—]|uw;|") , j=1,...N (1.20)
ay

N 2 N
o, = max< 1, Zz(xj_xj—l)(’uxx,j‘3+‘uxx7j—l‘3) ., (1.2D

where the second derivative is approximated by
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. 2 (wjpr —uj)  (uj—uj)
T e —xjen) L —xg) (g —xe1)
=2, N—1
gy ] = 2[(x2—x1)(u3—u1)—(x3—x1)(u2—u1)] (1-22)
" (3 —x1) (%2 —x1) (X3 — x2) ’
oy = 2[(xy—1 —xn)(un—2 —un) — (xy—2 —xn ) (un—1 —MN)]_
’ (xn—2 —xn) (xn—1 — XN ) (Xn—2 — XN—1)

If u is not smooth, the discrete mesh density function computed this way can of-
ten change abruptly and unnecessarily slow down the computation. To obtain a
smoother mesh and also make the MMPDE easier to integrate, it is common prac-
tice in the context of moving mesh methods to smooth the mesh density function. A
simple but effective smoothing scheme is weighted averaging, e.g.,

P = 1Pj-1+ 30+ 5Pjr1, j=2,..,N—1
1= 1P1 + P2, (1.23)
PN = %pN—l + %PN,

(L)

where the symbol “:=" stands for the operation in which the right-hand side terms
are calculated and the final value is saved to the variable on the left-hand side. Sev-
eral sweeps of the scheme may be applied each integration step. (Four sweeps are
used for the numerical results presented in this chapter.)

Equations (1.13) and (1.18), supplemented with the boundary conditions (1.8)
and (1.19), form a coupled system of 2N ordinary differential equations for the
physical solution u; (), ..., uy(t) and the mesh x; (¢), ..., xy(t). Let

d
y = [0 (0), ot (0) 51 (1), i (O], 5 = 2.
Then the ODE system can be written in the implicit form
f(t.y,y)=0. (1.24)

Performance of an ODE solver can generally be improved by utilizing the nonzero
structure of the Jacobian matrices ‘3—5 and g—;,. For the current system, this structure
has the form
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* % * %
* * ¥ ok *
ok ok % %
d * ok * %
9o _ (1.25)
dy x ok k% ok * ok
* ¥ ok|x % * *
* * |k * %
* ¥ ok|x % * %
* *
* *
* *
0 * *
—f/: (1.26)
dy *
*
*
*

Returning to the model problem, the solution and mesh trajectories computed for
€ = 107* are shown in Figure 1.3. In the computation, an initial uniform mesh with
N = 41 and the value T = 1072 are used. Experience has shown that this value for
T works well for most problems. Oscillations are no longer visible in the computed
solution, as the formation and propagation of the steep front are resolved on the
adaptive moving mesh of 41 points. The mesh trajectories show how the mesh points
respond quickly to the change in the solution.

1.3 A moving finite element method

1.3.1 Finite element method on a fixed mesh

The finite element discretization in space for the model problem is based on the
Galerkin formulation of Burgers’ equation (1.1). Let

V=H}0,1)={u|ucH0,1), u(0) = u(1) =0}.
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(a) Computed solution.

(b) Mesh trajectories.

Fig. 1.3 (a) The computed solution for Burgers’ equation with € = 10~*, obtained with an adaptive
moving mesh of 41 points, is shown at t =0, 0.2, 0.4, 0.6, 0.8, and 1.0. (b) The corresponding
mesh trajectories.

(See Appendix A for the definition of Sobolev space H' (0, 1).) For a given time 7 >
0, the Galerkin formulation of the model problem is the following: Find u(-,7) € V
for 0 <t < T such that

o1 -] 1
/ u,¢dx:/ (—Sux—i—zuz) Odx, YoV, 0<t<T (1.27)
JO JO

and the initial condition (1.3) holds. The equation (1.27) is obtained by multiplying
(1.1) by ¢, integrating both sides of the resulting equation over the interval (0, 1),
and integrating by parts on the right-hand side.

We consider the linear finite element approximation on the uniform mesh .7, in
(1.4). Specifically, define the basis functions (hat functions)

X—Xxj_
S forx € [xj_1,x;]
Xj—Xj—1
Xjr1 —X .

(Pj(x): L, for x € [.x]"ijr]] ]21,...,N (128)
Xj+1 —Xj '
0, otherwise

and let V" be the (N —2)-dimensional subspace of V spanned by the basis functions

@y, On_1, 1€,
vh= span{ ¢, ..., on_1 }.

A linear finite element approximation u”(-,¢) € V" for 0 < t < T to the exact solution
u of the model problem is then required to satisty

1 1 1 2
/uﬁupdx:/ (—euf;+(uh) )q)xdx, Voevh o<i<T  (1.29)
0 0 2
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()N =21 (b) N =81

Fig. 1.4 Finite element solutions for Burgers’ equation with £ = 10~2, obtained with a uniform
mesh, are shown at ¢t =0, 0.2, 0.4, 0.6, 0.8, and 1.0.

and
u"(x;,0) = u(x;,0), j=1,..,N. (1.30)

Writing

N
Mo t) =Y ui(t)e;(x), (1.31)
j=1

where u(t) ~ u(x;,t), and taking ¢ = ¢(x), k=2,...,N — 1 in (1.29) leads to

d”’/q;, X)p(x dx——&‘zuj/ 0;(x) 9y (x)

1 (N 2 ,
+ 5/0 (J_Z/j%(ﬂ) O (x)dx, k=2,..,N—1.  (1.32)

These equations and the boundary conditions (1.8) constitute a nonlinear system of
N ordinary differential equations, which can be integrated with N initial conditions
(1.30) for the unknown variables u (t), ..., uy(t).

An implementation of the finite element method is described below. Figure 1.4
(a) and (b) show the numerical solutions for Burgers’ equation with € = 1072, ob-
tained using the implementation. The results are comparable to those obtained using
the finite difference method in §1.2.1. Once again, oscillations in the solution com-
puted with a uniform mesh of 21 points are significant, unlike for the solution on a
finer mesh of 81 points. Like the finite difference method, the finite element method
requires a very large number of equidistant points to resolve the steep front when €
is small.

Implementation of finite element method. The initial value problem consisting
of the ODE system (1.32) and (1.8), with initial conditions (1.30), can be solved
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using a standard ODE solver. The residual of the system, i.e., the function f(z,y,y’)
in the implicit form (1.24) with the unknownsy = [uj, ..., uy] T (since the mesh points
are fixed), can be easily calculated. From (1.32),

- | (—suf? = (uh)z) (90)dx

Y dug—y
—_ d
/XH ( i Or—1+—— ¢k) Ordx

_/Xk <_8(uk1¢k1 +ur ), + % (119 +uk¢k)2> ()
+/xk+1 (duk% duk+l¢k+1> dedx

7/xk+1 (£(uk¢k+uk+l¢k+l)x+;(“k¢k+uk+1¢k+l>2) (Ox)xdx

I
S—
<
2
o

fk(tvyay/)

for k =2,...,N — 1, and from the boundary conditions (1.8),

dM] ’ duN
tyy)=— t =—.
f]( 7}’aJ’) dl’ fN( 7)’7)’) dt

A procedure to compute the residual element by element is the following:

@) Setfr=0fork=1,...,N.
(i) For k =2,...,N, compute

X duy_ du
Jie1 = fier + ( X 1¢k1+dtk¢k> Or—1dx

Xje—1 dt

_/:k (_8 (U1 Q1 +ur )+ % (11911 +uk¢k)2> (1)

Ji = fk+'/X.Xk (duk Lon 1+¢k) Ordx

_/xXk (_8 (U1 Q1 +ur )+ % (U1 Q1 +Mk¢k)2> (90

(iii) Modify f; and fy according to the boundary conditions:

dy dun

A I i o

Due to the simplicity of the model problem, the integrals in the above formu-
las are simple enough to evaluate exactly, but in general, numerical quadrature is
needed. In such a case, it suffices to use the two-point Gaussian quadrature rule

satisfying
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[ pwx =R () + £ 500) +0 ().

where x| = Xg_1 4+ 81 (Xk — Xk—1), X2 = X1 + 82(xx — x%_1 ) for the two Gaussian
points
1 | 1 1 14 1
ST = — —_ — Sy = — _ .
T2\ ) 2T

1.3.2 Finite element method on an adaptive moving mesh

A moving mesh strategy for the finite difference method as discussed in §1.2.2 (e.g.,
using the MMPDE (1.14)) applies in essentially the same way for the finite element
method. For this reason, we focus our discussion in this subsection on the finite
element semi-discretization of the model problem on the moving mesh 7,(¢) in
(1.9).

Since the mesh is moving, the basis functions and the approximation function
space are now time-dependent, viz.,

xi;éggﬁg’ for x € bej1 (£),x;(1)]

. _ X X N

¢/(x,l) = x]::r(i) —x](t)’ for x € [xj(f),xj+1(t)] j=1,...N (1.33)
0, otherwise

and
Vh(t) = span{(-,1),....,on—1(-,1) }.

The finite element approximation can be defined in a similar fashion as for a fixed
mesh: Find u"(-,1) € V#(¢) for 0 < t < T such that

! h _ ! h 1 h 2 h
/Ou,qwx_/o <—8ux—|—2<u) ><])xdx Vo Vi), 0<t<T,  (134)

and
u"(x;(0),0) = u(x;(0),0), j=1,..,N. (1.35)

The time derivative of u" now requires special attention. Writing
i N
W' (x,0) =Y uj(t)¢(x,1), (1.36)
Jj=1

where u(t) ~ u(x;(t),t), the time derivative becomes
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) = X (Goaten s 50 ).

A direct calculation using the basis function ¢; in (1.33) shows that

99;

= (1) = —= ()X, (x.1), (1.37)

N .
Xi(x,0) =Y =L(1)oj(x,1). (1.38)

Thus,

h

N u
= Z 7(t)¢j(x7t) - g(xvt) Xi(x,1).

Inserting this into (1.34) yields, for any t € (0,7] and ¢ € V" (1),

/01 (g, du} 0j— xh t) ddx = /01 (—Suﬁ —I—% (uh)2> Oy dx. (1.39)

Observe that the mesh movement introduces an extra convection term,

Ju
~ox

Interestingly, this term has a similar form to the convection term

B du
xe T ox

Xt

in (1.12), derived using the coordinate transformation x(&,7).
The system of ODEs for uj,...,uy is obtained by substituting ¢ = ¢(x,?) into
(1.39), viz., fork=2,....N — 1,

VN du; 1 A IR
/()(/; J¢] >¢kdx/o <£ux+2<u) )(d)k)xdx, (1.40)

and these equations are supplemented with the boundary conditions (1.8).
Combining with the mesh movement conditions, we now have a coupled system
consisting of the discrete physical equations (1.40), mesh equations (1.18), and cor-
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(a) Computed solution. (b) Mesh trajectories.

Fig. 1.5 (a) The finite element solution for Burgers’ equation with & = 10™*, obtained with an
adaptive moving mesh of 41 points, is shown at = 0, 0.2, 0.4, 0.6, 0.8, and 1.0. (b) The corre-
sponding mesh trajectories.

responding boundary conditions for variables y = [u (¢), ..., un/(t),x1 (t),...,xy(¢)]T.
It can be cast in the form (1.24), with % having a nonzero structure as in (1.25) and

the Jacobian matrix 3—5 having the slightly different structure

% % % %
% %k * %k
%k % %
af * ok O
— 1.41
g - (1.41)
*
*
*

Figure 1.5 shows the solution and mesh trajectories obtained for Burgers’ equa-
tion with € = 107*. An ODE solver has been used to integrate the resulting system
of ordinary differential equations in the implicit form (1.24). Four smoothing cycles
with the weighted averaging (1.23) are applied to the monitor function each time it
is computed. The results are almost identical to those shown in Figure 1.3 for the
finite difference method. Once again, the steep front is resolved on an adaptive mesh
of 41 points, and the mesh responds well to the change in the solution.
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Fig. 1.6 An adaptive initial mesh of 61 points is shown on the graph of the initial solution (1.42).

1.4 Burgers’ equation with an exact solution

As another example, an initial-boundary value problem for Burgers’ equation with a
known solution is solved with the moving finite difference method described in §1.2.
(Results for the moving finite element method in §1.3 are similar, and not given.)
The problem consists of Burgers’ equation (1.1) together with Dirichlet boundary
and initial conditions chosen such that the exact solution is

—x10.5-4.951 —x10.5-0.75 —x10.375
0.1e= 20e +0.5¢7 4 +e 2 |42
u(x,t) = X105 495 1050751 103755 ) (1.42)
e 20e +e e +e 2

where ¢ is taken as € = 10~ Initially, the solution has two steep fronts (physically
corresponding to shock waves in a fluid) traveling toward the right end. They merge
around ¢t = 0.55 and form a steeper shock wave.

Since the initial solution, u(x,0), has two steep fronts, an adaptive initial mesh
should be used to start the integration. Such a mesh is generated using a time-
continuation method. Specifically, if we define v(x,7) = tu(x,0), where ¢ here de-
notes the continuation parameter, then v satisfies the differential equation

dv

E:u(x,O), x€0,1],0<r<T, (1.43)
subject to the initial condition v(x,0) = 0. Starting with a uniform mesh, the system
consisting of (1.43) and a suitable MMPDE is integrated from ¢t =0tot =T to
obtain an adaptive mesh for v(x, T') = Tu(x,0), and for sufficiently large T, this mesh
gives a suitable approximation for u(x,0) (or the multiple Tu(x,0)). Here, using
T =1 and N = 61, the graph of u(x,0) and the points on the graph corresponding to
the adaptive mesh obtained this way are shown in Figure 1.6.

Once this adaptive initial mesh for u(x,0) is obtained, Burgers’ equation (1.1)
with the corresponding boundary conditions is integrated using the moving finite
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difference method. Figure 1.7 shows a computed solution and the corresponding
mesh trajectories obtained with a moving mesh of 61 points. The corresponding time
step size used in the integration is shown in Figure 1.8. The convergence history in
Figure 1.9 shows that when a moving mesh is used, the error at 7 = 1 in the H' semi-
norm (see Appendix A) converges at the rate O(N~!). In contrast, when a uniform
mesh is used, the method does not converge for the range of values of N considered.

To give a sense of the efficiency or the cost-effectiveness of the adaptive moving
mesh method, the H' semi-norm of the error at r = 1 is plotted in Figure 1.10 as a
function of the scaled CPU time for three cases — one with uniform meshes, and the
other two with adaptive meshes obtained using the intensity parameter o = o (u)
defined in (1.17) and using & = 1. The error is smaller with adaptive meshes than
with a uniform mesh for the same amount of the CPU time and, to reach the same
level of error, more CPU time is required when a uniform mesh is used. In this sense,
the adaptive moving mesh method is more efficient than a uniform mesh method.

No special effort has been made to optimize the performance of the methods used
for Figure 1.10. Generally speaking, a uniform mesh method runs much faster than
an adaptive mesh method for the same number of mesh points. This is because the
linear algebraic systems resulting from implicit time discretization are tridiagonal
and can be solved extremely fast when a uniform mesh is used. In contrast, for the
moving mesh method with o = o(u), the Jacobian matrix has a denser nonzero
structure (cf. (1.25)), so computing its finite difference approximations (typically
used in an ODE solver) and doing the inversion require more CPU time than for
a tridiagonal system. The situation can be improved (cf. Figure 1.10) by using a
constant intensity parameter such as o = 1 in (1.16) which leads to a Jacobian matrix
with a sparser nonzero structure

of AA
Ty [BB] ) (1.44)
where ~ _
* %
k ok %k *
A= ., B=
k ok
*
* ok
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(a) Computed solution. (b) Mesh trajectories.
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Fig. 1.7 (a) The finite difference solution for Burgers® equation with € = 107, obtained with
an adaptive moving mesh of 61 points, is shown at t = 0, 0.2, 0.4, 0.6, 0.8, and 1.0. (b) The
corresponding mesh trajectories.

Fig. 1.8 The time step size used in the adaptive moving mesh solution of Burgers’ equation with
£ =10"* and 61 points is plotted as function of time. The relative and absolute tolerances for
the time step control are taken as rfol = 10~¢ and atol = 10~4, respectively, for the Matlab ODE
solver “odel5i” (using a backward differentiation formula of order 5).

The upper and lower bandwidths of B are equal to 2 plus the number of sweeps used
in smoothing the mesh density function. Strategies for choosing the mesh density
function and the intensity parameter are considered in detail in Chapter 2.

The difference in time required to solve algebraic systems for the uniform and
adaptive mesh methods turns out to be less significant in two and three dimensions,
where the algebraic systems for the uniform mesh method are generally much more
expensive to solve.
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Fig. 1.9 The H' semi-norm of the error at t = 1 is plotted against the number of mesh points, N,
for uniform and adaptive moving meshes.

1 10 100 1000 10000
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Fig. 1.10 The H' semi-norm of the error at 7 = 1 is plotted against the CPU time scaled by the
time required for the computation of the case with a uniform mesh of 100 points.

1.5 Basic components of a moving mesh method

Thus far, we have seen that a moving mesh method has three major components:
the strategy used to move the mesh, the method employed to discretize the physi-
cal PDE, and the approach used to solve the coupled system of physical and mesh
equations. In particular, for the finite difference and finite element moving mesh
methods described in this chapter, the mesh is moved using the moving mesh PDE
(1.14), the physical PDE is discretized with the quasi-Lagrange approach using fi-
nite differences or finite elements, and the coupled system of physical and mesh
PDE:s is solved simultaneously with a general ODE solver. Motivated by this ele-
mentary understanding of the moving mesh method for solving Burgers’ equation,
we complete this chapter with a brief discussion of various options available when
implementing these three components of a moving mesh method.
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1.5.1 Mesh movement strategies

Mesh movement is usually performed either by solving an elliptic or parabolic sys-
tem of PDEs involving the mesh coordinate transformation or by doing a direct
error-based minimization. The derivation of the moving mesh system is typically
motivated by the equidistribution principle. It makes use of an error density func-
tion (which is referred to as a mesh density function) which is required to be evenly
distributed among all the mesh elements. In one dimension, the equidistribution con-
dition, together with suitable boundary conditions, uniquely determines a mesh for a
given mesh density function. However, as we shall see, this is not the case in multidi-
mensions. Generally speaking, a condition regularizing the shape of mesh elements,
in addition to equidistribution, is needed to determine a suitable multidimensional
mesh. For instance, for isotropic mesh adaptation, mesh elements are required to
be nearly equilateral, whereas for anisotropic mesh adaptation, a shape-alignment
condition is often imposed on mesh elements. Studies of basic principles of mesh
adaptation, including equidistribution and shape-alignment conditions, are formally
addressed in Chapter 4. Note that while the formulation of a mesh movement strat-
egy is independent of the type of the physical PDE to be solved, the discretization
method and solution strategy are not.

A variational approach is perhaps the most natural one for formulating elliptic or
parabolic PDE based mesh generators. (The moving mesh PDE (1.14), for instance,
is derived using the variational approach.) For this approach, mesh equations are
defined as the Euler-Lagrange equations of a functional specially designed for the
purpose of mesh adaptation. A number of adaptation functionals have been devel-
oped in the past based on error estimates and geometric considerations. They are
discussed in Chapter 6.

Variational strategies are special examples of the so-called location-based mesh
movement strategies which control directly the location of mesh points. A differ-
ent group of strategies is velocity-based since it targets directly the mesh velocity
and obtains the location of mesh points by integrating the velocity field. A majority
of methods of this type are motivated by the Lagrangian method in fluid dynam-
ics where the mesh coordinates, defined to follow fluid particles, are obtained by
integrating flow velocity. Velocity-based strategies are presented in Chapter 7.

1.5.2 Discretization of PDEs on a moving mesh

Finite differences and finite elements have been used in this chapter for spatial dis-
cretization of the physical PDE on a moving mesh. As we have seen, the physical
PDE is discretized on the computational domain when finite differences are used and
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Fig. 1.11 The mesh points are considered to move continuously for the quasi-Lagrange approach
of temporal discretization of physical PDEs.

Xj+1

Fig. 1.12 The mesh is considered to vary only at time instants = ¢,, n = 0, 1, ... for the rezoning
approach of temporal discretization of physical PDEs.

on the physical domain when finite elements are used. This is because normally a
finite difference discretization can only be conveniently carried out on a rectangular
or a cubic mesh in the computational domain, whereas a finite element discretization
can be used directly on a non-uniform mesh in the physical domain. Discretization
in the computational domain requires that the physical PDE be transformed into the
computational variables, often giving a complicated form. In contrast, discretization
on the physical mesh can avoid such a complexity.

The effect of mesh movement in the time discretization of the physical PDE can
be treated with either the quasi-Lagrange approach or the rezoning approach. With
the quasi-Lagrange approach, the mesh points are considered to move continuously
in time (cf. Figure 1.11), and physical time derivatives are transformed into time
derivatives along mesh trajectories supplemented with a convective term reflecting
mesh movement. The new time derivative and the extra convection term are typi-
cally treated in the same way as other terms in the physical PDE. Alternatively, with
the rezoning approach, the mesh points are considered to move in an intermittent
manner in time (cf. Figure 1.12). More precisely, the mesh is updated at each time
level using certain mesh equations or generators, the physical solution is interpo-
lated from the old mesh to the new one, and the physical PDE is then discretized
on the new mesh, which is held fixed for the current time step. Interpolation of the
physical solution is a crucial step for the success of this approach, and it is often
necessary to use a conservative interpolation scheme which preserves some solution
quantities. This issue is discussed in detail in Chapters 2 and 3.
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1.5.3 Simultaneous or alternate solution

We have seen that for a moving mesh method, the discrete physical PDE and the
mesh equation give a coupled system. Some basic features of the solution procedure
for this system, along with the approach used to treat the mesh movement in the
physical PDE, are briefly discussed here. By design the rezoning approach involves
solving alternately for the physical solution and the mesh. For the quasi-Lagrange
approach, the physical PDE and the mesh equation for the moving mesh method can
be solved either simultaneously or alternately.

A simultaneous solution procedure is illustrated in Figure 1.13. For it, the mesh
equation and physical PDE are treated as one large system which is solved simul-
taneously for the mesh and physical solution. This is illustrated in §1.2 and §1.3,
where the mesh equation (1.18) is solved together with physical equation (1.13) or
(1.32). Simultaneous solution is in principle relatively simple and has the advantage
that standard, well-developed ODE solvers can be directly applied to the integration
of the extended system arising from applying the method of lines to the mesh and
physical equations. Moreover, the physical solution and the mesh are tightly cou-
pled, with the mesh responding promptly to any change occurring in the physical
solution. The main disadvantage of simultaneous solution is the highly nonlinear
coupling between the physical solution and the mesh. Even a linear physical PDE
can result in a highly nonlinear equation in the new variables (cf. (1.13)). The ex-
tended system also has a more complicated structure (cf. (1.25)) and often loses
features which the physical PDE may have in the physical variables, such as sym-
metry and positive definiteness. These factors often make the extended system more
difficult and expensive to solve.

The alternate solution procedure is illustrated in Figure 1.14. A mesh x**! at the
new time level is first generated using the mesh and the physical solution (x", ") at
the current time level, and the solution !
Note that this mesh x" ! adapts only to the current solution «” and thus lags in time.
This will not generally cause much trouble if the time step is reasonably small or the
solution does not have abrupt changes in time. If the lag of the mesh in time causes
a serious problem, several iterations of solving for the mesh and the physical PDE
at each new time level can be used (cf. Figure 1.14). The main advantages of the
alternate solution procedure are (i) its flexibility (the mesh generation part can be
coded separately as a module to incorporate into the PDE solver) and (ii) its potential
efficiency at each time step (structures for each of the physical and mesh equations
can be fully explored to improve efficiency). Since the mesh adaptation is not tied
to the solution process for the physical PDE, the mesh generator does not have to
take the form of a differential equation. A minimization-based mesh generator, for
example, can suffice equally well. In addition to the above-mentioned disadvantage
of the lag of the mesh in time, the alternate solution procedure runs the risk of

is then obtained at the new time level.
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Fig. 1.13 Illustration of a simultaneous solution procedure.
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Fig. 1.14 Illustration of an alternate solution procedure.

causing instability in the integration because it does not have a mechanism built in
to force the system back on track once the mesh is not generated accurately enough
at one time step. Relatively speaking, this risk is smaller with the simultaneous
solution method because the physical solution and the mesh are forced to satisfy the
physical PDE and the mesh equation simultaneously at each time step.

The simultaneous solution procedure has been limited mainly to one-dimensional
problems in space, and most of the existing moving mesh methods for multidimen-
sional computation employ an alternate solution procedure.

1.6 Biographical notes

Roughly speaking, mesh movement algorithms can be classified into the two groups,
velocity-based algorithms and location-based ones [85], cf. §1.5.1. Many of the
velocity-based algorithms have been motivated by the Lagrangian method in fluid
dynamics (e.g., see Batchelor [38]), and a major consideration in their develop-
ment has been to avoid mesh tangling, an undesired property of the Lagrangian
method. Examples include the method of Yanenko et al. [345] that is of Lagrange-
type. In the work of Anderson and Rai [13], the mesh is moved according to at-
traction and repulsion pseudo-forces between nodes motivated by a spring model
in mechanics. The moving finite element method (MFE) of Miller and Miller [258]
and Miller [253] has aroused considerable interest. It computes the solution and
the mesh simultaneously by minimizing the residual of the PDEs written in a finite
element form. Penalty terms are added to avoid possible singularities in the mesh
movement equations; see [88, 89]. A way of treating the singularities but with-
out using penalty functions has been proposed by Wathen and Baines [339]. Pet-
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zold [274] obtains an equation for mesh velocity by minimizing the time variation
of both the unknown variable and the spatial coordinate in computational coordi-
nates and adding a diffusion-like term to the mesh equation. Liao and his coworkers
[53, 226, 234, 236, 232, 241] employ a deformation map to move the mesh. In [84],
Cao, Huang, and Russell develop the GCL method, which is based on the Geomet-
ric Conservation Law. Interestingly, the deformation map method can be viewed as
a special example of the GCL method (see §7.1). A similar idea has been used by
Baines et al. [31, 32, 33] for the development of the so-called moving mesh finite
element method.

In contrast, location-based mesh movement algorithms provide a direct control
of the location of mesh points. A natural and important approach for designing this
type of algorithm is the variational approach for which the mesh point relocation
and movement are determined by minimizing some functional formulated to mea-
sure error or difficulty in numerical simulation. Many location-based algorithms
have been developed as variational ones, whereas some others have been based on
elliptic PDEs or other considerations. For example, Winslow [341] and Thompson
et al. [324] use a system of elliptic PDEs for generating boundary-fitted meshes.
Winslow [342] proposes to generate adaptive meshes through a variable diffusion
model. The idea is generalized by Brackbill and Saltzman [58], who combine func-
tionals representing mesh adaptivity, smoothness, and orthogonality. This is further
modified by Brackbill [57] to include directional control in mesh adaptation and to
require the terms contained in the functional to be dimensionally homogeneous. The
method of Dorfi and Drury [124] is linked to a functional associated with the well-
known equidistribution principle [115, 186] while that of Dvinsky [129] is based
on the energy of a harmonic mapping for mesh adaptation. Examples of other mesh
adaptation functionals can be found in Jacquotte et al. [202, 203, 204] (based on me-
chanical models), Knupp [211] (using vector fields), Knupp et al. [212, 214] (using a
weighted or reference Jacobian matrix), Huang and Russell [189] and Cao et al. [82]
(using a generalized variable diffusion functional with a matrix-valued diffusion co-
efficient), and Huang [176] (based on the so-called equidistribution and isotropy (or
alignment) conditions). These functionals are discussed in Chapter 6. The moving
mesh PDE (MMPDE) method developed in [81, 185, 186, 189, 190, 282] moves
the mesh through the gradient flow equation of an adaptation functional. Tang et
al. [228, 229, 316] use the generalized variable diffusion functional (cf. [82, 189])
as their adaptation functional, but discretize the physical PDE in the rezoning ap-
proach. Budd and Williams [71] use a parabolic Monge-Ampere equation to move
adaptive meshes. The methods of Ren and Wang [280] and Ceniceros and Hou [95]
also deserve special attention.

There exist a number of review articles and books addressing (at least partially)
moving mesh methods. Review articles include Russell and Christiansen [285],
Thompson et al. [326], Thompson [323], Eiseman [132, 133], Hawken et al. [169],
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Thompson and Weatherill [327], Huang and Russell [191], Cao et al. [85], Sloan
[303], and more recently, Huang [181] and Budd et al. [68]. Hawken et al. [169]
give a particularly extensive overview and list of references on moving mesh meth-
ods before 1990. Relevant books include Thompson et al. [325], Ascher et al. [16],
Knupp and Steinberg [213], Baines [29], Zegeling [347], Carey [86], and Liseikin
[238]. Relevant conference proceedings and edited books include Babuska et al.
[23], Castillo [92], Shi et al. [299], and Tang and Xu [319].

This book is mainly concerned with the r-adaptive, or moving mesh, method; for
other types of adaptive mesh methods, especially the h-adaptive mesh method and
the Adaptive Mesh Refinement (AMR) method, the interested reader is referred to
books such as Baden et al. [27], Carey [86], Ern and Guermond [135], Frey and
George [150], George [154], Lang [222], LinB [237], Plewa et al. [275], and Sarris
[293].

1.7 Exercises

1. Assume that the function u = u(x) is sufficiently smooth around point x. Find the
order of the truncation error for the following finite difference approximations:

du, . u(x+h)—u(x)

E(X) ~ h )

du, . u(x)—u(x—nh)

0 ) M)

du, . u(x+h)—u(x—h)

a9 2h ’

du, . u(x+ %) —u(x—14%)

a(X)N . h - )

@(x) _u(x+h) —2u(x) +u(x—h)
dx2 h? ’

where 4 is a small positive number.

2. Derive the three-point central finite difference approximation to the second
derivative % (x) on a non-uniform mesh. What are the leading terms in the trun-
cation error?

3. Assume that functions u(x) and p(x) are sufficiently smooth around point x. De-
rive the approximation

d du\ 1 ( (plx+h)+p(x)) (u(x+h)—u(x))

e (P%x) ~ 5 ( 2 i
_ (p(x—=h)+p(x)) (M(X)M(xh))>

2 h ’
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10.

11.

12.
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where £ is a small positive number. Find the leading terms in the truncation error
of the approximation.

. Consider a central finite difference approximation on a uniform mesh to the

boundary value problem

—u"+u' =1, Vxe(0,1)
u(0)=u(1)=0.

(a) Derive the scheme; (b) find the local truncation error; and (c) write down the
matrix form of the resulting algebraic system explicitly.

. Prove (1.11) using the chain rule.
. For sufficiently smooth functions u = u(x) and x = x(&), let i = u(x(€)). Show

that
Pu_ 1 d (1
dx?  xgd& \xg d& )’

where xg = dx/d¢.

. Derive (1.12).
. Derive the semi-discrete scheme (1.13).
. For p =1, find the general solution of MMPDE (1.14) and boundary condi-

tion (1.15) for any initial coordinate transformation x(&,0) = xo(&). Discuss the
monotonicity of the solution in space and its asymptotical behavior as ¢ — oo.
(Hint: Set x = & + ¢ and solve the equation for ¢ using the Fourier series method
or the method of separation of variables.)

Evaluate the integrals

xk Xk
[ orddx [ o
X1 X1

Yk / Yy
[ odiax [ oo
Xk—1 1

Xf—

Xk / Xk /
[ siman [ o
X1 X1

k
where ¢y and ¢y are the basis functions defined in (1.28).
Consider a linear finite element approximation on a uniform mesh to the bound-
ary value problem
—u"+u' =1, Vxe(0,1)
{M(O) =u(l)=0.

(a) Using the results in Problem 10, derive the scheme and (b) write down the
matrix form of the resulting algebraic system explicitly.

Implement on computer the finite difference and finite element schemes in Prob-
lems 4 and 11.
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13. Use direct calculation to derive (1.37).
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Chapter 2
Adaptive Mesh Movement in 1D

In this chapter we discuss more formally the principles of adaptive mesh movement
in 1D. The underlying mesh selection problem itself is quite simple to state: If one
wishes to approximate a given function u(x) using its values at a finite number of
mesh points, how should these points be chosen? The answer can usually be given
as follows: one chooses a so-called mesh density function p(x), which in some way
indicates the error in the numerical approximation, and the mesh points are then
placed in such a way that distances between them are smaller in regions where
p(x) is larger, and the distances are larger in regions where p(x) is smaller. For the
one-dimensional case, adaptivity is predicated on what is called equidistribution,
which is considered in some detail here. The argument for choosing the mesh den-
sity function p(x) will normally be motivated by the desire to minimize an error
in interpolating a function or by solving a differential equation, although in special
cases other arguments such as one based on scaling invariance are used.

Our overall goal in this chapter is to get the reader thinking about how to compute
an adaptive mesh. Fundamental to our approach is to equate the problem of finding
an adaptive mesh to finding a suitable coordinate transformation. Some implemen-
tations of equidistribution are presented, largely so as to motivate ideas which are
central to the topics of later chapters. As well, a purpose is to give a basic error
analysis which demonstrates the advantages of adaptive meshes over uniform ones
for approximating non-smooth functions or for solving differential equations hav-
ing non-smooth solutions. In doing so, we introduce specific tools which are also
useful for the study of higher dimensional mesh adaptivity, which is considered in
Chapter 4.

W. Huang and R.D. Russell, Adaptive Moving Mesh Methods, Applied Mathematical 27
Sciences 174, DOI 10.1007/978-1-4419-7196-2_2, © Springer Science+Business Media, LLC 2011
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2.1 The equidistribution principle

2.1.1 Equidistribution

The concept of equidistribution has played a fundamental role in mesh adaptation.
Given an integer N > 1 and a continuous function p = p(x) > 0 on a bounded
interval [a, D], equidistribution entails finding amesh ., : x; =a<x; <---<xy=b
which evenly distributes p among the subintervals determined by the mesh points,
in the sense that

X XN
/ px)dx=---= / p(x)dx. (2.1)
x] N1

That is, the area under p(x) is the same for every subinterval. A mesh .7}, satisfy-
ing this relation is called an equidistributing mesh for p = p(x). The function p is
referred to as the mesh density specification function, or simply the mesh density
function, and its square, p(x)z, as the monitor function. We emphasize at the out-
set that this terminology differs from that found in much of the research literature
to date, where p is typically called the monitor function. However, it is consistent
with the notation used in the multi-dimensional context, where the monitor function
refers to a matrix-valued function used for specifying the size, shape, and orienta-
tion of mesh elements, and the mesh density function refers to the square-root of
its determinant, a scalar function specifying the size of mesh elements (see Chapter
4). Moreover, as we shall see in this chapter and Chapter 4, the mesh density func-
tion is proportional to the density of the mesh when the equidistribution principle is
satisfied.

One often requires a mesh density function to only satisfy the weak condition
that it be non-negative, implying that it can vanish locally. A consequence is that
the equidistributing mesh may be non-unique, which complicates many theoretical
proofs and the actual construction of equidistributing meshes. For these reasons, we
assume henceforth that any mesh density function is by definition strictly positive,
i.e., that there exists a constant ¥ such that

p(x)>y>0, Vx¢&la,b]. (2.2)

As seen in §2.4, mesh density functions can be defined in this way without any
practical loss of generality.

Proposition 2.1.1 For a given integer N > 0, there exists a unique equidis-
tributing mesh of N points satisfying (2.1) for any strictly positive mesh density
function.

Proof. Rewrite (2.1) as
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% _ -1 .
/a p(x)dx = (N—I)G’ j=1,...,.N (2.3)
where .
o= / p(x)dx. (2.4)

By (2.2), f; p(x)dx is a strictly monotone increasing function of £, so each x; is
uniquely determined. 0

Equation (2.1) can be rewritten as

9 .
(xj—xj—1)<P>1j:ma J=2,.,N (2.5)
where o is defined in (2.4), I; = (xj_1,x;), and (p) 1, 1s the integral average of p(x)

on the interval [x;_1,x;],

R N o
|I | / x)dx = p(x)dx. (2.6)

I.
Xj—=Xj—1Jxj

J

While this discrete form is critical for actual computation, for mathematical un-
derstanding it can be more useful to consider a continuous form. Specifically,
suppose that the mesh .7, is to be generated using a coordinate transformation
x=x(&): [0,1] — [a,b] in such a way that

)Cj :x(éj)7 jzl,...7N

where

_ =1 ._
éj—(N_l), ]—1,...,

is a uniform mesh on [0, 1]. Then (2.3) becomes

x(&;)
/ p(x)dx = o, j=1,...,N.

More generally, a continuous mapping x = x(§) is called an equidistributing coor-
dinate transformation for p (x) if it satisfies the condition

(&
/a ( )p(x)dx =0&, vE € (0,1) 2.7

with ¢ defined in (2.4). Differentiating with respect to &, one sees that x(&) also

satisfies
dr _
dé

p(x) 2.8)
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We later see that it is useful to formulate the equidistribution relation in terms of the
inverse coordinate transformation, & = & (x) : [a,b] — [0, 1]. From (2.8) we have
1 d 1
——é =—. (2.9)
px)dx o©
From (2.5) and (2.8) one sees that equidistribution requires the interval length
(xj —xj_1) (respectively, dx/d& in the continuous form) be small in places where
pj (respectively, p(x)) is large.

Example 2.1.1 Find the equidistributing coordinate transformation for the mesh
density function

p(x) =1+R(1 —tanh*(Rx)),  x€[-1,1]

where R = 100.
To solve this problem, we rewrite (2.9) as
¢ _p()
dx o’

where for this mesh density function
1
o= / p(x)dx =2+ tanh(R) — tanh(—R).
~1

Solving the differential equation together with the boundary conditions &(—1) =0
and £(1) = 1 yields

£ 1 + x+ tanh(Rx) — tanh(—R)
~ 2+tanh(R) — tanh(—R)

(2.10)

It is not obvious that (2.10) can even be solved analytically for x(&). The coordinate
transformation and its inverse are plotted in Figure 2.1. Note that & = £(x) has a
steep gradient near x = 0 where p (x) attains its maximum, whereas x = x(& ) changes
much more smoothly. One might conclude that it is better to use mesh equations
formulated in terms of x(&) than & (x), but we see in §2.3 that for certain situations
the formulations involving & (x) can in fact have some computational advantages. [J

2.1.2 Optimality of equidistribution

The popularity of equidistribution is due largely to its optimality properties. In the
context of approximating a function u = u(x), which is either a given function be-
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Fig. 2.1 Equidistributing coordinate transformation x = x(&) and inverse coordinate transforma-
tion & = £ (x) for Example 2.1.1.

ing interpolated or the solution of a PDE being solved, the mesh- and solution-
dependent factor in an error estimate typically has the general form

N

E(F)=N-17Y (hif,)". (2.11)

=

See the truncation error in §2.4, for example. The factor (N — 1)* is included so that
E(.7,) is asymptotically independent of the mesh, as we shall see in (2.12) below.
In (2.11), hj = |I;| = x; — xj—1 is the mesh spacing, s > 0 is a real number, and
fj denotes some average on I; = (x;_y,x;) of a positive function f which generally
depends upon a derivative or derivatives of u. The mesh function value f; can appear
in a variety of forms, but in the limit it approximates the integral average of f(x) on
1 Js i.e.,
- _ 1 X
= | o

We shall assume that this is always the case. Noticing that

o (xj—xj-1) dx
S LU

in the limit we can derive the following continuous form for the bound (2.11):

(N—1)"!

- +1
( XZ Jf]s
j=2
b dx
. ;/ KN fax, as maxh—0. @12)
2| :
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An optimal coordinate transformation is defined as a coordinate transformation & =
& (x) minimizing E[§].

Theorem 2.1.1 (Optimality of the equidistributing coordinate transforma-
tion) Suppose that an error bound is of form (2.11) for a real number s > 0 and a
continuous, strictly positive function f = f(x) on [a,b]. Letting 6 = |, f f(x)dx, then

the inequality
b (| dx
eigl= [ (|5

holds for all invertible coordinate transformations x(&) from [0, 1] to [a,b).
In addition, the lower bound is attained for a coordinate transformation satisfy-
ing the equidistribution relation (2.8) for the mesh density function p = f(x). Thus,

f)‘fdx > o't! (2.13)

any equidistributing coordinate transformation for p = f(x) is an optimal coor-
dinate transformation with respect to the asymptotic error bound E[&] defined in
(2.12).

Proof. We first prove that the functional E[] has a constant lower bound for
all invertible coordinate transformations. By Theorem A.0.3 (with r := —1, s := s,

w:=f/o,and f := (f g—g )AY) in Appendix A, we get
[ (1%
a \|d§

i —1
S f H b /| dx -1 f
1) 5] Zl/a (\def> de] |
which implies (2.13).

Note that the lower bound o**! is a constant independent of the coordinate trans-
formation. It is easy to see that this lower bound is attained for any coordinate trans-
formation satisfying the equidistribution relation (2.8) for p = f(x). 0

While (2.12) and Theorem 2.1.1 are concerned with the continuous form of the
error bound, the actual discrete error (2.11) is described in the following theorem.

Theorem 2.1.2 (Optimality of the equidistributing mesh) Suppose that an
error bound is of the form (2.11) for a real number s > 0 and a continuous, strictly
positive function f = f(x) on |a,b]. Then

N
E(G)=N-10Y () 26 — o, VFhedy. (@14
j=2

Here, Iy = {ﬁh ty1 =a<yp <..<yy=Db}isthe set of all partitions of N points,
fj =j-1,5j) ﬁj =Yy;i—Yj-1,On=Y%; Ejfj, where f] denotes a certain average of
fon I, and the limit is taken as max;hj — 0.

In addition,



2.1 The equidistribution principle 33

E(%) =0 — o' as  max(x;—xj_1) —0 (2.15)

for any equidistributing mesh 9}, satisfying

O,
N—-1’

(xj—xj—1)pj = ji=2,..,N (2.16)

where 6, =Y ;h;p; and p; = f;.

Proof. From Theorem B.0.11 in Appendix B,

1

1 I 1 o

MZ(hjfj)M] > o1 Xl
J

J

and inequality (2.14) follows. The equality in (2.15) is obtained by simply inserting
(2.16) into the bound (2.11), and the asymptotic result follows assuming that f;
approximates the integral average of f on /; in the limit. 0

Note that the quantities 6 and o, in Theorem 2.1.2 are mesh-dependent. As a
consequence, an equidistributing mesh does not necessarily give the lowest error
bound among all partitions of N points and is therefore not necessarily the optimal
mesh. Nevertheless, an equidistributing mesh is asymptotically optimal in the sense
that its error bound E(.7},) converges to the constant lower bound in (2.14) as long
as

max(xj 7)61;1) — 0. (217)
J

Fortuitously, condition (2.17), a necessary condition for ensuring this asymptotic
behavior of the error bound, is shown in §2.4 to hold for the equidistributing mesh
as N — oo, In particular, we show that

2(b—a)
X < =~ 7
mjax(xl xj—1) < N1

provided the mesh density function is suitably chosen.

Linearly varying error measures. The error bound in Theorem 2.1.2 is propor-
tional to a power of o, for the equidistributing mesh, so 6, may be viewed as a
measure of the total “error” over the physical domain and the mesh density function
p; as an “error” density.! Notice that p ; (= f;) depends upon the mesh, but not in a
crucial way, and under the condition (2.17) it will converge to p(x;) as N — co. As

! The mesh density functions defined in §2.4 and §2.9 are mostly scaled by a regularization param-
eter oy, > 0. In those cases, it is more appropriate to view oy,p; as an “error” density and @, 0}, as
the total “error”” over the physical domain.
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a consequence, the corresponding “error’” measure,
hipj, (2.18)

varies linearly with ; (the size of I;). Finding a linearly varying error measure to
use to define the mesh density function for an equidistributing mesh is done in early
mesh adaptivity research; e.g., see Ascher et al. [16] (Chapter 9), Pereyra and Sewell
[273], and Lentini and Pereyra [227]. As we shall see in §2.5.4, it provides a natural
tool for error estimation and control.

2.1.3 Equidistributing meshes as uniform meshes in a metric space

Thus far, we have considered adaptivity primarily from the point of view of the
mesh generation problem, and we have derived the equidistribution principle from
the desire to properly control the size of mesh elements. It is also useful, especially
in multi-dimensions, to view an equidistributing mesh as a uniform mesh in a metric
space (cf. Chapter 4). The main advantage of this approach is that a uniform mesh,
even in a metric space, can be described both geometrically and analytically in a
relatively simple manner.

In the current 1D situation, we can define the monitor function as M = p (x)z, as
we discuss in detail in Chapter 4. The distance between any two points ¢ and d in
the metric specified by M is given by

[ Vastnax= [ pwjax,

where det(-) denotes the determinant of a matrix. It is easy to see that a uniform
mesh in the metric specified by M, or an M-uniform mesh for short, satisfies the
equidistribution relation (2.1). Thus, generating an equidistributing mesh for a given
p is equivalent to generating an M-uniform mesh.

2.1.4 Another view of equidistribution

Another closely related but somewhat different approach is to consider the problem
of function approximation. Specifically, given a function u = u(x) defined on [a, ],
we seek a coordinate transformation x = x(&) : [0, 1] — [a,b] for which u(x(§)) is
sufficiently well-behaved that it can be approximated efficiently on a uniform mesh
in this new coordinate.

Take piecewise constant interpolation as an example. For a given uniform mesh,
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=1
(N—=1)°

Ei= j=1,..,.N

a piecewise constant approximation can be defined as

u(x(8)) =ulx(G; 1)), VEE[§-1.8)], j=2,...N

Nl—

where 5}.7 1 is the midpoint of the interval [§;_1,&;]. The approximation error can
2
be expressed as

1 g
(x(8) ~ulx(@ ) = (€& p) [ guleldy g +5(E ;s

2

If a coordinate transformation can be chosen such that
d
Eu(x(é)) =c VEe|0,1] (2.19)

for a fixed positive constant c, then

¢
max _[u(x(&)) ~u(x(&; )| = 50—+ (220
gelgio1.8)) 172 2(N-1)
so the size of the error is roughly the same on all mesh intervals. As a consequence,
a uniform mesh will be efficient for resolving u(x(&)) with piecewise constant in-
terpolation.

The condition (2.19) can be rewritten as

@
dx

dx

E—c.

If |du/dx] is strictly positive on [a, b], then defining p(x) = |du/dx| we have

d
P(X)é =c. (2.21)

The constant ¢ must satisfy a compatibility condition, viz., integrating (2.19) over
[0,1] we see that

c_/olp(x);bgdé :/ahp(x)dxz .

Inserting this into (2.21) gives precisely the equidistribution relation (2.8).
If on the other hand |du/dx| is not strictly positive on [a, b], then we could instead

() +o(2) -

require
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where o > 0 is a regularization parameter. But this again leads to the equidistribu-
tion relation (2.8), with the mesh density function now being given by

_ 14 1 (du\?

p= o\dx/) "’
Thus, in both cases we get the same adaptivity relations as derived previously
from a different (mesh generation) viewpoint. The distinction between these ap-
proaches is rather subtle in one dimension, but in higher dimensions it is more inter-

esting, and provides insight into different adaptivity strategies, as we see in Chapter
4.

2.2 Computation of equidistributing meshes

Although its existence and uniqueness are guaranteed theoretically, in practice the
equidistributing mesh can rarely be found exactly because the integrals in (2.1) must
normally be approximated. Thus, one has to rely on numerical methods for finding
approximations to the equidistributing mesh even when u(x) is given explicitly.

2.2.1 De Boor’s algorithm

A simple yet useful approximation method for finding an equidistributing mesh is
de Boor’s algorithm [115], which is described below.

Assume that the mesh density function is known on an arbitrary background
mesh .7, : y; =a <y, < --- < yk = b, which can be thought of as a prescribed
mesh or as the current approximate mesh in an iterative process. The idea behind
de Boor’s algorithm is to approximate p = p(x) on this background mesh by a
piecewise constant function of the form

(P1)+p(2)), for x € [y1,2]

plx) = ”(.P(n) +p(3)), for x € (y2,y3] (2.22)

D= B —

%(p(nyl) +p(k)), forxe (yk_1,yk]

and to then find the equidistributing mesh for this piecewise constant function. De-
noting

P) = [ plo)d,
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then

J . .
P(YJ)ZZ(Yi—Yi—l)w, j=2,...,.K
im

and the equidistribution relation (2.3) now reads as

P(x;) =&P(b),  j=2,..N—1

where P(b) = P(yk). To find x;, 2 < j <N — 1, one first determines the index k such
that

P(yi—1) < &;P(b) < P(yi)-
Then, since P(x) is piecewise linear, x; can be directly calculated from

() — ) PO FPOW) e iy

) P(yi-1)

or

2(5;P(b) = P(ye-1))
P (e-1)+p ()
Note that one call to de Boor’s algorithm results in an equidistributing mesh

Xj=Yk-1+

only for the piecewise constant function p(x) defined in (2.22). Iteration is normally
required to obtain a good approximation to the equidistributing mesh associated
with the underlying mesh density function p = p(x). A simple iteration procedure
is to let the current approximation now be the background mesh and to use the
nodal values of the mesh dens1ty function on it to generate a new mesh. A sequence
of meshes of N points, {3 ~_y> can be generated this way. When it converges,

% =lim, fh( ") satisfies

(ﬁj_ﬁj_l)w —(&—& )6,  j=2,..N (2.23)
where N
Z —%1) M (2.24)

Pryce [277] proves that the mesh sequence produced by the corresponding itera-
tive procedure with a piecewise linear approximation to the mesh density function
converges to a limit mesh which satisfies the relation (2.23) provided that the mesh
density function is sufficiently smooth and N is sufficiently large. He also shows
that the convergence rate depends upon the number of mesh points N, where the
larger N, the faster the iteration converges. Subsequent theoretical results of Xu et
al. [343] show convergence for the above case of piecewise constant interpolation.

For a given approximation to an equidistributing coordinate transformation or
mesh, it is useful to know how closely it satisfies the equidistribution principle. In
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the continuous case, the equidistribution quality measure is defined as

px

Quyl¥) = ==, (225)
where Xg = dg This definition is motivated from (2.8). It is a simple but instructive
exercise to show that ||Qegl|es = max, Qeq(x) > 1 and that the mesh satisfies (2.8) if

and only if max, Q.4 (x) = 1. A discrete version of the measure can be defined as

(p(xj)+pxj—1)) (xj—xj-1)

Qeqj = 20, (&—&-1)

j=2,..,N (2.26)

where
o (X —xj-1) (P(xj)+P(xj—l))
=ligg ) 2

j=2

Like the continuous equidistribution quality measure, it satisfies max; Q.4 ; > 1.

Example 2.2.1 Consider the mesh density function

p(x) = 1420(1 —tanh?(20(x — 0.25))) + 30(1 — tanh?(30(x — 0.5)))
+ 10(1 —tanh®>(10(x — 0.75))) for x € [0,1]. (2.27)

As for Example 2.1.1, an analytical formula can be found for the inverse coordinate
transformation x(&) for this mesh density function.

Starting with a uniform mesh, a sequence of meshes is generated with de Boor’s
algorithm to obtain a good approximation to the equidistributing mesh. The num-
ber of iterations, Ifer, required for the difference between two consecutive iterates,
[ ﬂh("“) — Zl(”) [l = max; ||x§-"+l) —xﬁ-") ||, to reach 108 is listed for various values
of N in Table 2.1. For N = 11, the algorithm fails to converge (denoted by N.Cnvg).
The results confirm the theory of Pryce [277] and Xu et al. [343] that the iteration
converges faster for larger N. The table also lists the difference between the exact
equidistributing mesh .7, for p = p(x) and the convergent mesh .9, measured as

Bl Bl
max; |£; —x;|, and the ratio max ;{ -

S } The latter shows how far a com-
puted mesh point is from the correspondmg one in the (exact) equidistributing mesh
relative to the size of the neighboring subintervals. The mesh differences decrease at
roughly the rate O(ﬁ) (as predicted theoretically) while the mesh ratios converge
at 0(%)

Numerical results obtained with N = 81 and rol = 103 are plotted in Figure
2.2 (a) — (d). It can be seen in Figure 2.2(b) that the measure of the mesh density

d(x), with its nodal values being defined as d(x;) = (=X ) is roughly pro-

XJH =
portional to the mesh density (specification) function p(x) in F1gure 2.2(a). This

indicates that the mesh is approximately equidistributing (see (2.5)). Note that the
mesh points are concentrated near the points x = 0.25, 0.5, and 0.75, where the mesh
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Table 2.1 Results for de Boor’s algorithm for Example 2.2.1. Iter is the number of iterations
required for the difference between two consecutive iterates to reach 1075,

N [ 11 21 41 81 161 321 64l

Iter N.Cnvg 66 13 10 9 7 6
max; |£; — x| 3.58e-2 1.68e-2 6.77e-3 2.12e-3 5.69¢e-4 1.48e-4
max ,»{X‘fgj‘;‘/_,% 9.00e-1 6.33e-1 3.72e-1 1.88e-1 9.22¢-2 4.53¢-2

Adaptation Function

Eq Quality Measure

1 2 3 4 5 3 8 [ 10 1 2 3 4 5 6
teration Number (k) teration Number (k)

Fig. 2.2 Numerical results for Example 2.2.1 using de Boor’s algorithm and N = 81. (a) Points cor-
responding to the convergent mesh shown on graph of p = p(x). (b) Density of the mesh d(x) plot-

+1 +1
n+l1) j”x;n )7

ted against x. (c) Difference between two consecutive iterates, || yh( - an) |l = max

xS")H, plotted against iteration number. (d) Equidistribution quality measure, ||Qcq|-, plotted
against iteration number.

density function has relative maxima. The convergence history is shown in Figure
2.2(c). The last figure shows that ||Qcq||- rapidly approaches 1, meaning that the
equidistribution relation (2.5) or (2.8) is nearly satisfied after a few iterations. 0
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2.2.2 BVP method

While de Boor’s algorithm is simple and reliable, it unfortunately does not extend
easily to higher dimensions. We consider here a method for computing an equidis-
tributing mesh which is based on a boundary-value-problem (BVP) formulation of
equidistribution. Higher dimensional generalizations are considered in later chap-
ters.

There are several ways to derive such a formulation. First, differentiating (2.8)
with respect to &, one sees that x(&) satisfies the quasi-linear second-order differen-
tial equation

% (p(x)jg) =0, (2.28)

subject to the boundary conditions
x(0)=a, x(1)=b. (2.29)

A variational formulation of the coordinate transformation problem which is par-
ticularly useful and fundamental when considering the multi-dimensional case is the
following: Find a transformation x = x(£) which satisfies (2.29) and minimizes the

functional 1 5
1 d
1] :5/0 <p(x)d;§) dE. (2.30)

From basic calculus of variations (e.g., see [106] and [153]), a minimizer satisfies
the Euler-Lagrange equation of the functional.

Proposition 2.2.1 The Euler-Lagrange equation of (2.30) is given by (2.28).

Proof. Let x = x(& ) be a minimizer and 8x(&) an arbitrary perturbation satisfying
the homogeneous boundary conditions 6x(0) = dx(1) = 0. Define the function

2
ste)=tixres = 3 [ (ptrreon T2 ) g,

Then the variation of /[x] can be found as
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dg
de |,
2

2005 (00 G e p( ) e

A [p(x) <>(j§) jé(p%)d&)]ﬁxdﬂpdg

—— [ ot (ot ) s+ G2

Setting 61 = 0 gives

‘/ol”@jé( ’5)5“’“” aE

Since this holds for all perturbations dx, by the vanishing theorem in calculus [153]
we obtained the Euler-Lagrange equation (2.28) for /[x]. O

o1

1

1—0 Véx: 6x(0) =0x(1) =

One can alternatively formulate the optimization problem in terms of the inverse
coordinate transformation & = &(x) : [a,b] — [0, 1]. Differentiating (2.9) with re-
spect to x, one obtains the linear second-order differential equation

£ ()

for & (x), subject to the boundary conditions

E(a)=0, &(b)=1. (2.32)

Equation (2.31) is the Euler-Lagrange equation for the functional

&= ;/abp(lx) (Zi)zdx, (2.33)

where for notational convenience we again write the functional simply as /. A min-
imum of /[&] thus satisfies (2.31).

There are two major advantages in formulating the equidistribution relation in
terms of the inverse coordinate transformation & = £ (x) instead of the coordinate
transformation x = x(&). The first one is that the functional 7 in (2.33) is quadratic
and its Euler-Lagrange equation (2.31) is linear. In contrast, the functional in (2.30)
is generally not quadratic and (2.28) is nonlinear. The other, while not a relevant
consideration in the one-dimensional case, is that the linearity of (2.31) makes it
easier to ensure existence, uniqueness, and well-posedness of the (inverse) coordi-
nate transformation in multi-dimensions (e.g., see [129]).
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Unfortunately, neither (2.31) nor (2.33) is in a form amenable to direct com-
putation of an equidistributing mesh because the inverse coordinate transformation
does not directly give the node locations on the physical domain. (See §2.3.2 for the
use of the inverse coordinate transformation in the computation of equidistributing
meshes.) A common practice is to interchange the roles of the dependent and inde-
pendent variables in the Euler-Lagrange equation for 7[£]. In the one-dimensional
case, such an interchange simply transforms (2.31) into (2.28), but in higher dimen-
sions this interchange bears a considerable cost, as we see in Chapter 6.

We are now in the position to introduce the BVP method. Suppose that an ap-
proximation ,ZLW to .7}, and a mesh density function p(") defined on it are given.
Discretizing (2.28) on a computational mesh .7,¢ : &j, j=1,...,N using central finite
differences, we get, for j =2,....N—1,

(n) (’l)) (x(H ) (el ))

2 pxiiy) +p(x; i T
Ejv1—Gj-1 2 (G511 =8)
SRR N A SR IR (2.34)
2 (& —&j-1) | |

Keeping p fixed for the current iteration, this system together with the boundary
conditions
A =g D —p, (2.35)

is solved for the new approximation 9,;””. Since the mesh density function p is
chosen to reflect large solution variations and is often highly nonlinear, the BVP
(2.28), (2.29) is also highly nonlinear. When freezing p on the current mesh, the
iteration scheme (2.34) may fail to converge, especially when N is small and/or p (x)
changes abruptly. This is seen in the next example. As for many iteration schemes,
convergence can be improved by using relaxation or a quasi-time approach, where
(2.28) is embedded into a time-dependent mesh movement PDE having a steady
state solution as its solution (cf. §2?7?).

Example 2.2.2 The mesh density function is the same as in Example 2.2.1, i.e.,

p = 1+20(1 —tanh?(20(x — 0.25))) + 30(1 — tanh?(30(x — 0.5)))
4 10(1 — tanh?(10(x — 0.75))) for x € [0,1].

The BVP algorithm is used for computing the equidistributing mesh with the it-
eration convergence tolerance set at fol = 1078, This produces an adaptive mesh
almost identical to that for de Boor’s algorithm (cf. Figure 2.2), which is not sur-
prising since the mesh sequences converge to the same limit mesh. The convergence
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Table 2.2 The number of iterations required to achieve Hﬂh(n“) - Zl(n) [|lo < 1078 for the BVP
method for Example 2.2.2.

N | 11 21 41 81 161 321 641
IterlN.Can N.Cnvg N.Cnvg 77 39 40 40

(a):N=161 (b):N =641

M
M

Diff Between Consecutive
B

o L L L . L L L L L L
o 5 10 15 20 25 30 35 40 0 5 10 15 20 30 35 40
Hteration Number (k) teration Number (k)

n+1) (n+1

Fig. 2.3 Difference between two consecutive iterates, || ZI( - 57,1(") [l = max; [|x; - x&”) II,

is plotted against iteration number for (a) N = 161 and (b) N = 641 for Example 2.2.2 with the
BVP algorithm.

properties of the BVP algorithm are shown in Table 2.2. The algorithm does not con-
verge when N is small. Interestingly, for larger N the required number of iterations
first decreases with N and then stays around 40 for large N. This convergence be-
havior is shown for large values of N in Figure 2.3. One possible interpretation for
this phenomenon is that when N is large, the convergence of the algorithm is not
merely influenced by the approximation error in the mesh density function, but is
also largely determined by the particular linearization employed in (2.34). 0

2.3 Moving mesh PDEs

2.3.1 MMPDE:s in terms of coordinate transformation

Up to this point, we have studied equidistribution for time-independent problems.
For the numerical solution of time-dependent problems, the mesh density function
will generally depend upon the solution and hence on time, so it is necessary to
employ a time-dependent mesh or coordinate transformation as well. In principle
we can still use the boundary value problem corresponding to the time-independent
problem (2.28) and (2.29) to determine such a coordinate transformation x = x(& 1),
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viz.,

d dx
2 () n
x(0,t) =a, x(1,t)=0. (2.37)

However, there are several advantages to employing a PDE that explicitly involves
the mesh speed. First, a semi-discretization of such a mesh equation using finite dif-
ferences or finite elements gives a system of ODEs, whereas a semi-discretization of
(2.36) produces a system of algebraic equations. When applied to the numerical so-
Iution of PDEs, as seen in §1.2 and §1.3, the former leads to a system of ODEs and
the latter to a system of DAEs (differential-algebraic equations). It is known that
an ODE system is often easier to integrate than a system of differential-algebraic
equations. Moreover, introduction of mesh speed into the mesh equation provides
a degree of temporal smoothing for mesh movement, which is necessary for accu-
rate integration of many physical PDEs. Furthermore, as mentioned in §2.2, a mesh
equation involving mesh speed can be used as a quasi-time approach for obtain-
ing an equidistributing mesh for a time-independent mesh density function, i.e., for
computing x(&) = lim; .. x(&,7), where 7 is used as a continuation parameter.

A mesh equation involving mesh speed is referred to as a moving mesh PDE
(MMPDE). There are numerous ways of formulating MMPDEs (e.g., see [185,
186]), and indeed, it can be unclear which MMPDEs to prefer without careful anal-
ysis and computational comparison. In this section we derive a few of the more
popular MMPDEs using the approach of [189, 190], where an MMPDE is chosen
as the gradient flow equation of an adaptation functional. This approach has the
important advantage that it can be straightforwardly extended to multi-dimensions.

For a given mesh density function p = p(x,?), the functional corresponding to

(2.33) is now ,
1 b &
IE] = E/a P <8x> dx. (2.38)

The direction for & which reduces the value of I[£] is given by the gradient or
heat flow equation for this functional (hereafter, simply called the gradient flow
equation), which has the form

¢ P 61
= =7 %, (2.39)
where 01/0& is the functional derivative of I[£], T > 0 is a user specified parameter
for adjusting the response time of mesh movement to changes in p(x,z), and P
is a positive-definite differential operator which can be chosen with considerable
flexibility, as we discuss below. From standard calculus of variations, this functional
derivative is defined (cf. §2.2) in terms of the first variation through the relation
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b o1
a 68

Arguing as for the steady state case for I[£], it can be shown that
o _ 9 (196
S Ix\padx)’

dE PI [19¢&

22 (222, 2.40

90 Tox (  ox (2.40)

The use of the gradient flow equation can be largely motivated by the following
stability result.

51 = SEdx, VSE: §E(a) = SE(b) =0.

s0 (2.39) becomes

Theorem 2.3.1 Let & = E*(x,t) be a minimizer of functional (2.38). Assume
that the mesh density function is chosen such that, for a given T > 0,

dE*

0 < Pmin < P(XJ) < Pmax; ’8t <S, Vv (x,t) € [Chb] X [O,T] 2.41)

where Pumin, Pmax» and S are positive constants. Then, the difference between the
solution & (x,t) to (2.40) (with P = 1) and the minimizer £* (x,t), w(x,t) = & (x,1) —
E*(x,t), is bounded by

1/2

( / bw(x,t)zdx> < o T ( / bw(x70)2dx>

+ Tpmaxsz\/m (

1/2

L
| —e pm) Vi €[0,T]. (2.42)

Proof. We first notice that the minimizer & = £*(x,¢) of the functional (2.38)
satisfies the equation (cf. (2.31))

0 1 J&*

- 22 ) =0 2.43

dx (p(xJ) dx ) (243)
and the boundary conditions (2.32). It is not difficult to show that

£ (x,1) = Ja PE1EE (2.44)

2 p(&.1)dx’

from which the time derivative can be found as

aé* B fx ap(it)di B fb 8p(it)di

a _ or a_ dr

o [Pp(xr)dx [P p(x1)ds

E*(x,1). (2.45)
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The difference between the solution & (x,7) to (2.40) (with P = 1) and the minimizer
E*(x,t) satisfies the homogeneous boundary conditions w(a,t) = w(b,t) = 0 and

differential equation

ow 19 (1dw dE*

ot  tdx \p ox ot~
Multiplying this equation by w, integrating with respect to x over [a,b], and using
integration by parts on the diffusion term, we have

1d b, 1 b1 ow\? b Q&

= dx=——= [ —|=—)] dx— dx.

2ar . *c/ap(ax) * /a ar "
Applying Schwarz’s inequality to the last term gives

1/2

1d >, 121 ow)? b, NYE( b 9ER\?
=— dx<—— | —|=5-] d d d .
sl s 2[5 (5) e ([oe) (L(5)

Using the assumptions on p(x,#) and applying Poincaré’s inequality (cf. Theorem
A.0.7 in Appendix A) to the diffusion term, we then have

1d b 2 b b 1/2
—— / w2dx < - / w2dx + (/ wzdx) SvVb—a.
2d[.a Tpm(/lx-d Ja

Rewriting the left-hand side as

1d b, b, d b,
Zdt/ade_(/ade) dt(/qux

1/2
and dividing both sides of the inequality by the factor ( / ah wzdx> gives

d b 1/2 2 b 1/2
</ wzdx) < - (/ wzdx> +Svb—a.

E o Tpmax

1/2

Integrating both sides in time we obtain (2.42). 0

It is remarked that the assumption (2.41) is only made for theoretical pur-
poses. The restrictions simply require that p(x,7) be bounded away from zero and
from above and not change too fast in time (cf. (2.45)). Moreover, for the time-
independent case where p = p(x), it is easy to see that S = 0, and (2.42) implies

that
1/2 1/2

b 2 b
< / w(x,t)zdx> < e Thmar ( / w(x,0)2dx) , (2.46)
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i.e., &(x,7) tends to £*(x) exponentially as r — oo. When p = p(x,t) depends upon
time, the theorem implies that

1/2

(/ab(é(x,t) - 5*(x,t))2dx> =0(1). (2.47)

In other words, & (x,7) stays of the order O(7) close to the minimizer &*(x,7) in the
L? sense.

Returning to MMPDE (2.40), note that it is formulated in terms of the inverse
coordinate transformation & = & (x,r). As previously mentioned, this formulation
is common in the context of variational mesh adaptation since it gives a mapping
which in higher dimensions is less likely to be singular — e.g., see Dvinsky [129]
and Chapter 6. But (2.40) is not convenient to use in actual computation since
& = & (x,t) does not explicitly specify the node location on the physical domain.
A mesh equation for the coordinate transformation x = x(&,7) instead can be ob-
tained by interchanging the roles of dependent and independent variables in (2.40).
This interchange can be done as follows: Differentiating both sides of the identity

5 :g(x(§7t)’t) (2.48)

with respect to & while holding 7 fixed gives

Q& ox ox  [IE\!
Differentiating (2.48) with respect to ¢ while holding & fixed gives
_d&  dEox
=t
o dx  oxdE
x X
o = _ﬁy (2.50)
From (2.49) and (2.50), the gradient flow equation (2.40) becomes
dx 1dx [ dx\ *(ox\"' 9 [ ox
s (eaz) (52) a2 (e3e) ey
By choosing P = (px¢ )% in (2.51), we obtain the so-called MMPDES5 [186]:
dx 14 dx

A slightly different choice P = (px‘g)2 /p is suggested in [175] to make the mesh
equation more spatially balanced throughout the physical domain. This results in
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the modified MMPDES
) ox 1 0 ox

Moreover, the choices
po 2x (0 2\ ([ ox\?x
BRI PoE) 38

r-5 (i) (+%) %

lead to the so-called MMPDE4 and MMPDEG6

and

A\ 12 (o
(MMPDEA4): 3 (paé) =13 (p ag) , (2.54)
. 2%x, 14 ox

Note that these MMPDEs all have in common the fact that they contain the left-
hand-side term of the equidistribution relation (2.36), i.e.,

i% (p(;}g) . (2.56)
This term plays the role of a driving force for mesh movement and provides the
mechanism to pull the mesh back toward equidistribution of the mesh density
function p when it drifts away from equidistribution. The term vanishes when the
equidistribution relation is satisfied, giving no mesh movement at that point. More-
over, when p is time independent and x(&,7) = x*(&) holds initially, where x*(&)
is the corresponding equidistributing coordinate transformation (see (2.28)), then
x(&,1) = x*(&) holds for all time. In this case, x*(&) is an exact solution to these
MMPDEs.

The above MMPDEs can be discretized in a standard way. Consider the mod-
ified MMPDES as an example. A spatial discretization of (2.53) (or (1.14)) with
central finite differences on a uniform computational mesh is given in (1.18) and for
convenience repeated here: for j =2,....N — 1,

dxj 1 [pjt1+p; PjtPj-1

@ " pmAE | 3 G TmT T a2

where x; ~ x(&;,7) and p; = p(xj,). The dependence of p on x and 7 often occurs
only through its dependence on the physical solution u = u(x,). In such a case, we
can write p; = p(u(x;,t)). Use of (2.57) can be viewed as the method-of-lines ap-
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Table 2.3 The number of time steps required to achieve max; x;f“ —x;’\ < 10~® for modified
MMPDES (2.58) for Example 2.3.1.

At\ N[ 11 21 41 81 161 321 641
1 |[|[N.Cnvg N.Cnvg N.Cnvg 236 105 91 88
0.1 [[NCnvg NCnvg 102 85 78 76 74
001 [[ 117 121 135 140 145 146 146

proach, either for computing the mesh for a given mesh density function p = p(x,1)
or for the simultaneous solution of a coupled system of mesh and physical equations
(cf. §1.2). Discretizing further in time and using the backward Euler discretization,
e.g., but calculating the mesh density function at the previous time step, we obtain

+1 n n
X7 _x? _ 1 pj+1 +p] (xn+1 _xn+1)
At pltAg? 2 T
Pj+Pj
_ %(XSHJ _xrlljg) i| , (258)

where ¥} ~ x(&7,1,) and p = p(x},1,). Note that (2.58) is a parabolic version of
(2.34).

Example 2.3.1 The mesh density function is the same one as for Example 2.2.1,
ie.,

p = 14+20(1 —tanh?(20(x — 0.25))) +30(1 — tanh*(30(x — 0.5)))
+10(1 — tanh?(10(x — 0.75)))  for x € [0,1].

Starting with an initial uniform mesh, the scheme (2.58) with 7 = 1 is used to com-
pute an approximation to the equidistributing mesh. The number of time steps (N7'S)
required to achieve max |x;5+1 —x] < 1078 is listed in Table 2.3 for three choices
of At. One can see that for a fixed Az, the convergence of the algorithm improves
as N increases and NT'S stays almost constant for large N. NT'S is plotted against
At in Figure 2.4 for the case N = 641. The result shows NT'S = O(At %) for small
At, meaning that the convergence of the computation occurs around the time instant
t. = NTS x At*?. Interestingly, for relatively large Az, NT'S changes very little and
is not necessarily even monotone decreasing. 0



50 2 Adaptive Mesh Movement in 1D
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Fig. 2.4 The number of time steps required to achieve max; |)c';+l =X < 10~8 for the scheme
(2.58) with N = 641 is plotted against Az for Example 2.3.1.

2.3.2 MMPDE:s in terms of inverse coordinate transformation

Mesh equations (2.31) and (2.40) have not normally been used for the computation
of adaptive meshes. This is mainly because (i) the inverse coordinate transforma-
tion does not directly give the node locations on the physical domain and (ii) the
inverse coordinate transformation has a steep gradient in the regions where p(x) is
large (cf. Figure 2.1) so that obtaining a reasonably accurate approximation requires
a priori having a good adaptive mesh (which is precisely what we want to com-
pute). Nevertheless, there are some situations where these difficulties can be fairly
easily overcome. For instance, when solving a time-dependent problem the mesh at
the previous time step can be used for solving (2.31) or (2.40). Moreover, the new
physical mesh can be obtained from a new & mesh using either an iteration proce-
dure (see Hagmeijer [163]) or linear interpolation, which is what is described in this
section.

Once again, we take the simple case of the MMPDE (2.40) with P = 1. Thus,
consider

dE 19 [109¢

— = —= 2.59

dt Tdx < p 8x> ’ (2.59)
which is referred to as MMPDES5xi due to its similarity to (2.52). Assume that a

physical mesh
G X mx(Euta) j= 1N
is available at time t,,, where

j—1
ZIC: éj:m’ J= l,...,N

is the uniform computational mesh. Using a backward Euler-type time discretization
of (2.59), we obtain
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n+1 n n+1 n+1
éj _éj _ 2 ( j+1 _éj 2
n 7 n n n
At T(xj+1_xj71) X —=xp Pl +p]
1 1
§;+ _ gn+t 2

j—1
n n n n
Xj =X PPy

) : (2.60)

which combined with the boundary conditions 5{”1 =0and 61’\1,“ =1 gives a sys-
tem of equations for the new computational mesh

c,n+1 | n+l - _
7, DG j=1.,N.

Since the mesh density function is computed at7 =, i.e., pj = p (x?,t,,), the system
is linear, but as a consequence there is a time lagging problem with this scheme (see
discussion on time lagging in §1.5.3 and §2.6).
By construction, the new computational mesh ﬂ,f’"“ is related to the physical
mesh .7} by
é}l'wrl %€<x;€atn+1)? j=1..,N

or
P x(E ), j=1,.N (2.61)

where & = & (x,1) denotes the inverse of the coordinate transformation x = x(&, 7).
From this relation, one can see that the function x = x(&,,.) can be approximated
by the piecewise linear polynomial interpolating the paired points (& J’f“ 7x;?) formed
by the nodes of meshes 9;’"“ and g, viz.,

(& tyir) 2 x(E) = (T, T8, (2.62)

where IT; denotes the piecewise linear polynomial. Recalling that the desired new
physical mesh ﬂh”“ is related to the uniform computational mesh .7, by

x;!“ ~x(Ejtarr), j=1,..,N (2.63)

from (2.62) one can obtain the new physical mesh as
X =L (F e, j=1,.N. (2.64)

Linear interpolation is employed because it is relatively easy to implement and pre-
serves the monotonicity of the coordinate transformation, preventing mesh-point
Crossover.

One advantage of having used the mesh equation (2.31) or (2.40) is that the dis-
cretization (2.60) is linear in the £ mesh so no nonlinear iteration was needed in
computing it. The x mesh is simply computed using linear interpolation in (2.64)
instead of having to consider an iterative scheme like those in §2.2. This can work
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Table 2.4 The number of time steps N7'S required to achieve max; |x_’]?+I —x;’\ <1078 using dis-
cretization (2.60) for MMPDES5xi for Example 2.3.2.

At\N|| 11 21 41 81 161 321 641
1 |[NCnvg 35 19 18 17 16 16
01 || 112 90 84 83 82 82 8l
0.01 [[ 799 701 652 627 627 625 625

100000

" modified MMPDES —+—
IMPDESx -----

10000 |-

NTS

1
0.0001 0.001 o001 01 1 10 100

Fig. 2.5 The number of time steps required to achieve max; \x;f“ 7x;?| < 1078 for MMPDEs
(2.59) and (2.53) with N = 641 is plotted against A¢ for Example 2.3.2.

well since one has a good approximation for the mesh from the previous time step.
Experience indicates that these mesh equations tend to produce a mesh closer to the
equidistributing one than the algorithms like (2.28), which involve a mesh equation
formulation in terms of x(&), largely because the nonlinear nature of the equidistri-
bution process has been taken into consideration in such a simple way.

Example 2.3.2 The computation in Example 2.3.1 is repeated using the above-
described scheme with T = 1 and an initial uniform mesh. The number of time steps
(NTS) required to achieve max; |x;?+1 —xj| < 1073 is listed in Table 2.4 for three
choices of At and plotted as a function of Az in Figure 2.5. Once again, NT'S is
of the order O(Ar~%9) for relatively small Az and decreases slowly as N increases
for a fixed Az. Interestingly, the results also show that modified MMPDES works
better for small A+ whereas MMPDES5xi is better for large Af. Moreover, as can
be seen in Figure 2.6, for large At the difference between two consecutive meshes,
max |x7+1 — xj|, oscillates more significantly for modified MMPDES than MM-
PDES5xi. O

To conclude this section, we remark that MMPDESs involving x = x(&,¢) are more
convenient to use when the simultaneous solution procedure for the coupled system
of mesh and physical equations is desired (cf. §1.2 and §1.3). On the other hand,
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(a) At =1 (b) At =0.1

—— Wodiied MMIPDES ——— Wodfied MMPDES
— — — MMPDESX — - — MMPDESK
1071 N
\
v

Diff

o 50 101 150 200 250 0 10 20 30 40 50 60 70 80 %0

0
iteration number iteration number

Fig. 2.6 Example 2.3.1. The difference between two consecutive meshes, max ; \x;f“ fx;‘| is plot-
ted as function of n (iteration number) for discretization of the modified MMPDES (2.53) and
MMPDESxi (2.59) with N = 81.

MMPDEs in terms of either x = x(&,¢) or & = &(x,¢) can be used with an alternate
solution procedure — see §2.6 for further discussion.

2.4 Mesh density functions based on interpolation error

A key to the success of mesh equidistribution for the adaptive numerical solution of
differential equations lies in the selection of an appropriate mesh density function.
Here we give an error analysis for the basic adaptive equidistribution problem intro-
duced in the previous sections. For the novice, the functional analysis tools required
for this analysis may seem technical and the task of interpreting the results daunting.
Nevertheless, such a study is invaluable: it provides an understanding of the prac-
tical principles needed to design and actually implement algorithms on computers,
as well as a knowledge of the inherent advantages and limitations of different mesh
adaptation strategies.

Our error analysis for the problem is based on error estimates for polynomial
interpolation. There are several reasons why this is the case. First, interpolation er-
ror estimates are simple to use, economical to compute, and most of all, problem
independent. As a consequence, adaptive mesh generation codes based on interpo-
lation error are used for a large class of problems. Second, the use of interpolation
error can be theoretically justified for the important case of finite element approxi-
mation of elliptic partial differential equations. This is because such an error often
dominates the finite element error. Third, estimates of other errors, such as the trun-
cation error for a finite difference discretization of a differential equation, can often
be written in a similar form to that of interpolation error estimates. When this is
the case, the procedure based on interpolation error for defining the mesh density
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function can be straightforwardly applied to these errors. Finally, it is often hard to
obtain reliable estimates for the error for complicated and/or highly nonlinear prob-
lems. Fortuitously, interpolation error estimates, used almost out of necessity, turn
out to frequently be the most reliable ones.

2.4.1 Interpolation error estimates

Here we consider estimates of interpolation error in the Sobolev space H**!(a, b),
where k > 0 will throughout denote the degree of interpolating piecewise polynomi-
als. A purpose here is to familiarize the reader with and motivate these estimates in
a simple setting. Results in multi-dimensions and in a more general Sobolev space
WP (Q) are given in Chapter 4.

Givenamesh 7, : x; =a <x; <...<xy=bon [a,b],let

hj:xjij,l, I]':(Xjfl,x]'), j:2,...,}’l; h:mJaXhJ

Denote by IT;, an interpolation or approximation operator preserving piecewise poly-
nomials of degree < k on .7,. Then a standard interpolation error bound (e.g., see
Ciarlet [104]) is the following: for 0 < m <k,

N
= T2y <€ Y RS20 () hye YweH T @b)  (2.69)
=2

where C is a constant independent of the mesh .7, and the function u, and the scaled
H**1 semi-norm of u on I;is
Lo ;
J
_ (k+1)124 }
u N = u x| .
( >Hk+1(1]) |:/’lj /)le | |
On a uniform mesh, (2.65) reduces to the classic result

= atlggmapy < CN™E" Dl for0<m <k. (2.66)

To help familiarize the reader with (2.65), a proof for the special case where
interpolation is done with Taylor polynomials is given below. It uses Taylor’s basic
expansion theorem. (Another special case is given in Exercise Problem 9.)

Theorem 2.4.1 (Taylor’s Theorem) Suppose that u € C"[a,b] and u"+") exists
on |a,b] for some integer n > 0. Then for x,xy € [a,b], u(x) can be expanded about
Xo as
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u(x) = Zn%)(x_;())]“m (x0) + Ru(x) = Ty () + Ry (%),

where the remainder term for the Taylor polynomial T, (u) is given by

Ry(x) = 1 /xx(x—t)”u("ﬂ)(l‘)dt _ Mu(”ﬂ)(g)

Tty (n+1)!
for some & between xo and x.

Proof of (2.65). For an arbitrary function u € H**!(a,b), consider the interpola-
tion error from the kth Taylor polynomial on the subinterval /; (2 < j < N). Taking
X := xj—1 and n := k in Theorem 2.4.1 and differentiating the remainder term m
times (m < k) gives

From Schwarz’s inequality,

| R G Pax

)CJ,]

=i

j-1
1 /xf 2(k—m)+1 i (k+1) 2
< X—Xj_1 " dx/ u 1) dt
(k—m)'z(Z(k—m)—Fl) X_]'_|( ! ) Xj—1 | ( )|

:Chi(kfmel)/j |M(k+l)(t)|2dt7

Jxj-1

2
dx

/ (=05 D (1)dr

j—1

where C = ((k —m)!?(2(k —m) + 1)2(k—m+1))~!. Thus,
ot = Ti) By < O 2 2.67)

Summing (2.67) from j =2 to N yields

N N
14+2(k—m+1
Z |M—Tk(u)|zm(1/.) SCZhJ+ ( - )<u>;.1k+l(1j)a
j=2 ’ Jj=2
which gives (2.65). 0

In practical computation, piecewise constant interpolation (k = 0) and linear in-
terpolation (k = 1) are commonly used. For the latter case, the error can be measured
in either the L? norm (m = 0) or the H'! semi-norm (m = 1).
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2.4.2 Optimal mesh density functions

Based on the interpolation error inequality (2.65), the best mesh would be the one
minimizing the bound on the right-hand side. Minimizing this directly is usually
impractical since the highly nonlinear and non-convex nature of the error bound
gives a nasty minimization problem. Instead, an indirect approach is considered,
namely, an equidistribution approach where an optimal mesh which equidistributes
an appropriately defined mesh density function is sought.

The optimal mesh density function can be obtained using Theorem 2.1.2 where
the optimality property for the equidistributing mesh is given. To this end, we rewrite
(2.65) as

N 2 14+2(k—m+1)
= Tty <C Y (hj <u>;,ti<f(;]'_’;”> : (2.68)

j=2
Since (u) k4 (1) MAY vanish locally, we regularize (2.68) using a positive constant

oy, (to be specified) to define a strictly positive mesh density function, i.e.,

1 ) 14+2(k—m+1)

N _—
= Tty < C Y (h,» R R
j=2

142(k—m+1)

N S B
1 ) 1+2(k—m+1)
=C ochj;z (hj {1 + o <u>Hk+1(,j)} ) (2.69)
The mesh- and solution-dependent factor in this bound is

v . i 142(k—m+1)
' 2 14+2(k—m+1
X E& <h, {1 + o <“>Hk+l<1j)] ) ) (2.70)
From Theorem 2.1.2, if the (optimal) mesh density function is defined as
1 ) I+2(kl—m+]) .
p]: 1+7<M>Hk+|(1) y ]:2,...,N (271)
oy, J

then the right-hand side of (2.69) attains its minimum asymptotically for the equidis-
tributing mesh. Thus,

i T2y < € N720mHD) g 20D, (2.72)

where
Oy = Zhjpj.
J
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The optimal mesh density function can also be obtained with a slightly more di-
rect optimization approach. Notice that the error bound (2.70) can be regarded as a
function of the mesh density function since an equidistributing mesh of N elements
is determined uniquely by p through proper boundary conditions and the equidistri-
bution relation

Oh .
/’ljpj:m, ]:2,...,N. (2.73)
Then the optimal mesh density function is obtained by minimizing the error bound
among all possible p, viz.,

min E(%(p)).

admissible p

Once again, direct solution of this minimization problem is impractical. Following
the proof of Theorem 2.1.2, we can first find a lower bound of E(.7},) and then
show that the lower bound can be attained with an equidistributing mesh for an
appropriately chosen (optimal) mesh density function. Indeed, from the arithmetic-
mean geometric-mean inequality (cf. Theorem B.0.11) we have

N , : 2(kl . 142(k—m+1)
F2(k—m+
E(%) > oy (Z hj |:1+ah<lxl>%]k+1(1_):| > .
i

J
J

(2.74)

One can easily see that when the mesh density function is chosen as in (2.71), equal-
ity in (2.74) holds for any mesh equidistributing p and

E(%) — ahG];‘FZ(kferl),

which, combined with (2.69), gives (2.72).

Clearly, the size of ¢y, determines the level of impact the derivatives of u have on
the adaptation, and for this reason ¢, is often referred to as the (adaptation) intensity
parameter. From the above derivation, we see that o, plays at least two important
roles:

(1) to define a strictly positive mesh density function p (a necessity to guarantee the
asymptotic optimality of the equidistributing mesh), and
(ii) appropriately chosen, to ensure that the equidistributing mesh has the property

h=maxh;— 0as N — oo, 2.75)
J

Following [175, 193, 195], there are two additional criteria for choosing o,:

(a) to ensure that the mesh density function defined in (2.71) is invariant under a
scaling transformation of u (i.e., multiplying u by a constant scaling parameter
should not change the mesh distribution), and

(b) to ensure that 6, =} jh;p; < 2(b—a).
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The bound 2(b — a) in Criterion (b) can be changed to a different value, which in
turn affects the distribution of mesh points between regions of large and small p. To
see this, we first show that the ratio

Yihipi—1)
Yjhjp;
is a reasonable indicator of the percentage of the mesh points concentrated in

the regions with relatively large p. Denote by Q' the union of intervals where
<M>Hk+1([j> < oy, or from (2.71), p; ~ 1. Then, the complement of Q, Q"=

(2.76)

[a,b]\Q', represents the union of intervals where (i) ;s (1;) > On OT (u) i 1)~ %
(i.e., pj > 2 or p; ~ 2), or the regions with relatively large p. From the equidistribu-
tion condition (2.73), p; o< 1 /h ;5 in other words, the mesh density function provides
a measure of the mesh density d(x;) = 1/h;. Thus, the number of the mesh points
contained in £” is proportional to

Y pihj=Y.pihi— ¥, pihj

LeqQ” J Leq’
~ Y pihi— Y h
J ]jEQ,
!
=) pihi— 2|
J

~ Y pihi—(12]+12")
J

=Y .pihi— Y hj
J J

=Y hi(p;—1)
J

Here, we have assumed |Q"| & 0, i.e., the regions of large p are small. This is true
in many practical problems where Q" corresponds to layer regions. Since the total
number of mesh points is proportional to }; p;h;, we see that the ratio (2.76) is a
reasonable indicator for the percentage of the mesh points contained in the region
with relatively large p.

The reason for choosing oy, such that Y- ;h;p; < 2(b—a) is that then

hi(p:—1 _
Ljhjlpi—1) 1 (b—a) > 05
Yihip; Yihipj

so that at least 50% of the mesh points are concentrated in the regions with relatively
large p (where p; > 2 or p; =~ 2).

Defining oy, to satisfy Criterion (b) is straightforward: From Jensen’s inequality
(Theorem B.0.12),

b
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1
1 1-+2(k—m=+1)
oy = Zh]p] < Zhj 1+ ((Xh <u>f-1k+1(1j)) ]
J J

N S 2
< (b—a)+ay, Y Ry ()
J

so Criterion (b) is satisfied by simply setting

2

I+2k m+1)
ah = [ Zh Hk+|

1+2(k—m+1)
] 2.77)

Clearly, Criterion (a) is also satisfied with this choice.
Inserting (2.77) into (2.72), we have proved the following theorem:

Theorem 2.4.2 Suppose that u € H**! (a,b). If the mesh density function and
intensity parameter are chosen by (2.71) and (2.77), respectively, then for 0 <m < k
the interpolation error for the corresponding equidistributing mesh satisfies

142(k—m+1)
2
‘M Hku‘H’” a,b) < CN (k=m-+1) lzh I;Xif\ D)
14+2(k=m+1) 1
=CN D (p—a)y— 7 . (2.78)

. 14+2(k—m+1) 1
We shall see that using the term N~ ¢+ (p —q)= 2 o, allows one to

get a computable error estimate on an equidistributing mesh. The reliability of this
estimate is seen for a number of examples in §2.5.4.

Since the equidistributing mesh satisfies (2.73) for the mesh density function
(2.71), the facts that 6, < 2(b—a) and p; > 1 imply

2(b—a) |
P < =2,....,IV. .
hj<——1> J=2Z-N (2.79)

Thus, the desired condition (2.75) is satisfied as well. It follows from the L? integra-
bility of «**1) and Theorem 2.4.2 that

:| 1+2(k7m+1)

lim @ = | —— /b|u(k+l)|mdx (2.80)
N—o0 h b—a a ’

and

hm (k=m+1) |u—Hku|Hmab <C Hu(HI)H 2 . (2.81)
N—o0 L1+2(k=m+1) (a,b)
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The convergence rate of the limits (2.80) and (2.81) can be obtained under some
additional conditions on u. To this end, we need the following two lemmas first
proven in He and Huang [170].

Lemma 2.4.1 For any real number 0 <y < 1 and any mesh 9}, for Q = (a,b),

— 2
V12 g <Zh1 M, <1V, well(@).  (282)

Proof. Using Theorems A.0.3 and B.0.11, the estimates follow from

;h,« Zh ( /|v|2dx> >Zh ( /|v|2de) = M%)

1
Ly (L 4 7< U (L I S
@; j ;TJ.”VHLZ(I,-) _@; J ]/TijHLZ(Ij) _@HVH!}

Lemma 2.4.2 For any real number 0 < y < % and any mesh 9}, for Q = (a,b),
there holds, for any v € L*(Q)NW1(Q),

|

1- 2
HVHLZy <Xk YHVIIJ <\|V||Lzy +20771Q |||y || (2.83)
J

where h = max h;.
Proof. The left inequality is a consequence of Lemma 2.4.1.
To prove the right inequality, define the element-wise average of v as

1
Vi, = h vdx

From Corollary B.0.1 and Theorem A.0.3 it follows that
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1—- 2
Zh/ y||v||L)2/ 7||v||L27 Q)
J
1= 2
= L=+, = X [ vPrax
J j i
1— 2 1— 2 2
<Y M=l + Xk vl _Z/,M Yix
J i 7
1— 2 5
= Zhj VI|V_V1-/'”L)2/(1]')+Z/,,(|v1/'| Y v )dx
J j 2
1- 2
< Zhj VHV—V[J.HLZ(I/_) +Z/I |v1j _v|27dx
J ’ j
- 1 5 4
<Zh ||V—v1/||L2 +Zh }T/ |vi; —v[*dx
RS/
1=y
= Z;hl‘ ”V_VIJHLZ(],-)' (2.84)

Generally speaking, the term [[v — vy, | 12(1;) can be estimated using Poincaré’s in-
equality (cf. Theorem A.0.9). However, for the current 1D situation a sharper bound
can be obtained. Indeed, from the assumption v € W' (2) we have

1 2
2 f— [
Iy =vy sy, = /1, v~ /IJ v(t)de| dx

1 2

= h7 .(v(x)—v(t))dt dx
— s)dsdt dx
h

< hjllv IILI(,].>. (2.85)

Combining (2.85) with (2.84) and using Holder’s inequality we obtain
1— 2 2
Y T~ Mgy < 2X IV I,
J J

1-2 2
S 2h2yzh] YHV/HL)I/(I)
J

ot N 2
< 2]’!27 <Zh5 - 7)'127) (Z H || 2y 27>
J

2 -2 2
= 2|

which gives the right inequality of (2.83). 0
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Using Lemma 2.4.2 we can obtain in following theorem giving the convergence
rate of ¢, to a0 as N — oo,

Theorem 2.4.3 Suppose that u € H**! (a,b). If the mesh density function and
intensity parameter are chosen by (2.71) and (2.77), respectively, then for 0 <m < k
the interpolation error for the corresponding equidistributing mesh satisfies

lim N(k_m+1) |I/l — Hku|H’"(a,b) S C

N—oo

u+D H ) . (2.86)

LTF2E=mET] (g p)
If u further satisfies 2 € L' (a,b), then

|t — ITut| g a )

(kem 1
< ¢ N~ k=mt1) (Hu(kH)H +N||u(k+2)||L1(a,b)>' (2.87)

[ 1+2(k—m+1) (a,b)

Proof. (2.86) is simply (2.81). (Inequality (2.86) can also be proven using (2.87)
and the fact that functions satisfying u*?) € L!(a,b) are dense in H**(a,b); e.g.,
see [170].)

Applying Lemma 2.4.2 to (2.77) and using (2.79) we get

2 1
T2 m 1) TR20—m T
2 <a,’ o (b—a)

Hu(k+l)
[ 14+2(k—m+1) (a,b)

2
< Hu(k+1) M) T 2(mt1)

N—1

2
1+2(k7;n+1) + 2(b o (,l) (

L1+2(k—m+1) (a,b)

Inequality (2.87) now follows by combining the above inequality, the definition for
oy, (in (2.77)), and (2.78). 0

As discussed in §2.2, only approximate equidistributing meshes are found in
practical computation because the integrals involved in the equidistribution rela-
tionship must generally be calculated numerically. As a result, we wish to ex-
tend the global interpolation error bounds in Theorems 2.4.2 and 2.4.3 to more
general meshes. A natural generalization of the equidistributing mesh is a quasi-
equidistributing mesh satisfying

(N-1)

hip; |
jijKeq Jj=2

,....N (2.88)
Opn

for some constant k., > 1 independent of j and N. Here, 0, =} ;h;p,. Note that
when k,, = 1, one has an exact equidistributing mesh. Moreover, if we define a
discrete analog to the continuous equidistribution quality measure (2.25) by
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(N—1) hjp;
(678 ’

Qeq(lj) = =2,..,N, (2.89)
equation (2.88) gives

m]ax Qeq(I) < Keg-

Furthermore, when p and o, are chosen as in (2.71) and (2.77), respectively, (2.88)
implies that a quasi-equidistributing mesh has the property

h < 2(b—a)key

Z\7 e i—2
<s=v-1 ' /

s N. (2.90)

With these properties of quasi-equidistributing meshes, we can prove the fol-
lowing analogue to Theorems 2.4.2 and 2.4.3 about equidistributing meshes using
similar techniques.

Theorem 2.4.4 Suppose that u € H*"'(a,b). If the mesh density function and
intensity parameter are chosen by (2.71) and (2.77), respectively, then for 0 <
m < k the interpolation error for a quasi-equidistributing mesh satisfying (2.88)
is bounded by

14+2(k—m+1)
2

|”_Hk”|Hm(a,b) < CN*(kme k m+1 [Zh ;kif —m+1) ‘| 2.91)
and
Tim N Tty < C by ™! H k*”‘ (2.92)

[ 1H2(k—m+1) (a,b)
Furthermore, if u satisfies u**2) e L' (a,b), then

It gy py < € N~k Dkl

(o

This brings us to the heart of the matter: What is the advantage of an adaptive
mesh over a uniform one? The answer can be seen by comparing the respective
error bounds (2.86) and (2.66) for equidistributing and uniform meshes. Their main

difference lies in the solution dependent factors |[u**1)|| in (2.86)
LI+2(/< m+1)( b)

Ke
+ ]\;]H”(HZ)HLl(a,b)) . (2.93)

L 1+2(k=m+1) (a,b)

and [u] i1 p) = [tk 122(ap) in (2.66). They are of the same size when ulkt )

is smooth. However, the former is much smaller than the latter when u® 1) is not
smooth. Thus, the main advantage of an adaptive mesh is that when the solution is
not smooth, the error bound on an adaptive mesh contains a much smaller solution-
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dependent factor and overall is much smaller than the bound on a uniform mesh
with the same number of elements. This also suggests that a smoothness indicator
of the solution be defined as [178]

<M(k+1)>
— L2(a,b)
Qsaln(u) = <u(k+1)>

L1H2(k=m+1) (a,b)
1

(3 £2 kD Pax)
- . (2.94)

1+2(k—m+1)
b 2 2
(bla fa |u(k+1)|41+2(k?m+r) dx

Roughly speaking, Qs,,(1) = O(1) indicates that the solution is smooth, while
Oson (1) > 1 implies that it is not smooth.
Finally, it is useful to note that p; and ¢y, have the continuous forms

1
TF2(k—m+1)

mm=@+;M“Wmﬂ , (2.95)

:| 142(k—m+1)

(2.96)

b
o= ! / \u(k+l)|mdx
b—a ),

2.4.3 Error bounds for commonly used non-optimal mesh density
Junctions

Here we consider interpolation error bounds for meshes equidistributing some com-
monly used non-optimal mesh density functions. (See §2.4.4 for comparison of these
bounds with those for optimal mesh density functions.) Recall the equidistribution
relation o

h .

where 0y, = } h;p;. From (2.65), an interpolation error bound for such a mesh is

) N o, 2(k—m+1) s
|M7Hku|Hm(a7b) < Czhj N <M>Hk+l(l.)
=2

J

Assuming that max;z; — 0 as N — oo, we can take the limit in the above inequality
and obtain
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lim Nkiqu |I/l — Hk”‘Hm(a,b)

N—oo

bk (x) 2 3 b k—m+1
SCV“ P [ / P(x>dx} XM

where we have used o, ~ 0 = | f p(x)dx.

It is instructive to look at several special cases.
(1) The first choice is p = 1. For this case, a uniform mesh results and (2.97)
becomes

N—co

1
b 7
lim ¢ | — Iu| gm ) < C {/ |u(k+1)|2dx} ,
a

which is essentially the classical bound (2.66) for interpolation error on a uniform
mesh.

(i1) The second choice is the optimal mesh density function (2.95). It is not diffi-
cult to show that (2.97) reduces to (2.86).

(ii1) The third choice is the arc-length mesh density function

p=1/1+u2, (2.98)

which is aimed at equidistributing the arc-length of the solution curve over the mesh
points. This has proven to be fairly popular in the moving mesh community for sev-
eral reasons. First, a discrete approximation to the first-order derivative of the solu-
tion is often smoother than those for higher-order derivatives, and the corresponding
mesh equation is thus easier to solve. Second, obtaining a discrete approximation is
easier for the first-order derivative than higher-order ones. Finally, and more im-
portantly, the arc-length mesh density function has proven successful for certain
classes of problems. (Comparison of the performances of this and some second-
order derivative based mesh density functions can be seen in §2.4.5 and 2.5.1 in this
and the next sections, as well as in the work of Blom and Verwer [52].) For a mesh
equidistributing (2.98), the error bound is

lim ]\JkimJrl |u — Hku|H'"(a.b)

N—soo

b |l LA oy e
/a (5 pyiemm ™ {/ (14 1) dx} . (299)

If the first integral on the right-hand side is bounded, then the interpolation error
can basically be bounded by |[u[|;2(, ;- This may explain why the arc-length mesh
density function works well for certain applications.

(iv) The final choice is the curvature mesh density function

<C
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1
p=(1+]d"?)*, (2.100)

which has also been often used in practice. It can be motivated by the fact that
the second-order derivative should be used for mesh adaptation related to linear
interpolation. For a mesh equidistributing (2.100), the bound (2.97) reduces to

lim ]Vk_m_‘_1 \u — Hku\Hm(a,b)

N—oo
b |u(k+1)|2 % b o % k—m+1
<c / e U (1+u"]?) dx} _@.101)

a

2.4.4 Summary of mesh density functions and error bounds

For easy reference as well as comparison purposes, we list here the mesh density
functions described in the preceding two subsections and their corresponding er-
ror bounds for equidistributing meshes in the commonly used cases of piecewise
constant and piecewise linear interpolation.

These error bounds are examined for an analytical example in §2.4.5 and several
numerical examples in §2.5.4.

(a) Piecewise constant interpolation (k = 0 and m = 0).
e Uniform mesh (2.66):

1

b 2
N [|u— TTou]| 24 py < € [/ |u'|2dx] : (2.102)

e Optimal mesh density function (2.95), (2.96), and (2.86):

1
1 3 I
(e Lwp :7/ '3 2.1
p=(1+ghP) . a=[pm [wia] . a0y
3

b 2
i N = Tou] 24 SCU u’|§dx] . (2.104)
—00 ’ a
e Arc-length mesh density function (2.98) and (2.99):

1
p=(1+IP)*.
b ‘I/t/|2
o 1+]u)?

1
2 b 1
]\lllm N ||M—H()M||L2(a b) <C |: dx] |:/ (1 + ‘u/|2) 2 dx:| . (2.105)
—»00 B a

From Holder’s inequality, it can be shown (see Problem 12) that
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b )2 % b |u/|2 % b 9 %
/ |u'|3dx| < / 5] S dx / (1+\u|) dx|. (2.106)
a a Lt‘ a

Therefore, ignoring the generic constants in the bounds, the error bound in (2.104)
is smaller than that in (2.105).

(b) Piecewise linear interpolation with error measured in the L norm (k = 1
and m = 0).

e Uniform mesh (2.66):
b 7
N? [|u—TTyul| 2 < C U u”|2dx] . (2.107)
' a

e Optimal mesh density function (2.95), (2.96), and (2.86):

1
1 5 1 b 3
p:<l+a|u”|2> , a:{ba/ |u”|§dx] . (2.108)
- a
5

b 3
Jim N2 ||u—H1uL2<a’b>§C{/ u"|§dx} . (2.109)
—00 ’ a
e Arc-length mesh density function (2.98) and (2.99):
1
p:(l+|ul|2)2,
A}EIZONZ H”leMHLZ(a,h)
AN LTI &
<C/7dx / 1+ Ju de] . @110
<l el [ 0w 110
e Curvature mesh density function (2.100) and (2.101):
1
p:(]+‘u//|2)4,
Al,igchz ([ =TTl 124 )

by It o 5
SC[.a 1+u~|2dx} U (1+ ") dX} L@

From Holder’s inequality we have

bz : b u"? i nay i ?
a a u | a

so the error bound (2.111) is larger than (2.109) ignoring the generic constants.
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(c) Piecewise linear interpolation with error measured in the H ! semi-norm
(k=1landm=1).

e Uniform mesh (2.66):

1

b b
N ||(u—H1u)’||Lz(a’b) <C [/ |u”|2dx} . (2.113)

e Optimal mesh density function (2.95), (2.96), and (2.86):

1
1 3 1 b 3
p=<l+a|u”|2> , O‘:L;a/ |u”|§dx] , (2.114)
- a
3

b 5 2
lim N (= Tu)'|| 20y <C [/ |u”|3dx} . (2.115)
—00 ) Ja
e Arc-length mesh density function (2.98) and (2.99):
2 1
p=(1+[d])",
Jim N | (= TTh0) [ 20

PR T e
<C d 1 dx| . 2.116
[ el [ urta] v

e Curvature mesh density function (2.100) and (2.101):

1
p= (1 + |u//|2)4 )
Jim N (= TTyu)'|| 2

1
<C /dex i /b(l+|u”|2)%dx . .117)
- p (1+|u”|2)1/2 "

Once again, from Holder’s inequality we have

b 2 : b |“//|2 : b "2y

implying that error bound (2.117) is larger than (2.115) when ignoring generic con-
stants.

Note that assuming o = 1, the curvature mesh density function p ~ |u” \% lies be-
tween those for the optimal mesh density functions (2.108) (p ~ |u” |%) and (2.114)
(p ~ |u" |%). Thus, it is not unreasonable to expect these mesh density functions to
perform comparably to each other for most applications.
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2.4.5 Error bounds for a function with boundary layer
In this subsection we examine error bounds for piecewise linear interpolation of the

function
u(x) = tanh(Rx), xe(—1,1) (2.119)

where R is a parameter. This function, having a sharp layer near x = 0 for large R, is
representative of solutions having sharp layers with exponential growth or decay.

First consider the case where the interpolation error is measured in the H' semi-
norm. For k = 1 and m = 1, the optimal mesh density function is calculated using
(2.114). Bounds on the interpolation error for uniform and various equidistributing
meshes are then found from (2.113), (2.115), (2.116), and (2.117). Since

= R(1 —tanh*(Rx)), u” = —2R’tanh(Rx) (1 — tanh®(Rx)), (2.120)

for large R the derivatives v’ and u” are essentially zero in (—1,1) except for an
interval (denoted by /) where

W' =O(R), u"=O0(R).

It is not difficult to see that I is centered at x = 0 and has a length of O(1/R). It
follows that

[] " 2dx = /IO(R4)dx — O(RY),

/_11 |3 dx = /IO(R%)dx: O(R?),

/j (14 ' P)? dx = 2—|—/0(R)dx:0(1),
[ [orae-otn

/1 (14 u"P) 3 dx = 2+/10(R)dx:0(1).

The first integral on the right-hand side of (2.116) must be estimated in a different
way because u’ and u” reach their maxima at different locations. Define the function
¥(x) > 0 implicitly through the equation

1 — tanh?(Rx) = R,

Since from (2.120)
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Table 2.5 Function (2.119). Error bounds on uniform and equidistributing meshes for piecewise
linear interpolation with N — o and R held fixed.

Mesh [ llw— ]| 2 ] (e — )] 2
Uniform mesh || O(R'"N—2) | O(R'N-1)
Mesh for optimal p (2.108) (k = 1, m = 0){|O(R~°N—?)
Mesh for optimal p (2.114) (k=1,m=1) ORO>N)
Mesh for arc-length p (2.98) O(R™N=2) | OR*N-T)
Mesh for curvature p (2.100) ORON2)| O(RN1)

we have

|u O(R*(2-1)) for0 <7y(x) <1

" O(R%),
5 (0) = 20—7())) 4-2y(x)
1+ [u| 1+ ORT—71)) ~ | O(R ), for 1 < y(x)

implying that the maximum of the integrand is O(R?). Since the length of the inter-
val where the integrand reaches this magnitude is O(1/R),

1 |u//|2
dx=O(R).
/41+|u/|2 x=O0(k)

Inserting the above estimates of the integrals into (2.113), (2.115), (2.116), and
(2.117), we find the error bounds on uniform and equidistributing meshes. These
are summarized in the right column of Table 2.5. The middle column shows the
corresponding results for the case k = 1 and m = 0. One can see that the error bounds
for adaptive meshes have a much weaker R-dependence (R*- for H' semi-norm and
R~ for L? norm) than that for a uniform mesh (R'?). The R-dependence is the
same for all mesh density functions except for the case (k,m) = (1,0), where the
arc-length mesh density function yields a stronger dependence (R?-). This indicates
that the arc-length mesh density function may produce an adaptive mesh that is
better than a uniform mesh but inferior to those generated using the optimal and
curvature mesh density functions.

Some caution should be taken when interpreting the R-dependence of the error
bounds because they involve the two parameters N and R, and they can have different
limits for R large but fixed and N — o versus for N fixed and R — oo. The error
bounds in Table 2.5 are valid in the limit as N — o and thus characterize the error
behavior correctly only for sufficiently large N, say N > Ny(R) for some number Ny
depending upon R. This can be seen in Figure 2.7 where the L?> norm of the actual
error of linear interpolation on a uniform mesh shows the second order convergence
only after N > 81 for R =100 and N > 161 for R = 200. A typical region in the N-R
plane where an asymptotic error bound might give a correct characterization of the
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A=
R=:
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N

Fig. 2.7 Function (2.151). The L? norm of linear interpolation error on uniform meshes is plotted
as function of N for R = 100 and R = 200.

N=Ny(R)

» R

Fig. 2.8 Function (2.151). A sketch for the (shadowed) region in the N-R plane where an asymp-
totic bound characterizes error behavior correctly.

ar interpolation error

L2 norm of finear interpolation error

H1 semi-norm of line:

10 100 1000 10 100 1000
R R

Fig. 2.9 Function (2.151). The L? norm and H' semi-norm of linear interpolation error on uniform
meshes are plotted as function of R for N = 81, 161, and 321.

error behavior is sketched in Figure 2.8. A different interpretation of this region is
that for a given N, the error bound has the correct R-dependence for small R, viz.,
R < Ry(N) for some value Ry depending upon N. This is illustrated in Figure 2.9,
where both the L? norm and H' semi-norm of the actual error on a uniform mesh
show the O(R!*) behavior only for relatively small R.
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The actual error behavior with N fixed and R — oo can be estimated as follows:
For large R, both the exact solution u and #’, and the piecewise linear interpolant
ITju and (ITyu)', are essentially zero away from x = 0. When the mesh is uniform,
assume without loss of generality that there is only one mesh interval /;+ where these
functions are not all zero. Also assume that R is sufficiently large that /, the interval
where ' = O(R), is contained in +. The length of I;+ is constant since N is fixed,
and it is not difficult to show that

u=0(1), u'=0(R), Mu=0(1), (ILu)=0(1)  onl.

It follows that 1
/ \u—nlu\2dx=/ 0(1)dx = 0(1)
—1 Ij*

and

1 . .
/1\(u—n1u)’\2dx=/ |u’—o(1)|2dx=o(1)+/ i Pdx = O(R).
_ I 'Ij*

)

Thus, on a uniform mesh we have

| —Iul| 2y 1) = O(1), as R — oo (2.121)
[(u—Thu)' || 21 1) = O(R™), as R — oo. (2.122)

In the case of an equidistributing mesh for a mesh density function, we need to
estimate the length of /;+, now the union of the subintervals I, where u’ = O(R).
Consider the arc-length mesh density function as an example. The equidistribution
relation implies

Y Pl <Y pjhj = o= O(1).
k J

Since p = \/1+ (/)2 = O(R) implies h; = O(%) for each subinterval I+, its length
H j+ satisfies

Hj = 0(%). (2.123)

Similar results can be obtained for the other mesh density functions considered here.
It is now straightforward to estimate the interpolation error. Since

u=0(1), ' =0(R), Mu=0(1), (IMu) =O(R)

on /;+, it follows that

1
/ \u—nlu\ZdXZ/ O(l)dx=O(R™")
-1 I«



2.4 Mesh density functions based on interpolation error 73

Table 2.6 Function (2.119). Error bounds on uniform and equidistributing meshes for piecewise
linear interpolation as R — oo with N held fixed.

| Mesh ”Hu—H]uHLle(u—H]M)/HLzl

| Uniform mesh || o(1) | O(R") |

Mesh for optimal p (2.108) (k= 1, m =0)|| O(R™%>)

Mesh for optimal p (2.114) (k=1,m = 1) O(R%?)
Mesh for arc-length p (2.98) O(R™07) O(R%?)
Mesh for curvature p (2.100) O(R0?) O(R%)

and 1
/ (4 — M) Pl — / \(u— Mu)Pdx = O(R).
—1 1 %
Thus, on a mesh equidistributing the optimal, arc-length, or curvature mesh density
function we have

llu—Tyul[ 2y 4y = O(R™"?), as R — oo (2.124)
[(u—Thu)'|| 21 1) = O(R™), as R — oo. (2.125)

These error estimates for R — oo are summarized in Table 2.6. They are confirmed
by the actual error shown in Figure 2.9 for a uniform mesh and Figure 2.13 (of
Example 2.5.1) for adaptive meshes.

It is interesting to note that the error bounds as N — oo and as R — oo (cf. Ta-
bles 2.5 and 2.6) exhibit the same R-dependence for the optimal and the curvature
mesh density functions. It leads one to conjecture that this is always the case when
a proper adaptive mesh is used to approximate a function with sharp layers like that
for tanh(Rx).

These various cases illustrate the subtlety required to properly interpret the error
bounds. One of the remarkable properties of adaptive meshes is that for fixed N, the
L? norm of the solution actually decreases as R — oo (i.e., as the problem becomes
more difficult). In contrast, note that when R is not large, all of the error bounds
have the same asymptotic form, and a uniform mesh strategy is as good as any
other as N — oo. This is not surprising, since it is a case where adaptivity is not
needed, as would be seen from examining the smoothness measure or indicator
(2.94). However, interpreting its size as “large” in turn varies from one situation
to the next, depending upon what values of N are being used in practice.
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2.5 Computation of mesh density functions and examples

2.5.1 Recovery of solution derivatives

As we have seen in the preceding section, the discrete forms of the optimal mesh
density function (2.71) and intensity parameter (2.77) cannot generally be computed
exactly because they involve integrals which must be approximated numerically.
On the other hand, the continuous forms, (2.95) and (2.96), are simpler, and they
give the same asymptotic error bound for the corresponding equidistributing mesh.
For this reason, these continuous forms for p and « are recommended for use in
practical computation.

Another issue for the computation of the mesh density functions is how to com-
pute the requisite derivatives of . This is not a problem when an analytical expres-
sion for u is available, as has been assumed thus far. However, in most practical
applications only approximations to the nodal values of the solution are known,
so the problem arises of how to compute approximate derivative values in terms
of these nodal values. A simple way is to use finite difference approximations, as
shown in (1.22) of Chapter 1. Other methods include gradient (and Hessian) recov-
ery techniques, e.g., the ones developed by Zienkiewicz and Zhu [354, 355] and
Zhang and Naga [353]. These techniques generally produce fairly reliable and ac-
curate results, although theoretical proofs of convergence have usually been given
only for quasi-uniform meshes. indexmesh!quasi-uniform

A gradient recovery technique adopted from [353] is considered here. Suppose
that the solution values u;, j=1,...,N,definedonamesh x| =a <x; <---<xy=b
are known. Given an integer p > 1, letx;;, i=1,...,2p+ 1 be the 2p + 1 neighboring
mesh points closest to x; (including x; itself), and let their center be £;. Define

Hj= i
j = max xj; — &

Using the first three orthogonal Legendre polynomials Py(x) = 1, P;(x) = x, and
P>(x) = (3x> — 1) /2, one determines the quadratic polynomial

q(x) = ]goakPk (x;lﬁj)

J

which is a least squares fit to this data, i.e., one solves
. 2
min Z (q(xj;) —uj)”.

The value of the first derivative of this quadratic polynomial at x; is then used as the
approximation to u’(x;), i.e., u’ (xj) ~ ¢'(x;).
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The approximation to the second derivative can be calculated by differentiat-
ing the quadratic polynomial ¢(x) twice and using u”(x;) ~ ¢” (x;). It can also be
calculated using the same procedure for the first derivative but based on the nodal
approximations to the values u’(x;). The same procedure can be repeated until the
(k+ 1)st derivative is computed.

Having computed the (k+ 1)st derivative (for convenience, denoted simply by
u® 1)), the parameter o defined in (2.96) can be approximated using a quadrature
rule such as the trapezoidal rule,

1 & oh
b—aza

=

ax| ( 1u*D Gy e

2
4 |u(k+1>(xj)|m , (2.126)

) } 14+2(k—m+1)
and the mesh density function in (2.95) computed at the nodes in the obvious way.

The choice of o from the definition (2.96) can be modified as in (1.17) of Chap-
ter 1 to ensure that o > 1. Indeed, the cases of arc-length and curvature mesh density
functions, (2.98) and (2.100), can be considered as similar instances of this. The in-
tegral definition (2.96) generally results in a more balanced distribution of mesh
points between the smooth and rough regions of the physical solution than simply
choosing o = 1; e.g., see Figure 2.10, where mesh trajectories obtained with two
different choices of & are shown. It also eliminates the need for fine tuning the pa-
rameter for each application. On the other hand, there are disadvantages with the
integral definition of ¢. One is that it leads to a denser Jacobian matrix for the mesh
equation (cf. (1.25)), which is often more expensive to approximate and invert. The
other is that it may cause p (and thus the mesh adaptation) to be extremely sensitive
to the changes in u*+1)_ This is especially true when « is small. In that situation a
small error introduced in approximating «**1) will be amplified and cause wrong
mesh concentration. The above compromise of bounding ¢ away from zero helps
to avoid this difficulty. More generally, one can choose

1 b 5 l+2<k7m+])
a:max{y, [b / |u(k+l)'+2<’”"“)dx} } (2.127)
)

where 7 is a positive number. Intuitively, the idea is to concentrate mesh points only
in regions where |u¥*1)| > y. There is once again the question of how to best choose
7, but in practice the simple choice ¥ = 1 often suffices.
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(a) a defined in (2.127). b)a=1.
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Fig. 2.10 Mesh trajectories obtained for model problem (1.1)—(1.3) using the mesh density func-
tion (1.16) with o = 1 and with (2.127) (a=0,b=1,andk=m=y=1) or (1.17).

2.5.2 Smoothing of mesh density functions and smoothed
MMPDEs

The approximate derivatives computed as above are often non-smooth, especially
the higher order ones. As shown by Pryce [277], lack of smoothness may affect the
convergence of the iteration for computing an equidistributing mesh. A smoother
mesh density function can be obtained using a large value of p for the gradient re-
covery technique (as outlined in the preceding subsection) or by simply using a di-
rect smoothing technique such as the averaging scheme given in (1.23). In practice,
a successful strategy for most problems is to consecutively repeat the smoothing
procedure three or four times.

More precisely, direct smoothing of the mesh density function is commonly
based on use of an elliptic differential operator (especially the Laplace operator)
or an approximation to it. For example, for a given p (viewed as a function of &
through some coordinate transformation) a mesh density function having higher
regularity or a smoother mesh density function, p, can be obtained as the solution
of the BVP

(I=B2d)p=p, VEE(,1)

2(0)=%(1)=0,

where 8 > 0 is a parameter and [ is the identity operator. Indeed, we have the fol-
lowing theorem.

(2.128)

Theorem 2.5.1 Suppose that p, when viewed as a function of &, is continuous
on [0, 1] and satisfies

0<p<pl)<p<e, VEE[0,1] (2.129)
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for some constants p and p. Then, for any B > 0 the solution p to BVP (2.128)
exists and has the following properties:

0<p<PpE)<p<e, VEE[O01] (2.130)
1 |dp
p’dé <B, VEelo1]. (2.131)

Proof. The differential equation in (2.128) is a second-order, constant coefficient,
non-homogeneous ODE, and its solution can readily be found as

5(6) - B (c- 6 e Pop(s)as) + < (c+ é p(s)as).

where | X X
=257 (eﬁ / eiﬁsp(s)ds—i—e*ﬁ/ eﬁsp(s)ds) .
eP —e Jo 0

Then (2.130) and (2.131) can be verified by observing that ¢ > 0 and

c

13 1 1
_ —Bs S S (R —Bs
c /0 e Pp(s)ds 5P ( e /‘5 e P p(s)ds

1 ¢
+e_ﬁ/ eﬁsp(s)dere_B/ eﬁsp(s)ds>
0 0

> 0.

0

The property (2.131) indicates that the relative rate of change in p is bounded by
B. This can be seen more clearly in a discrete form (as we see in (2.134) below).
Consider a central finite difference discretization of BVP (2.128) on a uniform mesh
of N points,

~ 1 A ) ) =
Pi= gaggs (Pint =2Pi+Pit) =pis J=2uN -1 (2.132)

p1=P2, Pn-1=Pn,

where AE = 1/(N — 1). The following theorem is a discrete analog to Theorem
2.5.1 and can be proved similarly. (The interested reader is referred to [188] for the
proof.)

Theorem 2.5.2 Suppose that the assumption of Theorem 2.5.1 is satisfied. Then
the solution to the difference equation (2.132) satisfies

0<B§mkinpk§ﬁj§mfxpk§ﬁ<oo, j=1,.,.N—-1 (2.133)
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ve Pl oyt o0 N (2.134)
Pj-1
where
1+ gz — 1
vV Fas (2.135)

- .
1/1-|—W—|—1

The smoothing defined by (2.128) or (2.132) is global in the sense that a differ-
ential equation or a linear system of algebraic equations must be solved for p. For
efficiency, however, local smoothing is often sufficient. To develop local smoothing
schemes, we can use the formal expansion

2
p==p71g)p
_ L& L d
1+ (B d§2)+(ﬁ dgz) +-|p (2.136)

for large B. Truncating the expansion and approximating (d?)/(d&?) with a central
finite difference we obtain

1

< 1 2 .
Pi= pragzPint MU~ praga Pt pragabicn J=2ooN=1 @13

which is an averaging if B is chosen such that B2AE2 > 2. In particular, when
B2AE? = 4 and the boundary condition is taken properly, (2.137) reduces to the
averaging scheme (1.23).

A generalization is to use more terms in the expansion (2.136) or involve more
neighboring points. For a given integer p > 0 and parameter y € (0, 1), we can use

min(N,j+p)
)y Yk py
. k=max(1,j—p) .
= min (N 1p) , j=1,..,N. (2.138)
y yli=kl
kemax(1,j-p)

Interestingly, the smoothing of the mesh density function can be incorporated
directly into the equidistribution principle to give “smoothed” MMPDEs. Notice
that the equidistributing coordinate transformation for p satisfies

£6%)-

or
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2(“1)$>:Q

. . . 2
where S is the smoothing operator, i.e., S = (I — _de?

equation yields

). Integrating the above

(S*‘p);%

where 0 is a constant. Dividing both sides by (dx)/(d&) and applying S, we obtain

p=%<;>,
d&
1_1S<1>
0 p ;Lg

Differentiating with respect to & yields the smoothed equidistribution equation

d (1.(1

7 < S(ﬂ)) =0, (2.139)
d ) 1))
7E < (I-B~ d§2) <d€>> =0. (2.140)

Similarly, the smoothed version of (2.31) is given by

d (1.dEY _
(p dx) =0. (2.141)

:6’

which in turn leads to

or

The same procedure can be used for MMPDESs. With the continuous measure of
mesh density defined as d(&,r) = 1/((dx)/(dE)), the smoothed MMPDE

5 (u-p7gma) =5z (u-p7500) e

is studied in [188]. This fourth-order PDE is augmented with the standard boundary
conditions

x(0,6) =a, x(1,t)=0 (2.143)
and the additional ones 34 Py
x(o,t):i(l,t):o. (2.144)

Using a central finite difference semi-discretization of (2.142) on a uniform mesh
with N points and denoting
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G e -

(o1 =X T

Yitl
discretization of (2.142) gives, for j =1,....,N — 1,

1 1
— |y l_7<y' 3 —2y;
pj+% |:j+2 ﬁ2A§2 Jt3 Jj+

S
+
~<
&lA
=
N—
[

1 1
P [M - gz (s =20y +m)} -0 e

-2
with the discrete boundary conditions
Xo=a, Xy=Db, y_ 1 =Vi, Yy L = Vnils (2.146)
which approximate (2.143) and (2.144). The following theorem is proven in [188].

Theorem 2.5.3 Suppose that the assumptions of Theorem 2.5.1 are satisfied.

(i) The solution to (2.142), (2.143), and (2.144) satisfies

dx 1 9%
‘(ag(é,t)) w<é7t>‘<ﬁ, VECON). >0 @4
if the inequality holds fort = 0.
(ii) The solution to (2.145) and (2.146) satisfies
xj1 (1) —x(1)

v< L <yl =2  N-1,1>0 (2.148)
xj(t) —xj,l(t)

if the inequality holds initially. Here V is given in (2.135).

Inequality (2.148) can be shown to be a discrete analog of (2.147). A mesh satis-
fying (2.148) is said to be locally quasi-uniform, and such meshes normally lead to
an approximation error of the same (asymptotic) order as a uniform one — e.g., see
Kautsky and Nichols [208, 209].

A different way of deriving smoothed MMPDE:s is to combine MPPDES (2.52)
and MMPDESG (2.55) in such a way as to give

92 d dx
(I—ﬁ_za—éz)xt:%% (p&g). (2.149)

This method of smoothing has also been used in the parabolic Monge-Ampere
method proposed by Budd and Williams [71]; see Chapter 6 for discussion of the
method.
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2.5.3 Mesh density functions for solutions with multicomponents

The mesh density function has thus far been considered for the case where the solu-

tion u(x) has only a single component. When the solution has multi-components u;,
[=1,...,L,asimple way to define p(x) is to replace |u*+1)|? with Y& | \u§k+l) | in

(2.95), i.e., simply use

(2.150)

m
px) =

1 & (k+1) 2
1—|——Z|ul \
o=

for a suitable constant o. This technique, which treats all components equally, can
be too limiting. A more sophisticated alternative would be to use }; w; \ul(kﬂ) | with
user selected weights w; > 0, [ = 1,..., L. Yet another option would be to compute
the mesh density function for each individual component with its own regularization
parameter, and then to suitably combine these mesh density functions (for example,
by taking their maximum). The interested reader is referred to [93, 332] for discus-
sion on this issue.

2.5.4 Examples with analytical functions

We now present some illustrative examples for which the adaptive meshes are gener-
ated from known functions and MMPDED5xi (2.59) is then integrated for a relatively
small Az. The derivatives in the mesh density functions are approximated using the
quadratic least squares fit described earlier in this section. No smoothing is applied
to the mesh density functions here because we want to understand the impact of
linear interpolation on the accuracy. (A smoothed mesh density function can often
lead not only to a more efficient computation, but also to a more accurate computed
solution.) Also, the definition (2.96) for « is utilized without any modification such
as setting a floor, or minimum value.

Example 2.5.1 Consider the function defined in (2.119), i.e.,
u(x) =tanh(Rx),  x€(-1,1) (2.151)

where R is a parameter. For R = 100, a typical adaptive mesh and its density d(x)
are shown in Figure 2.11. Figure 2.12 shows the L? norm and H' semi-norm of the
linear interpolation error as a function of N for a uniform mesh and for the meshes
equidistributing the optimal, arc-length, and curvature mesh density functions. The
numerical results confirm that the convergence orders are O(N~2) for the L? norm
and O(N~!) for the H' semi-norm as N — oo for all but the arc-length mesh density
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function, where the error has not yet reached the full convergence rates (given in
Table 2.5) for the range of values of N considered. The results also show that all
adaptive meshes produce smaller error than a uniform mesh does, while the opti-
mal and curvature mesh density functions perform comparably to each other and
significantly better than arc-length.

The linear interpolation error is shown in Figure 2.13 as a function of R for
N = 321. The results agree with the theoretical predictions given in Tables 2.5 and
2.6. In particular, the interpolation error shows different R-dependence behaviors for
small and large R for the uniform mesh case and the case with the arc-length mesh
density function (with the L? error norm). For the other cases, the error behaves the
same for both small and large R.

Figure 2.14 shows the minimal spacing as a function of R for meshes equidis-
tributing the optimal, arc-length, and curvature mesh density functions. It is easy to
see that min; #; = O(1/R), once again confirming the theoretical prediction (2.123).

Recall from Theorem 2.4.2 that the interpolation error is bounded by

|M _Hku|H’"(a,b) S CN_<k—ln+1)m’

where oy, can be estimated during the process of computing the mesh density
function from the computed solution. To study the relation between the bound
N~ (k=mt1) /0y, and the actual error, we show the quantities

||”_H1”||L2(_Q) |”_H1”|H1(9)
— and —F———
N2 oy, Nflq/Oth

as functions N in Figure 2.15 (a) and (b), respectively. These quantities correspond
to the optimal mesh density functions with (k,m) = (1,0) and (1,1). From the fig-
ures we can see that both ratios quickly tend to constant values. This suggests that
the bound N~ (k—m+1) /0, can serve as a reliable error indicator in error monitoring,
or in error control using mesh refinement with addition or deletion of mesh points.

0

Example 2.5.2 Consider the function

u(x) :x%, x€[0,1].

Since u(x) is not in H(0, 1), the classical estimate (2.66) on a uniform mesh is not
valid, whereas the estimate (2.86) is bounded.

A typical adaptive mesh for N =21 and its mesh density function d(x) are shown
in Figure 2.16. Convergence histories of the error on uniform and adaptive meshes
are shown in Figure 2.17. It can be seen that the error on an adaptive mesh is not

only smaller than that on a uniform mesh, but also has a better convergence rate.
Indeed, the L? norm and H' semi-norm of the error converge of the order O(N~?)
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u
Vesh Density
H 8
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Fig. 2.11 Example 2.5.1. Using N = 41, R = 100, and the optimal mesh density function with
k=1 and m = 1, the function u and a converged adaptive mesh and its density d(x) are shown.
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Fig. 2.12 Example 2.5.1. Using R = 100, the L norm and H' semi-norm of linear interpolation
error are plotted as functions of N for various mesh density functions.

01 e . . 100 e : :
Uniorn st Unitor sy
Optimal 20 (et 1) Optimal 10 Gt e
Rolsngind % Modsnginmd 3
oo o -5 Conarono 3
oo | 1
5 g wop
: oo | 1 H
£
S o001 | 1 5oL
H = 5
% * £ %
E 2
§ weosh _— 1 £
g BT e K L
e I
1o00 S
*
b
P - . , oor Lo . .
o o0 o0 o000 0 o0 000 o000
B n

Fig. 2.13 Example 2.5.1. Using N = 321, the L? norm and H' semi-norm of linear interpolation
error are plotted as functions of R for various mesh density functions.

and O(N~1), respectively. This is consistent with what is predicted in the analysis
in the preceding section. The error for a uniform mesh only converges of the order
O(N~"%) for the L? norm and O(N %) for the H' semi-norm, although reasons for
this particular rate of convergence remain to be investigated.
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Fig. 2.14 Example 2.5.1. Using N = 321, the minimal spacing is plotted as function of R for
various mesh density functions.
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Fig. 2.15 Example 2.5.1. Ratio of the error estimate in (2.78) to the actual error for the optimal
mesh density functions with (k,m) = (1,0) and (1, 1) is plotted as function of N.

This difference in convergence rate becomes greater when the singularity of the
function becomes stronger. For example, Figure 2.18 shows that the L? norm of the
linear interpolation error for the function u = x'/1* is O(N~2) on an adaptive mesh
but only O(N~%¢) on a uniform mesh. The reliability of the error estimate in (2.78)
is shown in Figure 2.19 (by comparing this error estimate with the actual error). [J

Example 2.5.3 Finally, we take an example with the solution having two com-
ponents,

uj(x) =tanh(100(x —0.3)), wua(x) = —tanh(150(x—0.6)) x€[0,1]. (2.152)

The numerical results are given in Figure 2.20 and 2.21. The benefit from using
an adaptive mesh for this multicomponent problem is more striking. The converged
equidistributed mesh is able to resolve the steep fronts, as seen in Figure 2.20, which
results in an order of magnitude improvement over the uniform mesh results. Prac-
tically speaking, there are substantial savings in computation time to achieve a pre-
scribed accuracy for the adaptive solution approximation. The reliability of the error
estimate in (2.78) is shown in Figure 2.22. 0
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u
Mesh Density

Fig. 2.16 Example 2.5.2. Using N = 21 and the optimal mesh density function with £k = 1 and
m = 1, the function u and a converged adaptive mesh and its density function d(x) are shown.
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Fig. 2.17 Example 2.5.2. Convergence histories for the L norm and H' semi-norm of the linear

interpolation error is shown for uniform and adaptive meshes.
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Fig. 2.18 Example 2.5.2. Convergence history for the L? norm of the linear interpolation error for

function u = x'/10 is shown for uniform and adaptive meshes.

2.6 Alternate solution procedures

In this chapter we have until now dealt mainly with strategies for mesh adaptation
and movement. We turn next to the problem of solving a physical PDE. Recall that
a moving mesh method has three major components: the moving mesh strategy, the
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Fig. 2.19 Example 2.5.2. Ratio of the error estimate in (2.78) to the true error for the optimal mesh
density functions with (k,m) = (1,0) and (1, 1) is plotted as function of N.

Fig. 2.20 Example 2.5.3. Using N = 41 and the mesh density function with k = 1 and m = 1, the
components ) and uy, a converged adaptive mesh, and its density function d(x) are shown.
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Fig. 2.21 Example 2.5.3. Convergence histories for the L? norm and H' semi-norm of the linear
interpolation error are shown for uniform and adaptive meshes.

method used to discretize the physical PDE, and the procedure employed to solve
the coupled system of physical and mesh equations. A brief discussion of these
components has been given in §1.5. In particular, finite difference and finite element
methods are used there for spatial discretization of PDEs on a moving mesh (see
also §1.2 and §1.3). The effect caused by mesh movement needs special treatment
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Fig. 2.22 Example 2.5.3. Ratio of the error estimate in (2.78) to the actual error for the optimal
mesh density functions with (k,m) = (1,0) and (1, 1) is plotted as function of N.

in the temporal discretization, and this typically involves taking either the quasi-
Lagrange approach or the rezoning approach. With the quasi-Lagrange approach,
the mesh is considered to move continuously in time (see Figure 1.11), and physical
time derivatives are often transformed to time derivatives along mesh trajectories
during the discretization process. The approach can be used along with simultaneous
or alternate solution of the coupled system of the physical and mesh equations.
On the other hand, with the rezoning approach the mesh is considered to move
in an intermittent manner in time (cf. Figure 1.12), and the physical solution is
interpolated from the old mesh to the new one. As a consequence, this approach is
employed only with an alternate solution procedure.

The simultaneous solution procedure, along with the quasi-Lagrange treatment
of mesh movement, has been used and explained in detail in Chapter 1. We focus our
discussion in this section on alternate solution procedures with the quasi-Lagrange
and the rezoning approaches for mesh movement in the temporal discretization of
PDEs. While our interest here is in investigating these procedures in their own right
for solving 1D problems, the understanding gained proves useful for solving higher
dimensional problems, whose increased complexity normally necessitates resorting
to some sort of alternate solution approach.

2.6.1 Alternate solution with quasi-Lagrange treatment of mesh
movement

Consider first the quasi-Lagrange approach for mesh movement, along with an al-
ternate solution procedure to solve the coupled system of physical and mesh equa-
tions. We illustrate this using the finite difference discretizations (1.13) of Burgers’
equation and the modified MMPDES (1.18). One possible alternate temporal dis-
cretization procedure is the following:
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The MP alternate solution procedure:

+1 n
x; X _ 1 [p;l+l+p;l(ﬂ+l_ﬂ+l)
At, prTAE? 2 AT
PitPit, uit
_ . J (xj+1 —xjﬂ)

1 1
M;fﬂ—u'} 1 [(”711_”’}:) (“7+1_“'—1)] n+1/2

T P R NI
B € [(u’;ﬂ u;€+1)_(u;?+l_u’]’+ll)]
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n € [(”7+1 _“’}) _ (”7—“71)]
(G =>) | B —x)) (G —xfy)
LG = W) 1 (W) = () ,)?

4 (-2 4 (W=

j=2,..,N—1 (2.154)

where X} ~ x(§;, 1), wj = u(x(8j,tn) 1), P = p(u}), and)'c']ﬁ_l/2 = ()c’}+1 —x}) /Aty

This is referred to as the MP procedure because the mesh equation (M) is integrated
for one time step, followed by a one-step integration of the physical PDE (P).

Note that with this procedure the mesh density function is calculated using the
solution approximation at ¢ = t,,, which decouples the mesh equation from the physi-
cal one at the price of introducing a time lag in mesh movement. Moreover, the mesh
equation is linearized by freezing the mesh density function at time t =1#,. As we see
below, the linearization has a significant impact on the choice of the integration time
step size. The M step of this MP procedure serves to generate the new mesh, Z[’H ,
and non-parabolic-type strategies such as de Boor’s algorithm described in §2.2,
an algorithm based on MMPDESxi (2.59), or one based on direct optimization of
some error bound can be used for the same purpose. The backward Euler and mid-
point discretizations are used in (2.153) and (2.154), respectively. A more accurate
scheme may not be worthwhile for integrating the mesh equation because in gen-
eral the location of mesh points does not need to be determined highly accurately.
On the other hand, a higher order scheme is useful for improving the accuracy and
efficiency of the integration of the physical PDE. The mesh and mesh speed needed
in this computation can be calculated using linear interpolation in time, viz.,

t—ty i1 oyl —t .
()= —2xh ¥ j=1,..,N 2.155
x]() Atn Jj Atn Jj? J ) ) ( )
X1y
Xi(t)=-~L—, j=1,.,N (2.156)
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Table 2.7 The H' semi-norm of the error at r = 1 is listed for the Burgers’ equation example in
§1.4. The optimal mesh density function (2.114) for k = 1 and m = 1 is used for adaptive mesh
movement.

MP M'p M'P

N [Ar=10"% At =10"2[Ar =10"% At =10>|Ar =107 Ar=10"*
41| 2519 34.35 35.90 35.87 36.00 35.64
81| 25.05 0.845 0.856 0.845 1.533 0.858
161| 23.95 0.384 0.714 0.390 0.830 0.401
321 24.95 9.929 18.45 0.189 0.471 0.195

PMP PMIOP PM'P

N [At=10"% Ar=10"[Ar=10"% Ar=10"|Ar =103 Ar=10"*
41| 2575 34.35 36.22 35.88 34.90 35.79
81| 2549 0.846 0.841 0.845 0.905 0.844
161 23.75 0.384 0.753 0.390 0.402 0.391
321| 23.81 22.90 21.28 0.189 0.195 0.189

where At = ty+1 —t,.

The main advantage of an alternate solution procedure is that by decoupling the
solution of the physical equation and the mesh equation, each can be solved ef-
ficiently. Here, (2.153) is simply a tridiagonal system of linear equations for the
unknown mesh locations x’}“ , while the equation (2.154) for the solution approx-
imations u;?*l is similar to the one resulting from discretization on a fixed mesh.
Unfortunately, this advantage comes with a cost: a relatively small time step size
has to be used with the MP procedure to avoid sacrificing accuracy. This can be
seen in the upper left portion of Table 2.7 where the H'! semi-norm of the solution
error for this MP procedure using At = 10~* and Ar = 10~ and various values of
N is listed for the Burgers’ equation example in §1.4. The MP and several other
alternate solution procedures described below are employed for the integration of
the system of mesh and physical equations. The physical PDE is integrated using
a third-order SDIRK (Singly Diagonally Implicit Runge-Kutta) scheme (e.g., see
[164, 165]) with a fixed time step.

The small time step size is attributable to the linearization of the mesh equation
and the decoupling of the mesh movement from the physical PDE. The former re-
sults in a mesh yh"“ not closely satisfying the (nonlinear) equidistribution principle
if At is large, while the latter introduces a time lag in the mesh movement.

One way to obtain a mesh more closely satisfying the equidistribution principle
is to integrate the MMPDE from ¢, to ¢, + At, over a number of substeps. A mesh
movement step with K fixed substeps of size At, = At, /K is given as follows.
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The mesh movement step of the MK P procedure:
(i) Let 7" = g,
(i1) Fork=1,...,K do:

(a) Compute p"+'* using piecewise linear interpolation for the mesh density

function p" on mesh .7)", i.e.,
Lk Lk .
pi T = (g p" X, j=1,.N,

(b) Smooth the computed mesh density function by applying, e.g., the weighted
averaging (1.23), several times.
(c) Compute Z;’H’kﬂ by solving the system consisting of

n+1.k+1 n+1.k n+1.k n+1,k
Xj X _ 1 Pj1” +P; (U Lk
Al‘”’k pr_l’k”L'Agz 2 j+1 J
nblk | ntlik
Pj TP ikl o lgrd
- ) (xj —i )|
j=2,..N-1 (2.157)

and the corresponding boundary conditions.
(111) Set L?h}’H»l — LZIVH—I,K—FI-

Note that interpolation of the mesh density function from the mesh .7} to the
mesh Zf“’k is needed in each substep of this procedure. Piecewise linear interpo-
lation is chosen because it preserves the monotonicity and creates no extra extrema
for the mesh density function. Incidentally, while one may be tempted to interpolate
p from the latest mesh Z;‘H’k_l to the current one Zlnﬂ'k, experience has shown
that this is a much less stable process than the one implemented above.

Numerical results obtained using this solution procedure with K = 10 are listed
in Table 2.7. The improvement of the M'°P procedure over the MP procedure is
clear: the former now works well with A7 = 107> for all N considered (aside from
the fact that N = 41 is an insufficient number of mesh points) whereas the latter fails
with the same time step size for N = 321.

The situation improves further when a variable substep size is used for integrating
the mesh equation. Strategies for the substep size selection can be derived from local
error control and/or stability considerations. However, a natural heuristic strategy is

simply to require that the new mesh points x;’H kel

n+1,k
J

move not too far from their

original locations x’;
2,..,N—1,

in each substep. For example, we may require, for j =

1n+1k n+1k 1 k1 1n+lk nlk
5( +x07) <4 SQ(HI +x7)

b



2.6 Alternate solution procedures

or

nrlk L artk sl ntlk+l _ ntlk
j _E(x —x;07) <x; Sxp A

ntlk  n+lk

* J

This is equivalent to

(L Ly

1 j+l1 j . n+1.k+1 n+1.k
2 T ntlk+l  ntlk ? if xj _xj ) > O
x; —x [ Aty k
Aty < <x4+l.k;xr{+l.k) . .
S if (T X <0

X
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( ntlk rf+l,k)

J+1 J
)
x:;+l,k+l *x’;ﬂ"k)/mn.k

1
2 J J

Aty = mjjn (I Ly . i )
J J—1 H n+l1, n+l1,
if (x —X. <0
x?+l,k+17x;+lﬁk)/Atn.k7 ( J J )

1
2

then the constraint on the time step size (2.159) can be written as

Atmk < Atn,k~

1
E(ijrl x;).
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(2.158)

(2.159)

(2.160)

(2.161)

The mesh movement step of this variable substepping control procedure (denoted

by MV P) is given in the following.

The mesh movement step of the M' P procedure.

(i) Let 7" = 77 Set1 =1, and At = At,.
(ii) Fork=1,2,... do:

(a) Compute p"+1k

function p” on mesh 7", i.e.,

py M =T p AT, = LN,

using piecewise linear interpolation for the mesh density

(b) Smooth the computed mesh density function by applying, e.g., the weighted

averaging (1.23), several times.

(c) Compute ﬂhnH’kH by solving the system consisting of (2.157) and the corre-

sponding boundary conditions.
(d) Compute At, ; according to (2.160).

(e) If Aty x> Atyy, set Aty = At,,vk/2, reject the current step, and go to (c).
Otherwise, accept the current step, set t = + At and At,, 1 = Aty 1.

(f) Ifr > 1, + At,, go to Step (iii). Otherwise, continue.

n+1 __ n+1.k+1
(iii) Set 7" = .7, .
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Numerical results in Table 2.7 show significant improvement with this procedure,
particularly for a relatively large fixed step size Ar = 1073, where first order con-
vergence of the error in the H' semi-norm is observed when N > 81.

The time lagging problem can be overcome by iterating the alternate solutions
of the mesh and physical equations several times. Such a strategy is motivated
by the fact that if the iteration is continued until convergence (assuming that it is
convergent), the procedure (called (MP)™) will ultimately become a simultaneous
solution procedure. Indeed, Beckett et al. [45, 46] have shown that for an initial-
boundary value problem for Burgers’ equation, the (MP)? and (MP)* procedures
allow a larger time step size to be used in the integration of the coupled system
without sacrificing accuracy. The goal is to find a balance between too many itera-
tions, which sacrifice efficiency since each iteration requires about the same amount
of work for the MP procedure, and too few iterations, which will not gain suffi-
cient improvement. Unfortunately, the optimal number of iterations is very much
application-dependent, and it is unclear how to choose it in practical computation.

To explain the basic iteration strategy, we consider a simple procedure called
PMP: the physical equation is integrated on the mesh .7, (which is held fixed over
the time step), followed by the MP procedure. The physical solution obtained on .7,
can be regarded as a prediction to the solution at # = f,,11, which hopefully produces
a better new mesh Zl”“ in the mesh movement step. For completeness, the details
of this PM P procedure are given below.

The PMP alternate solution procedure:

~n+1 7 ~n 1 i 1 ~n+1 ~n+1
a ,L ./+ @ —at)
Aty J+1 j J+1 xj (xjfxqu )
- (g =) (=) y)
(¥ x;l D [ W =) (=)
@D @ 1) )
4 (jJrl 1) 4 (J+1 x’ ) 7
—2,..., —1 (2.162)
rH—l_xn ~n+1 n+1
Y j_ ! [ Piii +P; (2t ety
At [)J’.l“rAéz 2 j+1 J
pjn+1 p7+11

> (21—t ] j=2,..N—1 (2.163)
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1 1
”'}H —uj 1 (u 711 ”n+ ) Wy =) 412
A, e ey |
R (O B L/t rit)
- 1 n 1 1
(x '}L 7* ) (T =X
+ (u}, (Wi—upy)
Xy 7 1) (1+1 xj (o —j1)
h h
l( 711 —(})? 1 (W )* = () ))?
?
4 (7111 Xj 4 (j+1 x;!fl)

j=2,.,N—1 (2.164)

where ft;?*l ~ u(x,ty41) and p'”rl p(i "H) The equations (2.163) and (2.164)
are basically the same as (2. 153) and (2.154) except that the mesh density function
is now calculated using the solution ﬁ'}*l. Moreover, (2.162) can be obtained by
setting x;’“ = xf]’- in (2.164), so a code for solving (2.162) can also be used for
solving (2.164).

The prediction step can also be combined with other alternate solution proce-
dures, such as MX P and MY P. Numerical results obtained with these procedures are
listed in Table 2.7. Interestingly, this prediction step fails to allow larger time steps
with PMP and PM'°P, but improvements are observed for PMYP, where a mesh
more closely satisfying the equidistribution principle is obtained.

Another issue the alternate solution procedure faces is the automatic selection of
time integration steps for the the coupled system. A typical practice is to select the
step size based on the accuracy of the physical solution. (See [164, 165] for time-
control in Runge-Kutta schemes.) This is largely motivated by the observations that
the ultimate goal of adaptive computation is to obtain an accurate physical solution
instead of an accurate mesh, and the belief that it is generally unnecessary to deter-
mine the mesh at the same level of accuracy as the physical solution. Still, a major
drawback of this time-step control mechanism is the complete lack of accuracy con-
siderations for the mesh point locations. Modifications to remedy this lack of control
of mesh accuracy are proposed by Blom et al. [51] and Beckett et al. [45, 46].

The time-step history is shown in Figure 2.23 for several alternate solution pro-
cedures combined with a time-step control mechanism based solely on the accuracy
of the physical solution. One can see that M"P yields a much larger time step than
MP, indicating the importance of obtaining a mesh at each time step that is close to
the equidistributing mesh. Moreover, the prediction step shows significant improve-
ments only for the M"P procedure.
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Table 2.8 The H' semi-norm of the error at r = 1 is listed for the Burgers’ equation example
in §1.4. The methods are the same as for Table 2.7 except that MMPDESxi is used for mesh
adaptation.

MP M>P M'P

N [Ar=1073 At =10"*|Ar =103 At =10"*|Ar =107 Ar=10"*
41| 3210 34.45 35.48 34.69 21.26 34.43
81| 34.51 0.869 3.198 1.074 1.505 0.852
161 23.83 0.394 0.903 0.437 0.815 0.397
321 5.612 0.195 0.457 0.200 0.444 0.194
PMP PM2P PM'P

N [Ar=1073 Ar=10"*|Ar =103 At =10"*|Ar =103 Ar=10"*
41| 2958 34.53 31.31 34.78 29.75 33.99
81| 35.57 0.852 34.54 1.055 0.913 0.833
161 33.70 0.381 0.766 0.425 0.400 0.386
321| 2.400 0.186 0.200 0.192 0.194 0.186

An interesting comparison (although not rigorous, since different integration
schemes are used) can be made between the simultaneous solution in Figure 1.8
and the alternate solution in Figure 2.23(f). One can see that the time step associ-
ated with the alternate solution procedure is slightly smaller but much more erratic
than that associated with the simultaneous solution procedure. This erratic time step-
ping behavior is partially attributed to the lack of control over mesh accuracy with
the control mechanism used in the alternate solution procedure. It also causes er-
ratic mesh movement, as seen in Figure 2.24. Relatively speaking, the mesh points
within the layers move rather steadily (Figure 2.24(b)), and the error is not affected
significantly by the rapid mesh oscillation (Figure 2.25 and Figure 2.26).

Recall that any algorithm based on MMPDES5xi (2.59) instead of MMPDES can
also be used for meshing for an alternate solution procedure. Table 2.8 shows the re-
sults obtained using the algorithm described in §2.3.2. MMPDES5xi generally leads
to larger time steps than MMPDES for the integration of the coupled system of mesh
and physical PDEs. This can be partly explained by the fact that the algorithm based
on MMPDES5xi produces a mesh that more accurately approximates the equidistri-
bution relation.

To demonstrate the efficiency or cost-effectiveness of alternate solution proce-
dures, we plot the H' semi-norm of the solution error at 7 = 1 as a function of the
scaled CPU time in Figure 2.27. The PM" P procedures with the modified MMPDES
and MMPDES5xi are much more efficient than a uniform mesh method in terms of
accuracy of the computed solution for a given amount of CPU time or in terms of
the amount of CPU time required to reach the same level of error. In this sense, the
disadvantages of smaller and more erratic time steps for alternate solution are more
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Fig. 2.23 The time step size is shown as function of time for several alternate solution procedures
for the Burgers’ equation example in §1.4. Absolute and relative tolerances atol = 10~* and rtol =
107 are used in the automatic selection of time step size for the SDIRK (order 3) integration of
Burgers’ equation. The number of mesh points is N = 61.

than compensated for by the increased accuracy in the mesh and physical solution
approximations at each time step. The curves in Figure 2.27 are similar to those in
Figure 1.10 obtained with a simultaneous solution procedure.
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(a) Mesh trajectories (b) Closer view

! 7/ os : : : /}?
7

08 ‘,«}7 7 1 //'

045 | 7.

10

0 02 04 06 08 1
t

Fig. 2.25 The local and global H'! semi-norms of the error are plotted as functions of time. The
global H' semi-norm of error is defined as [§ lel1 0,1y (s)ds.

Fig. 2.26 Solutions at various time instants are computed with the PM"P alternate solution proce-
dure.

2.6.2 Rezoning treatment of mesh movement

We now turn our attention to the rezoning approach for temporal discretization.
With this approach, the mesh moves in an intermittent manner. As a consequence,
it is typically employed with an alternating solution procedure, and both parabolic
and non-parabolic-type mesh movement strategies can be used for the adaptive mesh
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Fig. 2.27 H! semi-norm of error at t = 1 is plotted against CPU time scaled by time required for
the computation in the case of 100 uniform mesh points. Alternate solution procedures are used to
solve the coupled system of the mesh equation and Burgers’ equation with &€ = 107*.

computation. Once a new mesh is generated, the physical PDE is integrated for the
current step with that mesh held fixed. For Burgers’ equation, we solve

duj _ 2 (jr1—uj) (=)
dt (X;!_ﬂ—x;fﬂ) (xljl_i%_xz}+1) (xi}+1 x’]+})
2 2
1 (U u;_
**%» Jj=2,..,N-1 (2.165)
2<"j+1_"j—1)

n+1

where u;(t) ~ u(x;"",t) for t € (ty,ty+1]. Integration of this equation requires the

initial data u;(1,) = i} ~ u(x;?“,t,,). Since the solution approximation at t = t,
is available only on the old mesh {x’}}, it is necessary to interpolate the solution
approximation from the old mesh to the new one. Interpolation between moving

meshes is discussed in the next subsection.

2.6.3 Interpolation on moving meshes

Denote the old and new meshes by .7, = {xo} and 7! {x} }, respectively. Assume

that the physical solution u = u(x) is available at the mesh points of .7°, i.e., u_(; =

u(x(}). The task is to find approximations u; }) using interpolation.

A natural choice for interpolation is to use a piecewise linear or higher-degree
polynomial interpolation scheme For example, if for any mesh point x} an inte-
ger k can be found such that x € [xk,xk ', 1]> then the linear interpolant of u can be

expressed as

~u(x

1 0 0
X:—X X
k k+1
ub = —2 ud  + o+ Jug. (2.166)
JT 00 O 0
k+1 k k+1 k
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On the other hand, the interpolation problem on a moving mesh can be formu-
lated as an equivalent problem of solving a differential equation. Define a time con-
tinuation from the old mesh to the new one by

Th(t): xj()=(1—0)x)+1xj, 1€]0,1]. (2.167)

Then the interpolation of u = u(x) from .7, to .Z;! is equivalent to finding on the
moving mesh 7, (¢) the solution v = v(x,) of the differential equation

v
2 =0, te (0.1 (2.168)

1.

subject to the initial condition v(x;(0),0) = u?, Jj=1,...,N. The sought values u;

(j=1,...,N) are related to v by u} = v} ~v(xj(1),1).
For the solution of (2.168) on moving mesh .7 (¢), it is often convenient to trans-

form it into the computational coordinate. From (1.12) we have 2

v— v =0, (2.169)
xe
where v = %v(x(é J1),1) and from (2.167) the mesh speed x is given by

fixed

Xj:x;—x?’ j:l’.,.,N. (2.170)

It can be verified that (2.169) can also be cast in the conservative form

() — (49)e =0, 2.171)

Thus, (2.168) becomes a hyperbolic equation on the computational domain
where a fixed, uniform mesh is normally used. These equations can be discretized
using finite differences, finite elements, finite volumes, or other methods. However,
caution should be taken for the solution of these equations. While the total effect
of the convection term in moving mesh methods is not well understood, a use of
upwinding is often recommended to avoid a possible stability problem. It is well-
known that an explicit, central finite difference scheme (or a finite-element equiva-
lent) applied to a convection equation such as (2.169) or (2.171) is unconditionally
unstable.

Moreover, numerical experience shows that a conservative interpolation scheme
which preserves some physical solution quantity is often necessary, especially when
the physical problem exhibits a strong hyperbolic feature; e.g., see Tang and Tang
[316]. Consequently, a conservative scheme should generally be used for solving

2 The composite function ¥(&,¢) = v(x(&,1),¢) is for convenience also denoted simply by v without
causing confusion.
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the interpolation PDE (2.168), (2.169), or (2.171). Such a scheme can more easily
be derived from the conservative form (2.171) (for a more general form, see (3.25)).
Indeed, integrating (2.171) over computational interval [&;, ;. 1] and changing vari-

ables we get
d [+
—/ vdx = Xv|, ) — )'Cv|xj(,).

dt Jx;(r) *1(0)

Using the forward temporal discretization and approximation
Xy (1) 4
Lo v O 0 ~x5(0)

we have

+1 1yl .
(7 =2 Wi = @ =)V A (@)j — (), (2.172)
where n indicates the n-th step for the continuation parameter time, and (xv); and
(%) j41 are approximations of the “flux” xv at the cell faces x = x; and x; 1, respec-
tively. The first order upwind approximation of the flux takes the form

. X %]
() = E-(vj# +vi +7"(vj+%—vj7%). (2.173)

~—

Higher order upwind approximations can also be used. The time step A#, should be
chosen such that the Courant-Friedrichs-Lewy (CFL) condition [148] is satisfied:

|| || .
At, max ( ) <1, Vj=1,..,N—1.  (2.174)

1 1
Xi— j) (x’,irl x;Jr

Scheme (2.172) defines an update for the cell centered variable Vil It preserves

the mass, i.e.,
— N—1

n+l n+l Vl+1 _ 714,

Z Xjt1 =X J+£_ Zl(x’}ﬂ—xj)vﬂ%.
j=1 =

This conservative interpolation scheme was proposed and used by Tang and Tang

[316] for finite volume computation of hyperbolic PDEs. The current derivation is

slightly different from the original one.

2.7 Examples of applications

In this section numerical results are presented for a selection of time-dependent
PDEs which are standard test problems for adaptive mesh methods. These problems
are solved using a moving finite difference method with the PM" P alternate solution
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procedure described in the previous section. The modified MMPDES (2.53) is used
with 7 = 1073 and the optimal mesh density function (2.114). The time integration
is carried out using the SDIRK (order 3) scheme (see [164, 165]) with a time step se-
lection procedure based only on the accuracy of the physical solution. The absolute
and relative tolerances are chosen as atol = rtol = 107°,

Example 2.7.1 The first example is the advection-diffusion equation

du Ly du . 2%u

ot dx  dx%’
where € > 0 is the diffusion coefficient or diffusivity and V is the flow velocity,
taken here as V = 1. Dirichlet boundary conditions at the endpoints x =0 and x = 1

are chosen such that the exact solution of the problem is a traveling front given by

1 x—t 1 X x—+t
u(x,t) = EerfC (@) —+ Eexp (E) erfC <\/4E) s (2176)

where erfc(x) is the complementary error function. The smaller €, the steeper the
traveling front and the more difficult the problem is to solve numerically. Moreover,
the exact solution is singular at r = 0. The integration starts at # = 10~ to avoid this
singularity and stops at t = 1, when the steep front reaches the right endpoint. A
solution for € = 1072, computed with N = 61, is shown in Figure 2.28.

A closely related model is the advection-dispersion-reaction equation [195]

x€(0,1) (2.175)

u u 2%u

where u is the concentration of a substance, € the dispersivity, V the Darcy velocity,
R the retardation factor, and A the reaction factor. This equation models mass in
the form of molecules or solid particles undergoing multiple processes in the sub-
surface, including advection, dispersion, and reaction. The physical parameters are
takenas € =107,V =1,R=1.1,and A = 1.1 and the spatial domain is [0,1]. The
initial and Dirichlet boundary conditions are chosen such that the exact solution is

1 Vx xVV2+4eAR e (t/R)VV?+4€AR
u(x,t) = Eexp <28> exp BT ye— erfc Tet/R
N xVV2+4eAR o5t (t/R)VV?+4€AR
exp | ——— — |erfc T

Results for the problem integrated from = 10~* to t = 1 with N = 61 are shown in
Figure 2.29. 0

(2.178)
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Fig. 2.28 Example 2.7.1. Computed solution of (2.175) (marked with symbols) is shown against
graph of exact solution at several time instants.

56528

o 02 04 06 08

Fig. 2.29 Example 2.7.1. Computed solution of (2.177) (marked with symbols) is shown against
graph of exact solution at several time instants.

Example 2.7.2 Richards’ equation models the movement of water through un-
saturated soil and has a dimensionless form in one dimension (e.g., see Cox and
Payne [107]) as

20 a< 86)8K(6) 2179

where z is the vertical coordinate, 0 is the water content, D = D(0) is the soil water
diffusivity, and K = K(6) is the unsaturated hydraulic conductivity. We consider a
case studied in [107] where z € [0,1],¢ € [0, 1], D =26, and K = 6°. The initial and
boundary conditions are chosen as

{G(Z,O) = 0.15+ (0.3805 — 0.15)(1 — tanh(1000z)), (2.180)

0(0,1) =0.3805, 92(1,1)=0.

The analytical exact solution for this problem is unavailable. A solution obtained
with N = 61 is shown in Figure 2.30.

A more difficult case where D =260 x 1074, K = 63 x 2.5, and there is a time-
dependent boundary condition 6(0,7) = (0.3805 —0.15)e " 40.15, is considered in
Huang et al. [195]. A solution computed with N = 61 is shown in Figure 2.31. ]
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Fig. 2.31 Example 2.7.2. Solution for D =26 x 10~*, and K = 63 x 2.5 is shown at several time
instants.

Example 2.7.3 In this example we consider a coupled system for flow and
brine transport in porous media. It models the interaction between flow and brine
concentration, with a high salt concentration affecting the fluid density, and the fluid
density having an impact on the fluid flow and brine transport. The governing equa-
tions for the isothermal, single-phase, two-component saturated flow model in one
dimension are given by

opP aC d(pv)
WP o= +wpy - = — =,
aC JoC o aC
— = —pv—+ — | pAY|=— 2.181
wp - pyo-+ - (p Vax>’ (2.181)
where P, p, and v are the flow pressure, density, and velocity, respectively, and C is
the salt concentration. The velocity is related to pressure through v = — ﬁ (% +pg),

and the equation of state is p = poexp(B(P — By) + yC). Here, py is the constant
reference density, Py the constant reference pressure, @ the porosity, 8 the constant
compressibility coefficient, y the constant salt coefficient, k the permeability, g the
gravity, [ the viscosity, and A the dispersion length. This problem has been studied
by Zegeling et al. [352] and Huang et al. [195] using moving mesh techniques.
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Fig. 2.32 Example 2.7.3. Computed solutions for P and C are shown at several time instants.

We consider the case where k =1, u =1, © =02, § = 1073, Y= 0.1794,
A =103, g =0.098, pp =1, and Py = 1. The time and space domains are taken as
[0,0.5] and [0, 1], respectively. The initial and boundary conditions are

P(x,0)=1.7(1-x)+x, C(x,0)=0
and

P(0,1) =1.7¢ %% P(1,)=1.0, C(0,t) =e "% = (L) =0.
X

Figure 2.32 shows the computed solution obtained with N = 61. 0

Example 2.7.4 This example, arising in the modeling of flame propagation,
involves the system of PDEs

u 2%u

E +f(u7v) = ﬁv

0 02

3% — fluy) = Tx;’ (2.182)

where f(u,v) =3.52 x 10° ue*Vand 0 < x < 1. The boundary conditions are

u(0,1) =0, u(l,1)=0,
ve(0,6) =0, v(l,1) =1.2,

and the initial conditions are
u(x,0) =1, v(x,0)=1.2+tanh(1000(x—1)).

This model is proposed by Dwyer and Sanders [130], where u(x,#) and v(x,7) corre-
spond to mass density and temperature, respectively. A constant value for the tem-
perature at the right boundary models a heat source which generates a steep flame
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Fig. 2.33 Example 2.7.4. Computed solutions for # and v are shown at several time instants.

front. The front propagates from right to left at a relatively high velocity and reaches
the left boundary slightly after # = 0.006. The problem is integrated up to this time,
and a solution obtained with N = 61 is shown in Figure 2.33.

Example 2.7.5 Sod’s shocktube problem [304] involves the one-dimensional
Euler equations of gas dynamics in conservation form

p 5 [(pu)
5 | W) [ 5= [ pt(pw?/p | =0, (2.183)
e (e+p)(pu)/p

subject to the initial conditions

p T :
[(1.0,00,2.5)7, ifx<0.5
i”“) (x,0) = { (0.125,0.0,0.25)7,  ifx> 0.5

where p is the gas density, u velocity, e total internal energy per unit volume, and p
pressure. The ideal gas equation of state is used,

p=04(e—(pu)*/(2p))- (2.184)

To solve this problem with a moving (centered) finite difference method, we intro-
duce some artificial viscosity by adding a diffusion term to each equation in (2.183),
giving

p 5 [(pw) 22 [P
5 |0 |+ 5| pr(pw?/p | =55 (pu) |, (2.185)
e (e+p)(pu)/p e

where the small diffusion coefficient € > 0 is chosen as € = 103, The initial con-
dition is also smoothed so that
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Fig. 2.34 Example 2.7.5. Computed solutions for p and e are shown at several time instants.

7 9
p(x,0) = TS tanh (1000(x —0.5)) + 5
(pu)(x,0) =0,
e(x,0) = —ztanh(IOOO(x—O.S)) + % (2.186)

These equations are solved over the time interval 0 < ¢ < 0.35, using artificial
boundaries at x = —0.2 and x = 1.5. The boundary conditions are chosen as

P:(—=0.2,1) = pu(1.5,¢) =0, (pu)(—0.2,t) = (pu)(1.5,¢) =0,
ex(—0.2,1) = e (1.5,1) =0.

A computed solution with N = 121 is shown in Figure 2.34. 0

Example 2.7.6 Radiation diffusion equations are used to model problems in
a variety of astrophysical and laboratory settings; e.g., see Mihalas and Mihalas
[250] and Bowers and Wilson [56]. The equations coupling radiative diffusion and
material temperature for matter at rest in the diffusion limit take a dimensionless
form [56, 210] in one dimension as

JE 9 ( JE\ G4, 4
OT  Ou 4
S =5 (T'-E), (2.188)

where E is the dimensionless gray radiation energy density, 7 the dimensionless
material temperature, D = 1/(30,) the dimensionless diffusion coefficient, 0, =
T73,and € > 0and § > 0 are two dimensionless parameters. (Equations (2.187) and
(2.188) are often referred to in the literature as non-equilibrium radiation diffusion
equations.) A diffusion flux limiting is applied to the diffusion coefficient to avoid
unphysical speed of radiation propagation. For example, Larsen’s form for a flux-
limited diffusion coefficient is given by
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1

10E\?\ °
_ 2 7=
D, = ((300) + €6 (E 8x> ) . (2.189)
Note that the sum of (2.187) and (2.188) gives the conservation equation
J(T+E) d JE
————~=e— |D— ). 2.1
o Cox ( 8x> (2.190)

We consider a case where the physical domain is [0,1], € = 1, and § = 0.01. The
initial and boundary conditions are chosen as

=

E(x,0) = (1 —tanh(1000x))(1 —107*)+107*  T(x,0) = E(x,0)*,

E(0,1) =1, Ex(1,t)=0.

A similar setting has been considered by Knoll et al. [210], where the solution repre-
sents a thermal wave driven by a fixed value of E on the left boundary. A computed
solution with N = 61 is shown in Figure 2.35.

An equilibrium situation has been studied by Lapenta and Chacén [225]. In this
case, the radiation diffusion equation that assumes equilibrium between the material
temperature 7 and radiation energy density E = T* takes the form

0 d JoE
5 (=T +anE)=n-- <Dax), (2.191)

where oo =0 and 11 = 1 are chosen for a matter-dominated system. The flux-limited
diffusion coefficient is taken as

1oE\ !
DL<36a+E’axD . (2.192)

A computed solution with N = 61 is shown in Figure 2.36, where the initial and
boundary conditions are chosen as

E(x,0)=(1-0.8x)* E(0,r)=1, E(1,1)=0.2%

Example 2.7.7 Nagumo’s equation [265] is used as a modeling tool in the
physical sciences for problems varying from the movement of solidification fronts
in material science to the propagation of action potentials in neuroscience. A dimen-
sionless form of the equation with a cubic nonlinear reaction term in one dimension
is given by

du Pu 1
EzsﬁJrgu(lfu)(ufa), (2.193)
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Fig. 2.35 Example 2.7.6. Computed solutions for £ and T for non-equilibrium radiation diffusion
are shown at several time instants.

Fig. 2.36 The computed solutions obtained with N = 61 are shown at several time instants for
equilibrium radiation diffusion in Example 2.7.6.

where € >0, § >0, and a € [0, 1] are dimensionless parameters. A major research
interest for (2.193) has been to study its traveling wave solutions (e.g., see Evans
[136]). One such solution is

ulx,t) = % {1 — tanh <x\/;%>} 7 (2.194)
&
where
c=(1-2a) % (2.195)

is the wave speed. Figure 2.37 shows a solution computed with N = 61, € = 1073,
8 = 1073, and @ = 0. The Dirichlet boundary conditions at x = 0 and x = 1 and the
initial condition are chosen from the exact solution given in (2.194).

A closely related system is the FitzHugh-Nagumo equations [146, 265] where
Nagumo’s equation is coupled with an ordinary differential equation. The equations
are a simplification of the Hodgkin-Huxley equation modeling the control of the
electrical potential across a cell membrane. A dimensionless form of the FitzHugh-
Nagumo equations in one dimension is
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Fig. 2.37 Example 2.7.7. Computed solution of Nagumo’s equation is shown at several time in-
stants.

du Pu 1

Fn zsﬁ—kg(u(l—u)(u—a)—w),

adw

o = B(u—yw), (2.196)

where the dimensionless parameters a € [0,1], €, &, B, and 7 are positive. We con-
sider two cases. In the first case, the parameters are taken as € = 1073, 6 = 1073,
a=04, =0.1,and y = 1.0. The boundary conditions for u are

1e(0,1) = ue(1,£) =0, (2.197)

and the initial conditions are

{u(m) = 10(x — 0.3) exp(—100(x — 0.35)?), (2.198)

w(x,0) = 0.1 exp(—100(x — 0.3)?).

Figure 2.38 shows a solution computed with N = 321 that simulates a traveling pulse
solution.

In the second case, the parameters are taken as € = 103,86=103,a=0.1,
B =1, and y = 0.7. The initial conditions are

1 1
u(x,0) = 5 tanh(1000(x—0.48)) —  tanh(1000(x~0.52)), w(x,0)=0. (2.19)

Figure 2.39 shows a bi-directional pulse wave solution computed with N = 181. [J

Example 2.7.8 Stefan problems for phase change in matter are examples of
moving boundary problems where a phase boundary moves with time (e.g., see
Crank [109]). One scenario is icing (solidification) where the water at a uniform
temperature 7; > 0 is confined to a half space x > 0 and the boundary surface at x =0
is cooled down initially and then maintained at a temperature Ty below the freezing
level. The solidification process starts at the surface x = 0, and the liquid-solid in-
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Fig. 2.38 Example 2.7.7. Computed solutions of FitzHugh-Nagumo equations are shown for
boundary and initial conditions (2.197) and (2.198).

Fig. 2.39 Example 2.7.7. Computed solutions of FitzHugh-Nagumo equations are shown for
boundary and initial conditions (2.197) and (2.199).

terface x = s(¢) moves in the positive x-direction. The one-dimensional governing
equations for the solidification process in dimensionless form are

2
%;Z%é; 0<x<oo, xs(1) (2.200)
T(s(t),t) =0, (2.201)
ds dT _ aT X
S - st 202)

where T is the dimensionless temperature. The equations are supplemented with the
constant initial condition and (initially inconsistent) boundary conditions

T(x,0)=T; T(0,)=Ty, T(eo,t)=T,. (2.203)

The exact solution, often referred to as Neumann’s solution, is

T(x1) = er?()/l) [erf(l) —erf(ﬁ)} , for x < s(t)

_#rif(x) {erf()L) —erf(ﬁ)} , forx > s(1),

(2.204)
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where A is a constant satisfying

22
e Ty T;
A =0. 2.205
VA OMEETOIN (2:205)
The location of the interface is given by
s(t) = A4t (2.206)

Direct numerical solution of (2.200)—(2.202) requires some form of front tracking
to determine the location of the liquid-solid interface. Alternative approaches have
been developed to avoid the need to explicitly track the moving front. We consider
two of these, one based on the enthalpy formulation and the other using the phase-
field equations.

The enthalpy formulation utilizes the enthalpy of the material, whose dimension-
less form is related to the temperature by

T forT <0
H= ’ 2.207
{T—i—l, for T > 0. ( )
The governing equation
oH J°T
— - 0 oo 2.208
g awr OSFS (2:208)

is supplemented by the initial and boundary conditions (2.203). With this formu-
lation, there is no need to explicitly impose (2.202) since the interface condition,
and thus the location of the interface, is implicitly defined by (2.207) and (2.208).
Indeed, (2.202) can be derived using the weak formulation of (2.208) and the fact
that the solution T (x,#) is smooth on the whole space-time domain except at the in-
terface, where 7 is continuous but not smooth. The derivation procedure is similar
to that used for deriving the Rankine-Hugoniot condition for a hyperbolic equation
(e.g., see Thomas [321]).

Artificial diffusion is needed for the numerical solution of (2.208). This can be
applied by regularizing the enthalpy function. An example of regularization given
by Egolf and Manz [131] leads to

H— T—&—%e%, forT <0
¢ , forT >0

2.209
TH+1-lee (2209

where € > 0 is a small parameter. Figure 2.40 shows a solution computed with
N =81 for € = 1074, Ty = —0.06587, T; = 0.06587, the spatial domain [0,4], and
the initial and Dirichlet boundary conditions consistent with Neumann’s solution
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(2.204). The integration is started from ¢ = 10~ to avoid the singularity of the exact
solution at r = 0.

For the phase-field approach, the governing equation (2.200) is coupled with a
so-called phase field equation for a phase order parameter p. When the Caginalp
free energy density [77] is used, the coupled system has the form

or 13p T
ot 29t  ox%’
2

alz@:lzap

1
5, W—Z(p3—p)+2T, (2.211)

where «, [, and a are positive parameters. The solution for the phase-field model
has been shown to converge to the solution of the Stefan problem as a — 0, — 0,
and 0 = 2711 — 0 while « is fixed (see Caginalp [76]). The thickness of the smeared
interface is related to a and [ by € = [ /a.

We consider a case studied by Mackenzie and Robertson [247], who also use a
moving mesh technique. The parameters are taken as a = 0.0625,/ =0.002, and @ =
1, which give € =5 x 107 and 6 = 5.33 x 10~3. The spatial domain is again [0,4],
and the initial (at fo = 10~*) and Dirichlet boundary conditions for 7 are chosen
consistent with the exact solution (2.204) with Ty = —0.06587 and T; = 0.06587.

The boundary conditions for p are chosen as

(2.210)

1
p(0,f) = min (80(;;2 —1)? —2pTO> ~ —1.0081, (closestto-1)
P

a

1
p(4,t) = min (8 (p*—1)? —2pTi> ~ 1.0081, (closestto +1). (2.212)
P

The initial condition is chosen as

€
p(4,10) tanh (=50)) - for x > s(19).

s(tg)—x
(o) = {p(O,to)tanh( g ), forx <s(to) 2213)

The computed solution using N = 81 and a fixed time step A# = 107> is shown in
Figure 2.41.
a

2.8 Mesh density functions based on scaling invariance

The mesh density function in §2.4 is defined to minimize an interpolation error
bound, but situations occur where it is useful to define the function motivated by
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(a) Computed and exact solutions (b) A close view of (a) near the moving interface

001 7 T

Fig. 2.40 Example 2.7.8. Computed solution of Stephan problem is shown for the enthalpy for-
mulation.

(a) Computed 7 and exact solution

05 1 15 2 25 3 a5 4 0

(c) Computed p, 1o exact solution (d) A close V{ew of (¢)

p
ST
D
SR
S
.

Fig. 2.41 Example 2.7.8. Computed solution of Stephan problem is shown for the phase-field
formulation.

other considerations. A case in point is when solving physical PDEs having scaling
invariance, which we consider here.

Scaling invariance is an important property of a broad class of PDEs having solu-
tions that become unbounded or blow up in finite time. These PDEs arise from math-
ematical idealizations of models, e.g., describing combustion in chemicals, chemo-
taxis in cellular aggregates, and the formation of shocks in the inviscid Burgers’
equation and the space-charge equations; e.g., see Pao [270]. A blowup in the solu-
tion often represents an important change in the properties of the model, such as the
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ignition of a heated gas mixture, and it is important that it is reproduced accurately
in a numerical computation. Since a blowup typically occurs on increasingly small
length scales as well as time scales, it is essential to use an adaptive mesh for its
numerical simulation.

The study in this section focuses on the use of MMPDES in (2.52) for computing
a blowup solution for the classic model problem

Uy = Uy +uP, (2.214)
u(0,1) = u(1,1) =0, (2.215)
u(x,0) = up(x) >0, (2.216)

where p > 1 is a physical parameter and up(x) is a given initial solution. However,
the procedure itself is very general and has been used with a variety of MMPDE:s for
studying a number of physical PDEs with blowup solutions; e.g., see [67, 66, 184].

When the initial solution is sufficiently large, the solution of this initial-boundary
value problem tends to infinity at a point x* € (0,1) as r — T, for some finite time
T > 0. The quantities x* and 7 are referred to as the blowup point and time, respec-
tively.

A more precise description of the blowup profile of the solution is given in the
following theorem [41].

Theorem 2.8.1 Let f = ﬁ. If the initial solution is sufficiently large, then the
solution to the initial-boundary value problem (2.214), (2.215), and (2.216) satisfies
e -
im (T — 0)Pu(x* + (T —1)(a —log(T —1))]"/? 1) = P [1 + } (2.217)
t—T 4pﬁ
uniformly for all || < C for a given constant C > 0, where a. is a constant depend-
ing only upon the initial solution.

The theorem shows how both the time and length scales of blowup become in-
creasingly small as t — T'. It also implies that the blowup profile of the solution can
best be shown in the so-called kernel coordinate pt = i (x,¢), which is fixed ast — T
and defined as

1= (x—x)[(T —1)(ct—log(T —1))] /2. (2.218)

The primary purpose here is finding suitable conditions under which MMPDES
works satisfactorily. An MMPDE is judged to be satisfactory if it generates a coor-
dinate transformation of the form

Bol—

X(E,1) =2+ (T = 1)} [~ log(T — )] 2(&.1), (2.219)

with the property
2(&,1) =20(8) +o(1) (2.220)
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or
2(&,1) =z0(§) +o(1) +0O(1), (2.221)

where o(1) denotes terms tending to zero as t — T and zo(&) is a function depend-
ing only upon &. This is because, when the coordinate transformation is in the form
(2.219) with property (2.220) or (2.221), the computational coordinate & is a func-
tion of u and from Theorem 2.8.1, the solution profile in the peak region of blowup
can be properly resolved in €.

2.8.1 Dimensional analysis, scaling invariance, and dominance of
equidistribution

The main tool used in the study is dimensional analysis (e.g., see Barenblatt [37]).
To begin with, we denote the dimensions of variables u, ¢, and x by [u], [¢], and [x],
respectively. The dimensions of the terms u, u,,, and u? in the physical PDE (2.214)
are then given by

ul [u]
] =T lue] =75, "] = [u]”.
[l T
The fact that all terms in the physical PDE are dimensionally homogeneous (i.e., all
terms in the equation are of the same order of magnitude) implies
] _ [

R

This yields the dimension relations
M=%, W=7 =[P (2.222)

Thus, if the dimension of ¢ is changed by a factor A > 0, the dimensions of x and
u must change by factors A /2 and 1B, respectively, to keep the physical equation
dimensionally balanced. This suggests, and it is easy to verify, that the PDE (2.214)
be invariant under the scaling transformation

t — At,
x—Ax, YA>0. (2.223)
u— A Bu,

A common feature of scaling invariant PDEs is that they often admit so-called
self-similar solutions. In the current situation, this type of solution satisfies the rela-
tion
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u(x—x*\ T —1) = APu(AV2 (x —x*),A(T 1)), VA >0. (2.224)

An example of a self-similar form is

x—x
u(x,t) = (T —1)"P , 2.225
o= -0 fr (225 25)
for a sufficiently smooth function f. The blowup profile given in (2.217) can be
shown to be self-similar by using the self-similar form (2.225) and substituting the
similarity variables

s=—log(T—1), y=(x—x)(T —1)""2, w(s,y) = (T —t)Pu(x,1)

into the PDE (2.214) (see Berger and Kohn [49]).

We now analyze the dimensions of MMPDES in (2.52). The computational do-
main for dimensional analysis can always be chosen as the unit interval, so the
computational coordinate is dimensionless. Denoting the dimension of 7 by [7], the
dimension equation for MMPDES is

or simply

== p]. (2.226)

o] = [17" = [u]7. (2.227)

This implies that MMPDES is invariant under the scaling transformation (2.223) if
the mesh density function is chosen to be

p—ub. (2.228)

This type of scaling invariance based mesh density function is first used and ana-
lyzed in [67].
A generalization of (2.228) is to consider a mesh density function of the form

p=u", (2.229)

where y > 0 is a parameter. This form satisfies the objective of concentrating more
mesh points in the blowup region (where u is large) than in the rest of the domain,
and we shall investigate how much flexibility there is in the choice of 7. This is
motivated in part by the fact that for more complex problems, the choice of a mesh
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density function which gives scaling invariance is often far from straightforward.
From (2.222) and (2.226), the dimension equation for (2.229) reduces to

[7] [P =1, (2.230)

which indicates that the magnitude of the left-hand-side term of MMPDES in (2.52)
is of order [7] [r]?7~! relative to that of the right-hand-side term.

In the situation where 7 is taken to be constant ([7] = 1), since the time scale
of the underlying physical problem (2.214)—(2.220) can reasonably be taken as
[f] = T —1t, the left-hand side term of (2.230) vanishes as t — T when Sy > 1.
In this case, MMPDES has the dominance of equidistribution, i.e., the equidistri-
bution term (the right-hand side of MMPDES) dominates the other term(s) in the
equation. Obviously, this will not happen when By < 1. The critical case is By = 1,
for which (2.230) is balanced, so MMPDES is dimensionally homogeneous and in-
variant under the scaling transformation (2.223). Thus, the MMPDE can be made to
be equidistribution dominant by choosing constant 7 sufficiently small.

The situation where 7 is solution-dependent is sightly more complicated. It is
discussed in §2.8.3.

2.8.2 MMPDES5 with constant T

The dimensional analysis in the previous subsection shows that MMPDES has dom-
inance of equidistribution when 7 is a sufficiently small constant and the mesh den-
sity function is chosen in the form (2.229) with Y > 1 or yB = 1. We consider
now whether or not this property is indeed sufficient to guarantee that MMPDES in
(2.52) performs satisfactorily in practice.

When an MMPDE has the dominance of equidistribution, compared to the
equidistribution term any other term is small or even vanishing as t — 7. It is thus
reasonable when investigating blowup to only consider the equidistribution term
when analyzing the MMPDE. For MMPDES, this gives

0 ox
72 (pag) ~0, (2.231)

which is essentially the equidistribution relation (2.28). The approach of [67] is
adopted here: treated as an equality, (2.231) is solved analytically using the ex-
act form (2.217) for the solution u(x,). Since in practice the physical solution is
what is sought by the computation, this approach is used for theoretical analysis
only. Nevertheless, it determines what the “optimal” mesh is for the underlying
initial-boundary value problem. In actual computation the mesh density function is
approximated using the computed solution and the resulting mesh is thus truly adap-
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tive. Later in this section, numerical results obtained this way are used to verify the
theoretical findings.
Expanding the derivative on the left-hand side of (2.231) gives

’x  dp ox

We seek a coordinate transformation in the form (2.219). Differentiating it with
respect to & gives

1

xe = (T —1)2 [oe —log(T —1)]? z, (2.233)

=

xee = (T —1)7 [ —log(T —1)]? zge. (2.234)

Using the exact form (2.217) for the solution u(x,), from (2.219) and (2.229) we
have

ulx,t) = (T—1)"Bpk [1+4§ﬁ] ﬁ+0<(Tt)_ﬁ), (2.235)
p = (T —1)"Prghr {1+41Z:ﬁ} _ﬁy+0((T—t)_ﬁ7’), (2.236)
pe = _%(T _ ) Brgpy {1 i 47:[3] o zze+o0 ((T _z)*ﬁY) .(2.237)

Inserting these into (2.232) yields

>z vy oz (dz)z
Ty (&) (2.238)
dEé? 2 2 \d
8 iy ip \dE

To determine suitable boundary conditions for z(&), observe that from Theorem
2.8.1 and the form of the coordinate transformation (2.219), for any given constant
C > 0, the mesh points (x(&,7),7) with |z(§,1)| and |2(§,7)| < C will eventually
fall in the blowup peak of the solution as ¢ approaches 7. This implies that the
boundary conditions for the coordinate transformation, x(0,7) = 0 and x(1,¢) = 1,
must correspond to the limits of large |z|. Consequently, it is reasonable to choose
the boundary conditions as

72(&,1) > —was & —0; z(E,1) > +oas & — 1. (2.239)

The boundary value problem (2.238) and (2.239) can be solved by viewing
dz/d& and 7z as new dependent and independent variables. The solution is

2 _1
\/‘;—ﬁF(;aﬁ%;;—&;)zW@—;)v (2.240)
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where F(a,b;c;z) is the Gauss hypergeometric function with scalar parameters
a, b, ¢, and z. It has the properties

z 2\ P 1 30 7
[ (veagg) - ameraniog)

1 2 1
lim —— F(L By i) = vEL(Pr=3)
o JApB 2 4pp 2 I'(By)
where I" is the Gamma function.
For the special case By = 5
133 22 1 3 T
F(z,=:2i——~)=——+— and I'(%)=-2-.
2'2°2° 4 > 3=
iy
From (2.240) we get
Z 1
7?”2\/‘@(5—5)7
I+ o
or

(&)~ (2.241)

AVPBE-Y)
Ji-4E -2

From (2.219), we obtain the form

o=

X(E,1) =x"+ (T —1) [ — log(T —1)] +o(l)| (2242

AVIBE- b
1-4(8—5)

for the coordinate transformation in the peak region of blowup. The solution in this
region can be expressed in terms of the computational coordinate by

| \B
u(x(&,1),t) = (T —1)"PBP [(1 —4(E - 2)2) +o(1) (2.243)

Arguing similarly, for the scaling invariance case yB = 1 (and 7 sufficiently
small), the coordinate transformation and the physical solution in the peak region of
blowup have the expressions

x(&,1) :X*-F(T—t)?[a—log(T—z)]%
x ( 4pp tan(zm(§ — %)) +0(7) +0(1)> , (2.244)

u(x(€,1),1) = (T —1)"PBP [coszﬁ(n(é — %)) +0(7) +o(1)} . (2.245)
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2.8.3 MMPDES5 with variable T

Instead of being kept constant, there can be advantages to choosing the parameter ©
as a solution-dependent function. In particular, it can be chosen such that the MM-
PDE is dimensionally homogeneous, even when the mesh density function has the
general form (2.229). From the dimension equations (2.230) and (2.222), MMPDES
is dimensionally balanced when 7 is chosen as

1
T=xku' B, (2.246)

where K > 0 is any dimensionless parameter. With this choice of 7, all of the terms in
MMPDES are of the same order of magnitude, and the equation has the dominance
of equidistribution for x chosen sufficiently small. In this case, for any choice of
Y > 0, MMPDES reduces essentially to the equidistribution relation (cf. (2.232)) ,
and the corresponding solution is given in (2.240).

2.8.4 Numerical results

We now use MMPDES to solve (2.214)—(2.216) with the initial solution
up(x) = 20sin(7x).

The physical PDE is discretized on moving meshes using a cubic spline collocation
method, with the coupled system of the physical and mesh PDEs solved simultane-
ously (see Huang and Russell [187]). A moving mesh with N = 41 points is used
for all of the computations.

To verify the theoretical results, the scaled solution profile, u/||u||«, is plotted
as a function of & for several values of ||u||. Note that different values of ||u]|c
correspond to different instants in time. We also plot |x; — x*| against ||u||. in a
logarithmic scale. When MMPDES works satisfactorily, the results can be explained
from (2.242) and (2.243). Specifically,ast — T,

_1
lull = (T —2)PBPor (T —1) = Blul",

T (1—4(&—2)2)13,
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Fig. 2.42 MMPDES, M = 4*-3»=1) p =3 7 =102, By = 1.5. Reprinted from Huang et al. [184],
with permission from Elsevier.

1 4v/pB(&i—3)
log |x; — x*| — — = log [|u]|e + log —mmt 27
\1-4(&—7)?

25
1
5 1oellu. —logﬁ}

1= {|to1—

[SS]

1 1
+§log[3+§10g [a—k

~ —ﬁlog l|u]| oo + i,
where ¢; is a constant depending upon &;. Thus, in the limit7 — T the computed solu-
tion u/ ||u|. converges to the steady-state profile (1—4(& — %)2)3, while log |x; —x*|
becomes linear in log ||u]|co-

The numerical results shown in Figs 2.42-2.44 can be seen to be consistent with
the theoretical predictions. Most of mesh points stay in the peak region of blowup
while u/||ul| converges to a limit profile. The numerical results indicate that MM-
PDEs in general work satisfactorily when they have the dominance of equidistribu-
tion. For completeness, two unsatisfactory situations (not covered by the analysis
in this section) are shown in Figs 2.45 and 2.46. For these, fewer and fewer mesh
points are concentrated in the peak region of blowup (which is getting narrower as
t — T) and u/||u|| becomes more like a delta function as t — 7. MMPDES5 does not
have the dominance of equidistribution for these two cases. Nevertheless, as shown
in [184], dominance of equidistribution is a sufficient but generally not a necessary
condition for an MMPDE to perform satisfactorily.

2.9 Mesh density functions based on a posteriori error estimates

Mesh density functions can be advantageously defined from a posteriori error esti-
mates using basically the same procedure as that used in §2.4, except that we now



2.9 Mesh density functions based on a posteriori error estimates 121

uh

=

RSN
J—
. e .~' '
e o
e o

T . - 1

et "
10g10((x-0.5])

3
. log10
€ 09105,

Fig. 2.43 MMPDES5, M = ub=1, p=3.1= 1073, By = 1. Reprinted from Huang et al. [184], with
permission from Elsevier.
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log10(u, )

1
Fig. 2.44 MMPDE5, M = 4"~ p =3, 7= xu’ P, k = 10°°, By = 1.5. Reprinted from
Huang et al. [184], with permission from Elsevier.

use a posteriori error estimates instead of estimates for interpolation error. While
this procedure is applicable to a wide range of problems, it is illustrated here for a
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6 7 8

Fig. 2.45 MMPDE5, M = u”~', p =2, = 10%, By = 1. Reprinted from Huang et al. [184], with
permission from Elsevier.
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1og10(x-0.5))
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02 04 06 08 1
B 10g10(u,.,)

1
Fig. 2.46 MMPDES, M = u2?~)/3 p =3 1 =xu’" P, k = 1, By =2/3. Reprinted from Huang
et al. [184], with permission from Elsevier.

very simple linear elliptic differential equation. In this way, the essential features of
the procedure are more easily understood in a simple context. The other reason is
that theoretical tools for doing a rigorous theoretical analysis of convergence for a
more general PDE have yet to be developed.

We consider the linear finite element solution of the differential equation

—(ad) +bd +cu=f, inQ=(0,1) (2.247)
subject to the homogeneous Dirichlet boundary conditions
u(0) =u(1)=0. (2.248)
Here, we suppose that the coefficients a(x), b(x), c(x), and f(x) satisfy
a,beWh=(Q), celL”(Q), fel*(Q) (2.249)

and
1
a(x) >ap >0, c(x)— zb/(x) >0, VxeQ (2.250)

for some constant ay, where W' (Q) is the Sobolev space of functions whose
derivatives are in L= (Q).
The variational formulation of BVP (2.247) and (2.248)isto findu € V = H(} (Q)
such that
B(u,v) = (f,v), WweV (2.251)

where

B(u,v):/Q(au'v'—kbu'v—kcuv)dx, (f,v):/gfvdx. (2.252)
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From Schwarz’s inequality and assumptions (2.250), it is not difficult to show that
the bilinear form B(-, ) has the properties

aolv[3 g) S BOY) SCPlj g eV (2.253)
and
B(w,v) < Clw|g )Vl @), YwvevV (2.254)

where C is a positive constant.

For a given mesh .7, of N elements, one defines the linear basis functions ¢;, j =
1,...,N, as in (1.28) and the linear finite element space as V" = span{¢, ..., ¢n_1}.
The linear finite element solution " € V" satisfies

Bu" Wy =(f")  whevh (2.255)

Let ¢" = u — u", where u is the exact solution of the continuous problem (2.251).
Subtracting (2.255) from (2.251), a direct calculation gives the orthogonality prop-
erty

B(" V) =0 whev! (2.256)

and the error equation

B(e"\v) = (f,v)—B",v) WeV. (2.257)

2.9.1 An a priori error estimate

For comparison purpose, we derive an a priori error estimate for the finite element
" as well. For this, we use a basic result for piecewise linear interpolation
whose proof can be found in most finite element textbooks, e.g., [62, 104].

solution u

Lemma 2.9.1 Denote by I1j, the operator for the piecewise linear interpolation
associated with V", viz.,

v(x));(x) WveH'(Q). (2.258)

M=

(ITyv) (x) =

<.
Il

Then, for any j (2 < j < N),
||v—HthLz(,j) < Chj|v—Hhv\H1(,j), vv e H'(I}) (2.259)
V=Vl < ChyjPlgegy. W e HA(L)) (2.260)
|v—Hhv|H1 <C|v|H| wweH! (1;). (2.261)
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Theorem 2.9.1 If the solution of BVP (2.251) satisfies u € H>(Q) and the mesh
T, has the property

h=maxh; < Q (2.262)
j N

for some positive constant Cy, then the error for the finite element solution u" is

bounded by
C
lu— 1|1 () < ~ i), (2.263)
where C is a positive constant independent of u and the mesh.

Proof. From (2.253), (2.254), and the orthogonality property (2.256) it follows
that
a0|eh\12_11(9) < B(e", ")
= B(¢",u— ITyu)
< C‘€h|H1(Q) |M — HhM‘Hl(Q).

From this, (2.260), and (2.262) we have

|eh\12{1(_(2) < C\u—Hhuﬁ{l(g)

N

— CZ |u—Hhu|§11(1f)
=, |

N
<C Z hﬂ“ﬁﬁ(lj)
=2

C 2
< ﬁ"fdyz(g)v

which gives (2.263). 0

Note that one obvious example of a mesh satisfying (2.262) is a uniform one, so
the error bound (2.263) holds in this case.

2.9.2 An a posteriori error estimate

We can now derive a residual-based a posteriori error bound to be used to define the
mesh density function. A general procedure for this type of error estimation can be
found, for example, in [8, 26, 335].

Lemma 2.9.2 The error for the finite element solution u" is bounded by
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h ul 2 2
lu—u \Hl <Cn} thjHrhan(,j_), (2.264)
J=2

where 1y, is the residual function, i.e.,
= f+d ") —bu"y —cu. (2.265)

Proof. From the orthogonality property (2.256) and the error equation (2.257),
for any v € V we have

B(e"v) = B(e" v — ) = (f,v— ITv) — B(u",v — ITv).

From (2.252) it follows that
B(e",v) = / (f = b(u") — cu) (v — Iyv)dx — /Q a(ul) (v — v dx
= Z/I.(f—b(uh)' fcuh)(vfl_[hv)dxfZ/I.a(uh)'(v—nhv)/dx

= ;/Ijrh(v—nhv)dx

where the second term has been integrated by parts in the last step. Using Schwarz’s
inequality and Lemma 2.9.1 we get

(e"v <Z||rh||L2 (v =TIl 27

< CZHthLZ(I_,-)hj‘V‘Hl(I_/)
j
1

2
<C (Zh§||rh||i2(1j)> VIa (@)

J

Then (2.264) follows by taking v = ¢” in the above inequality and using (2.253). [

2.9.3 Optimal mesh density function and convergence results

Once the a posteriori error bound (2.264) has been obtained, the procedure used in
§2.4.2 can be used for defining the optimal mesh density function and establishing
the corresponding convergence results (as in Theorems 2.4.2 and 2.4.4). Specifi-
cally, we can regularize the bound 1, as
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2N 2 - 3 1 2
Ny = Z thrh”Lz(Ij) <oy Z hj (1 + o <Vh>L2(1j)) )
=2 j=2 h

where (ry,) 2(1)) is the L2 average of rj, over I; and oy, > 0 is the regularization

parameter. The optimal mesh density function and oy, can be found to be
1
3

T .
p] = <1+ah<rh>1‘2(1j)> ) ]:277N (2266)

3
Oh = (Z_hj <rh>Zz(,,.)> : (2.267)
; |

The following theorem [170] can be proved in a similar fashion as Theorems
242 and 2.4.4.

Theorem 2.9.2 Suppose that the solution of BVP (2.251) satisfies u € H*(Q).
Define the mesh density function and oy, as in (2.266) and (2.267), respectively. For
any equidistributing mesh satisfying

Oh .
hipi =—— =2,.. 2.268
]pj N_17 J ) aN ( 6)

the error for the linear finite element solution u" is bounded by

C/ay
h vV
ju— w1 @) < —5 (2.269)
where y, satisfies
li = 2.2
Ve =il z g 2270

and r is the continuous residual function defined as
r=f+du —bu —cu. (2.271)

If further r € L*(Q)NW1(Q), there exists a constant ¢ such that, for N > c,

3
2\ 2
2 / 3
c\3 2 C||r||L1(Q)
<(1-(= 3 - ) . ,
VG, < (1 (N) ) ||r||L§(Q)+< N (2.272)

It is interesting to point out that the residual function r is proportional to u”,
ie., r = —au" ~ u". This observation shows that the results in this theorem and
those in Theorems 2.4.2 and 2.4.4 (with k = 1 and m = 1) are in good agreement
although they are based on different bounds on interpolation error and solution error.
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This could also be explained from the dominance of interpolation error in the finite
element solution of elliptic differential equations.

2.9.4 Iterative algorithm for computing equidistributing meshes
and numerical examples

The mesh density function and oy defined in (2.266) and (2.267) depend only
upon the (computable) residual, and their computation requires recovery of solution
derivatives. However, the finite element solution u" also depends upon the mesh,
so u” and .7}, cannot be solved separately. Indeed, they are coupled through equa-
tions (2.255) and (2.268) (and the boundary conditions x; = 0 and xy = 1). He and
Huang [170] give a proof of the existence of the equidistributing mesh and propose
the following iterative scheme to compute it.

Iterative algorithm for computing equidistributing mesh. Given an integer N > 0
and an initial mesh .7, (), for k =0, 1, ..., do:

h(k)

(i) Find the finite element solution «"" using mesh .7

(k) (k)
B WMy = (") whtevh™,
ii) Generate the new mesh .7, ;. ) using the equidistribution relation:
k1) g q

k), (k+1) _ Op

j=2,.,N
where p(* is calculated as in (2.266) based on " and T -

The stopping criteria are

max |x(]-k+1) fx(]»k” <TOL
i :

and ®), ®
N—-1)p:"h:
k) — max % <TOL,,

eq,j — %

max Q
J J O}, (k)

for some prescribed tolerances TOL > 0 and TOL,,; > 1. The numerical results
presented below are obtained with TOL = 10~ and TOL,; =1.01.

Example 2.9.1 The first example is a reaction-diffusion equation

—eu'+tu=-2e—x(1—x)—1 (2.273)
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Table 2.9 Example 2.9.1. Iter is the number of iterations required to reach the stopping criterion
max; Qg < 1.01 or the maximum allowed number (1000 for these computations). |u; — u\Hlm)
is the error obtained for the final mesh in each case.

N 21 41 8l 161 321 641
Iter 1000 1000 39 4 3 2
\uh7u|H1(Q) 3.07 1.41 6.86e-1 3.39e-1 1.69e-1 8.46e-2

(a) (b)

-0.2

-0.4

-0.6

-0.8
0.001

0.0001

1e-05

14 . . . . . . 1e-06 . . . .
0 0.2 0.4 0.6 0.8 1 0 2 4 6 8 10

X number of iteration (k)

Fig. 2.47 Example 2.9.1. (a) An adaptive mesh of N = 161 points is plotted on the graph of
the computed solution. (b) The difference between consecutive meshes (HZ,UH—I) - Z,(k) |le), the
equidistribution quality measure (max;(Q.q,; — 1)), and the solution error (|u;, — u| 1 (@)) are plotted
against the number of iterations k.

subject to the boundary condition (2.248). Using € = 1072, the exact solution given
by

1 _ 1l _ i _x _2=x

uz(e VE —e VE e VE—e¢ \/E)x(lx)l (2.274)
l—e ve

exhibits boundary layers at both ends of interval [0, 1].

Numerical results are shown in Table 2.9 and Figure 2.47. One can see that the
iterative algorithm for computing the equidistributing mesh is convergent, at least
for relatively large N. Moreover, it converges faster for larger N. This is consis-
tent with algorithms in §2.2 for computing equidistributing meshes for an analytical
mesh density function. Furthermore, the numerical results confirm the theoretical
prediction that the error in the H' semi-norm decreases at the rate of 0(%) as N
increases. 0

Example 2.9.2 The second example is a convection-dominated differential
equation

=

1 1 1
—8u”—|—(1—§8)ul+1 (1—48>u=e ; (2.275)
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Table 2.10 Example 2.9.2. Iter is the number of iterations required to reach the stopping criterion
max; Qg < 1.01 or the maximum allowed number (1000). |u; — u| g (@) is the error obtained for
the final mesh in each case.

N 21 41 81 161 321 641
Iter 1000 327 83 9 5 3
|uh7u\H1(Q) 1.20 5.07e-1 2.54e-1 1.20e-1 5.95¢-2 2.96e-2

(a) (b)
0.8 T T T T T 100 T T T T
T (k+1)-T(k)Il ——
1 max(Qeq(i)-1) -
07 10 lleil
0.6 4 1
0.5 1 0.1 [
> 04 0.01
0.3 4 0.001
0.2 1 0.0001
0.1 4 1e-05
0 . . . . 1e-06 . . . .
] 0.2 0.4 0.6 0.8 1 0 50 100 150 200
X number of iterations (k)

Fig. 2.48 Example 2.9.2. (a) An adaptive mesh of N = 161 points is plotted on the graph of
the computed solution. (b) The difference between consecutive meshes (HZ,UH—I) - Z,(k) |le), the
equidistribution quality measure (max;(Q.q,; — 1)), and the solution error (|u;, — u| 1 (@)) are plotted
against the number of iterations k.

where € = 2 x 1073, For boundary conditions (2.248), the exact solution is given by
_lx 1
x e & —e ¢
u=e | x— ——m—— |, (2.276)
l—e"®

which has the boundary layer at x = 1 when € is small. Numerical results are shown
in Table 2.10 and Figure 2.48. 0

Example 2.9.3 This example, used by Babuska and Rheinboldt [25], has the
form
—((x+a)Pu) + (x+0)Tu=f, (2.277)

where f is chosen such that the exact solution of the boundary value problem (with
boundary condition (2.248)) is

u=x+o) —(a(l—x)+(l+a)x). (2.278)

In our computation, the parameters are taken as p =2, g=1,r = —1, and ot =
1/100. Numerical results are shown in Table 2.11 and Figure 2.49. 0
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Table 2.11 Example 2.9.3. Iter is the number of iterations required to reach the stopping criterion
max; Qg < 1.01 or the maximum allowed number (1000). |u; — u| g (@) is the error obtained for
the final mesh in each case.

N 21 41 81 161 321 641
Iter 4 3 3 2 2 2
up 7”‘1.11(_(2) 2.15e2 1.13e2 5.73el 2.88el 1.44el 7.20

-20
-30
-40
-50
-60
70 b
80 |
-90

0 0.2 0.4 0.6 0.8 1
X

Fig. 2.49 Example 2.9.3. An adaptive mesh of N = 161 points is plotted on the graph of the
computed solution.

2.10 Biographical notes

The concept of equidistribution is first introduced by Burchard [73] for finding
variable nodes for optimal spline approximations. Some early studies of equidis-
tribution, mostly in one spatial dimension, can be found in Rice [284], de Boor
[115, 116], Dodson [121], Sacks and Ylvisaker [290, 291, 292], Pereyra and Sewell
[273], Babuska and Rheinboldt [24], and Russell and Christiansen [285]. In par-
ticular, Babuska and Rheinboldt [24] lay much of the early groundwork for mesh
optimality.

Approaches similar to that in §2.1.4 are used by D’ Azevedo and Simpson [112],
Huang and Sloan [192], and Huang [176] for developing multi-dimensional equidis-
tribution relations.

The simplest algorithm for computing an equidistributing mesh is attributed to
de Boor [116]. Various discrete and continuous forms of equidistribution, the asso-
ciated two-point boundary value problem method, as well as the MMPDE approach
can be found in Ren and Russell [282] and Huang, Ren, and Russell [185, 186].
The reader’s attention is also brought to the relation between the MMPDE ap-
proach and the DAE approach using Baumgarte regularization [39] and the im-
plications of solving DAEs. Furthermore, a number of MMPDEs are derived in
[186] under the unifying framework of the MMPDE approach, with some of them
being closely related to previous 1D moving mesh methods. For example, MM-
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PDES (2.52) is used by Anderson [11] while the methods of Adjerid and Flaherty
[5, 6], Madsen [248], and Greenberg [158], which are based on attraction and repul-
sion pseudo-forces, can be recast into the form of MMPDES®6 (2.55). The method of
Hyman and Larrouturou [197, 198] also simulates attraction and repulsion pseudo-
forces but is linked to MMPDE4 (2.54). Other related methods include those of
[10, 108, 124, 147, 172, 281, 282].

A group of 1D methods has been motivated by the Lagrange method in fluid dy-
namics. They are typically formulated by minimizing convection or convection-like
terms; e.g., see the review article [169] and Chapter 7 (for discussion of velocity-
based methods in multi-dimensions). The method of Petzold [174] defines the mesh
velocity by minimizing the time variation of both the unknown variable and the
spatial coordinate in computational coordinates.

Error estimates for interpolation have been frequently used for mesh adaptation
in the past, e.g., see [9, 162] and the early works [73, 115, 116, 121, 284]. In addi-
tion, Dinh and Carey [87] define adaptive coordinate transformations as minimizers
of interpolation error bounds, Chen [97] obtains mesh density functions by minimiz-
ing some error estimates, and Ji [206] determines optimal mesh density functions to
minimize the error in approximating integrals. A systematic study of optimal mesh
density functions in multi-dimensions is given by Huang and Sun [193] and Huang
[178, 179]. Overall mesh quality measures are introduced in [178].

Beckett and Mackenzie [42] appear to be the first to use a global or integral defi-
nition of the adaptation intensity parameter «. It is extensively studied and extended
to multi-dimensions in [175, 195].

The issue of the efficiency or the cost-effectiveness of moving mesh methods is
addressed in a large number of works; e.g., see Huang [175], Beckett et al. [45],
Huang et al. [195], and the more extensive study by Lapenta and Chacén [225]. The
efficiency of a moving mesh method can be improved by using a two-level-mesh
strategy [175, 195] where the physical PDE is solved on a fine mesh obtained by
interpolating a coarser, moving mesh.

A rezoning approach has been developed and used by Tang and his coworkers
for discretizing physical PDEs; e.g., see [228, 229, 316, 318].

The first works on the numerical simulation of solution blowup are Nakagawa
[266] and Nakagawa and Ushijima [267], where finite difference and finite element
schemes on a uniform mesh are employed and analyzed for blowup for PDE (2.214)
with p = 2. A mesh refinement strategy is proposed by Berger and Kohn [49] and
a moving mesh method is presented by Budd et al. [67] for the numerical solution
of blowup problems. A key idea in [67] is to define the mesh density function using
the scaling invariance argument. The concept is generalized in Huang et al. [184]
where dominance of equidistribution is introduced and shown to be sufficient for an
MMPDE to work satisfactorily. An early survey on the topic is given by Bandle and
Brunner [34]. Other recent works include [3, 59, 65, 66, 71].



132 2 Adaptive Mesh Movement in 1D

In addition to (2.214), a variety of PDEs with blowup solution have been solved
using moving mesh methods. They include other reaction-diffusion type PDEs [67],
degenerate parabolic problems [67], porous medium equations [64, 67, 151, 152,
352], nonlinear Schrodinger equations [63, 65, 280], chemotaxis equations [66],
and Ginzburg-Landau equations [70].

Convergence analysis for moving mesh methods is still in the very early stages,
and most results have been limited to the situation where the mesh is known a
priori. For example, Qiu and Sloan [278] and Qiu et al. [279] study the conver-
gence of finite difference schemes for singularly perturbed two-point boundary
value problems on equidistributing meshes generated using a singular part of the
exact solution. The approach is adopted by a number of other researchers; e.g., see
[42, 43,44, 100, 177, 244].

There are a few convergence analyses where a posteriori equidistributing meshes,
or equidistributing meshes determined by the computed solution, are considered.
Most noticeably, Babuska and Rheinboldt [25] consider the linear finite element
solution of a 1D linear elliptic problem and determine the optimal coordinate trans-
formation as a minimizer of a functional derived from a residual-based a posteri-
ori error estimate using asymptotic approximation. Using such a coordinate trans-
formation, they show that a mesh is asymptotically optimal if the residual-based
error estimate is evenly distributed among the mesh elements. Kopteva and Stynes
[219] study an upwind finite difference discretization of 1D quasi-linear convection-
diffusion problems without turning points and develop a convergence analysis for
the discretization where the mesh is determined by the computed solution through
the equidistribution principle and the arc-length mesh density function. The ap-
proach used in §2.9 is adopted from He and Huang [170] where equidistributing
meshes are determined and the corresponding convergence is analyzed based on a
posteriori error bounds for the linear finite element solution of 1D linear elliptic
problems.

A general framework for convergence analysis for parabolic problems on mov-
ing meshes can be seen in Dupont [127], Bank and Santos [35], Ferreira [143], and
Liu et al. [128, 242], where moving meshes are assumed to satisfy certain smooth-
ness conditions. The stability issue is investigated by Ferreira [143], Formaggia and
Nobile [149], and Mackenzie and Mekwi [245].

In addition to finite difference and finite element methods, collocation, finite vol-
ume, and spectral methods have also been used for moving mesh methods. Examples
include Huang and Russell [187] and Russell et al. [286] (collocation), Farhat et al.
[140, 141] and Wang et al. [336] (finite volume), and Mulholland et al. [263], Wang
and Shen [338], Feng et al. [142], and Tee and Trefethen [320] (spectral).
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2.11 Exercises

1. Find the equidistributing coordinate transformation for the mesh density function

1
=——— oOn
p(x) a3

Show that the maximal and minimal spacings for an equidistributing mesh gen-
erated using the coordinate transformation on a uniform mesh of N 4 1 points in
& are of the orders O(N~') and O(N~2). Where do these spacings occur? Verify
your answers using the graphs of the coordinate transformation and its inverse.

2. Prove Theorems B.0.11 and B.0.12 for the case where m =2, wy = w, = 1/2,
s=1,andt = 2.

3. (Ji [206]) Consider a composite k-point Gauss quadrature for approximating
fah f(x)dx by applying the k-point Gauss quadrature to each subinterval of a non-
uniform mesh of N points. It can be shown that, assuming that f(x) is sufficiently
smooth, the quadrature error is estimated by

[—1,1].

7

N
Ens(f) < Ce Z h§k+1 ’ 720 (%))
j=2

where Cy is a constant, h; = x; —x;_1, and X; € (xj_1,x;). Show that the error
bound can formally be written in an asymptotic form as

(kal)Zk /ab <Cdlg>2k ‘f(Zk)‘dx.

If ’ f (Zk)’ does not vanish on (a,b), use Theorem 2.1.1 to find the optimal mesh
density function and the corresponding optimal error bound. Discuss what can
be done if ’ f <2k>’ vanishes at some points in (a,b).

4. Solve the BVP (2.31) and (2.32) for p(x) = ﬁ defined on (0,1).
5. For the functional (2.38), i.e.,

= ;/abmi,w ((f)z"

show that its functional derivative is

o 9 (198
86 odx\pox)’
6. Show that (2.31) is the Euler-Lagrange equation for the functional (2.33).

7. Derive (2.49) and (2.50) by differentiating the relation x = x(& (x,7),t) with re-
spect to x and 7.
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8.

10.

11.

12.
13.

14.
15.

16.

Transform (2.31) into (2.28) by interchanging the roles of dependent and inde-
pendent variables.

. Given a non-uniform mesh x; =a < xp < -+ < xy_1 < xy = b, consider the

piecewise constant interpolation defined by

L[
Hlu(x):; ' u(®)dz, Vx€ (xj-1,%;), j=2,..,N, VucH'(a,b).
J X

Show that the L? interpolation error is bounded by

N
2 Z 3 ()2
||M7H1M||L2<a’b) § Cjzzh] <M>Hl(xj,1,xj) .

(Hint: Use Poincaré’s inequality (A.10).)

Assume that the quantities (u) ;1 (tj 1) J = 2, N in the error bound of Prob-
lem 9 do not vanish. Find the optimal mesh density function for the error bound.
What is the error bound for the equidistributing mesh corresponding to the opti-
mal mesh density function? Compare it with the error bound on a uniform mesh
of the same number of mesh points.

Define ¢, such that

on=Y hipj=2(b—a),
7

where p; is defined in (2.71). Prove that the oy, defined this way exists and is
unique provided that (u) HEHL(T) (j=2,...,N) are not all zero. Give the tightest
possible lower and upper bounds on ,.

Prove (2.106) using Holder’s inequality.

For piecewise linear interpolation with uniform and adaptive meshes for function
u(x) = e~ on [0, 1], find the asymptotic error bounds (7 = 0 and m = 1) in terms
of small €. (Hint: See Example 2.5.1.)

Derive (2.171) from (2.169).

Consider the reaction-diffusion equation

U = Uy + ",
Show that the equation can be transformed into
Vi = Vyy — ;vf +v2,

where v = . If MMPDES (2.52) with mesh density function p = v¥ and a small
constant T > 0 is used for solving this equation, determine via dimensional anal-
ysis for what values of Yy MMPDES has dominance of equidistribution.
Consider the differential equation
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ul‘:uxx+ ’

1—u

which can have a quenching solution — the solution approaches one at a point in
a finite time T'; e.g., see Pao [270]. Let v =1/(1 — u). Show that the equation can
be transformed into

2
Vi = Vyy — 7v§+v3.
v

Use dimensional analysis and dominance of equidistribution to explain how to
choose the mesh density function of the form p = v¥ for MMPDES5 applied to
the numerical solution of the transformed equation.






Chapter 3
Discretization of PDEs on Time-Varying Meshes

We have seen in the previous chapters for the 1D case that the formulation of mesh
movement strategies (such as for MMPDEs5) is generally independent of the spe-
cific type of physical PDE being solved, and their connection to the physical solu-
tion is through the mesh density function. As well, the discretization of the physical
PDE and the overall solution procedure can to a large extent be described separately
from mesh movement strategies by generally assuming that a moving mesh is avail-
able. This separation is also true for multidimensional moving mesh methods. For
these reasons, we assume in this chapter that a moving mesh is given and consider
the problem of discretizing PDEs and overall solution procedures in the higher di-
mensional case. The later chapters then return to an examination of the theory and
applications of multidimensional moving mesh methods.

Generally speaking, discretization of a PDE on a moving mesh can be carried
out using either the quasi-Lagrange or the rezoning approach. For the former, the
mesh is considered to move continuously in time, and time derivatives are typically
transformed to derivatives along mesh trajectories. For the latter, the mesh is consid-
ered to change intermittently at various time levels, and the physical solution must
be interpolated from one mesh to the next. These two approaches for discretization
shall be described here for finite difference and finite element methods for a general
parabolic PDE

wu+V-f=V-(aVu)+s, inQ 3.1

subject to the Dirichlet boundary condition
u=g, on 0 (3.2)

where a = a(x,t) > a > 0, f = f(u,x,t), s = s(u,x,t), and g = g(x,7) are given
functions. Equation (3.1) involves terms modeling diffusion, convection, and reac-
tion processes.

W. Huang and R.D. Russell, Adaptive Moving Mesh Methods, Applied Mathematical 137
Sciences 174, DOI 10.1007/978-1-4419-7196-2_3, © Springer Science+Business Media, LLC 2011
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It is important to emphasize that the discretization of the physical PDE and the
overall solution procedure depend upon the type of PDE being solved. Through-
out this chapter (and the book as a whole), moving mesh methods are normally
described for parabolic types of PDEs; nevertheless, it can be relatively straightfor-
ward to apply them to other types of PDEs with appropriate discretization schemes.

3.1 Coordinate transformations

3.1.1 Coordinate transformation as a mesh

Although the mesh generation problem is an inherently discrete one, the approach
taken throughout this book is generally to consider it in relation to the computa-
tion of a continuous coordinate transformation. For the higher dimensional case,
suppose that €2 is an open, simply connected physical domain in 3D and €. is a
computational domain chosen for the purpose of mesh generation. From the contin-
uous viewpoint, a mesh is generated as the image of a computational (or reference)
mesh under an invertible coordinate transformation x = x(§) : Q. — Q. The com-
putational mesh is typically taken to be uniform or quasi-uniform — see Figure 3.1
for the 2D case.

In the sense that generating the mesh is straightforward after determining the
coordinate transformation — one simply evaluates x(&) at the stationary fixed points
in £, — a coordinate transformation is viewed as being equivalent to a mesh. An
implication of this interpretation of adaptivity is that it is necessary to incorporate
the coordinate transformation into the discretization of the physical PDE. As well,
a facility at switching between dependent and independent variables consisting of
the physical variables x and the computational variables & will be required so that
the physical PDE can be written in terms of either set of variables. Preliminary to
this, it is useful to first review some basic background material on transformation
relations.

3.1.2 Transformation relations

For a coordinate transformation x = x(§) : Q. — Q and its inverse & = & (x) :
Q — Q,, denote the physical and computational coordinates by x = (x1,x2,x3)7
and &€ = (§1,&,&;)7, respectively. The Jacobian matrix and its determinant (called
simply the Jacobian) are denoted by
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Fig. 3.1 A mesh on £ is generated as the image of a computational mesh on £, under coordinate
transformation x = x(&).

ox
J=5g J=de).

The covariant and contravariant base vectors are defined as

9
ax 9 | : % .
a;, = aél = aél x|, al = Vgl = E éi’ 1= 172’3 (3.3)
dx3

where V is the gradient operator with respect to the physical coordinates. To see the
relations between these base vectors, we express the Jacobian matrices as

9x; dx dx
ox _ dbnnx) | 5 on oo
J=— = = | &2 &2 222 =l|ai,as,a; (34)
S NEEE) | B B | T el
98 95 95
and o6 9e o
der 941 941 T
dx; dx; Ox a
a(xl X X}) Bxl axz 8X3 :
2 oG 05 05 | | (a7
aX] 8x2 QX3
The chain rule implies
Irxxs) 9(616.8) o 9dE&&) (3.6)

9(81,6,8) 9(x1,x2,x3) 9 (x1,x2,x3)
where [ is the identity matrix. Notice that

Adjoint(J 1
= %() =7 a> x as,a3 x ay,a; xay]"

J—l

and J = det(J) = a; - (@2 x a3). Thus, the base vectors are related by
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1 _ '
a = jaj xay, a;=Ja'xd*, aj-a= 8 j, (i,,k) cyclic (3.7)
where 0; ; is the Kronecker delta (8; ; = 0 for i # j and §; ; = 1 for i = j).

Theorem 3.1.1 (Gradient operator in computational variables) The gradi-
ent operator can be expressed in the computational coordinate system as

V= Zai;é (non-conservative form) 3.8)
lw 0 .
=7 : a—gi.]a . (conservative form) 3.9)

Consequently, the gradient of any function u = u(x) = u(x(€)) is
cdu 1 d ,
Vu=) a'=— =-) = (Jua
2958 =5 L og )
and the divergence of any vector fieldv =v(x) = v(x(€)) is

;v 1w d
V-v:Za -a—éi:j;&—éi(m ).

l

Proof. Equation (3.8) follows from using the chain rule to determine each com-
ponent of Vu, viz.,

du du d&;

o, L og ox,

and d¢&;/dx; is just the j-th component of a'. Equation (3.9) follows directly from

(3.8) and the identity
J i
zi R (Ja') =0, (3.10)

which in turn results from

0 ~ 0 )
Z a—gl (Ja’) = Z 875, (aj xay) (from (i, j, k) cyclic)
0%x ox ox 0%x
= _ —_ + - P
Y3808 “ 98 "L 3T < e
2%x ox 2%x ox . )
= ; TEIE, x 98 ; IE0E X % (from (i, j, k) cyclic)

:O’

where the last step follows after relabeling indices in the second sum. 0
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It is often desirable for the analysis and/or practical computation to write PDEs
in conservative form. For this reason, throughout this chapter we typically have two
forms for the differential operators written in terms of the transformed variables, a
conservative form as in (3.9) and non-conservative form as in (3.8).

We now consider the time-dependent case, where the coordinate transformation
and its inverse depend upon time, i.e.,

t=1, x=x(&,7) (3.11)
and

. E=E@). (3.12)

The independent variables are transformed from (x,7) to (&, 7), or vice versa. For
any function u = u(x,t) = u(x(€, 7),7), denote

u
ot |,’

u

== (3.13)

Uur —

¢
That is, u, is the time derivative when the physical coordinate x is fixed (and is used
in the case where u is considered as a function of ¢ and x) and u is the time derivative
of u when the computational coordinate & is fixed (and is used in the case when u is
considered as a function of T and £). The time derivative i is often referred to as a
time derivative along mesh trajectories.

In the next section, we write the physical PDE in terms of both the physical and
computational variables. To prepare for this, the next theorem gives the form of the
time derivative of the solution in terms of the computational variables.

Theorem 3.1.2 (Time derivative in computational variables) In terms of the
transformed variables (§,7), the time derivative u, is

_.JT du d& .
u&— —|—Z T&W =u-+ Vgu &, (non-conservative form) 3.14)

1

Ju )+ Z&é ( 85,) :%@4-;%;'(]14&;), (conservative form)
(3.15)

where (Ju) denotes the time derivative of the product term Ju and Ve is the gradient
operator with respect to the computational coordinate &.

Proof. The proof of (3.14) is obvious.
To prove (3.15), first note that from the chain rule
ox _Jdt  JxdéE

0=% %o Taga <%
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so the relation between X and &, is
x=-JE, & =-Jx (3.16)

Differentiating J = det(J) = a; - (ay x a3) with respect to time and using (3.7)
gives

J=Yd;-(ajxa) (i, j, k) cyclic
i
:JZai~di
7
. 0x
=J)a —.
z,»" 9Gi

Since from (3.8) this implies
J=JV x, (3.17)

from (3.4), (3.7), (3.9), and (3.16) we obtain

J=JV-x
= V- (~J&)

0 .
= —Za—él (Ja'-J&,)

- Zaag (Vfa'-a1,d"-ar, a'-a3)§,)

- _z,'" 985:’ (Ja;fl) '

Thus,
. J (&Y
J_—;%(J at)_—V;;-(Jét), (3.18)
which together with (3.14) implies (3.15). 0

It is also useful to express u, in terms of x. The following corollary can be ob-
tained from the above theorem and (3.16).

Corollary 3.1.1

uy=u—Vu-x (non-conservative form) (3.19)

=7 (Ju) =V (ux). (conservative form) (3.20)
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The identities (3.17) and (3.18) are frequently used when discretizing physical
PDE:s. For easy reference we summarize them in the following lemma.

Lemma 3.1.1

J=JV %, (3.21)
J=—Vg (JE). (3.22)

The key identity (3.21) or (3.22) is a mathematical representation of the principle
of conservation of space (area in 2D, volume in 3D) under the mapping x(&,¢), so
it is often referred to as a Geometric Conservation Law (GCL). To see this, con-
sider a fixed cell A, in . and the corresponding moving cell A(r) in £ under the
transformation (3.11). Integrating (3.21) over A, gives

/Ajdgz/A IV -%dE.

4 d
Jd :7/ Jd :7/ d
/Ac S=u G ™

/ JV-xd?j:/ V-xdx:/ x-ndS,
Ac Alr) IA(r)

where [5,(,) dS denotes a surface integral and n is the outward normal to the bound-
ary dA(r). Hence,

Note that

and

4 / dx= [ %-nds, (3.23)
dt Ja@w) IA(r)

a mathematical expression of the fact that the increase in the volume of the cell A(¢)
is equal to the volume gain through the movement of the boundary. This will prove
important later, especially when considering the moving mesh methods in Chapter 7.

More generally, multiplying (3.20) by J and integrating the resulting equation
over A. we get

/AcJu,dﬁ = /A(:Wclé —/chv. (k) dE .

Change of variables gives

d
d :7/ d —/ V. (ui)d
/A(t)ut * dt A(z)u * JA(t) (1ek)dx

or
d

— = :+ V- (ux . .
- /A i /A V) dx (3.24)
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Applying Gauss’s Theorem to the second term on the right-hand side, we obtain the
following lemma.

Lemma 3.1.2 For any moving cell A(t) in 2, there holds

d
—/ udx:/ u,dx+/ ux-nds, (3.25)
dt Jaw) A1) IA(1)

where n denotes the outward normal to the boundary dA(t) of A(t).

Equation (3.25) is actually the Leibniz integral rule or Reynolds transport theo-
rem in calculus. It reduces to (3.23) when u = 1.

3.1.3 Transformed structure of PDEs

We now write the PDE (3.1) in terms of the computational coordinate system. From
(3.8) and (3.9), the diffusion term is transformed into

du
V-(aVu)V-(Z 3§/>
1 ; . du
Jz(géi(JaﬂZa/agj)
814
=1L g (wa a3 ).

and the convection term becomes

1 d ;
V'f:j;aéi (Jal'f).

From (3.15), PDE (3.1) can be written in the conservative form

(Ju) +Za§, (Ja f+Ju ) Zag, (aJ aé )+Js (3.26)

The GCL is enforced in this conservative form. We show this for the special uniform
flow case of (3.1) with f =0, s = 0 and the exact solution given by u(x,7) = 1 (also
see §3.2 for the concept of uniform flow reproduction). For this situation, (3.26)
reduces to (3.22) and thus reproduces the GCL.

In a similar fashion, one can derive the non-conservative form
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. i Of [ dudé
”*Z(“ a§,+a@ar)

= Z(a -a’) ag ( >+az (Zaf )35 +s. (327

This does not reproduce the GCL. It is called the Chain Rule Conservative Law
Form (CRCLF) by Hindman [171], who shows that this non-conservative form can
capture shock waves even without enforcing the GCL.

3.1.4 Transformation relations in 2D

Since much of our attention shall focus on 2D problems, in this subsection we give
the simplified form of the transformation relations for this case. The principle for
obtaining the 2D transformation relations from the general 3D relations is fairly
easily: one simply sets the third base vector to be the unit vector a3 = a* = [0,0,1]7
and drops the third component from the final results. For instance, if we denote the
2D physical and computational coordinates by x = (x,y)” and & = (&,1)7 and the
base vectors by

a-li) e-[n] @[5 23]

we have
xg xp 0
J=det|ye yn 0| =xgyn —xpye.
* ok ]
From (3.7),
a' = la xa
= gHxas
1
](xnl+ynj+( k) x k
1
7( —xnj+yni)
1
—{ y"}, (3.28)
J | —xq
and similarly,
=2 [‘yi} . (3.29)
J x§
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Thus, we obtain the relation

[5x @} 1 { o _x"} (3.30)
Nx Ny —Ye X
for the Jacobian and inverse Jacobian matrices
J= {x‘i X”} . Jl= F" éy]. (3.31)
Ye Yn Nx Ny

The other transformation relations follow similarly. The gradient operator is

_[&] 92 nx i .
V= [ IE + ) an (non-conservative form)

€y
J [éx} + f—J [ ] . (conservative form) (3.32)
~J 8 & L& Jon [ny
For time derivatives, we have the relations
[ét:|:_|:§x éy] |:):C:|:_][ Yn —Xn] |:x:| (3.33)
Uz Mx Myl LY Jl=ye xgl |y
and
U =u—+ ggé + gln[ (non-conservative form) (3.34)
1— 10

10 :
= ](J u)+ - 798 (Ju&)+ jan (Juny). (conservative form) (3.35)

Denoting f = (f; ,fz)T, it follows from (3.26) and (3.27) that PDE (3.1) in con-
servative form is

) + == (JES +J& o +Ju&) + =— (Inefi + Iy fo + Juny)

&

du
< éxnx‘Féyny an>
+

( (n; +n))gn> +Js  (3.36)

36

-7 (w815 )+
+£1(af(€xnx+§my ag)

and in non-conservative form is
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d d d d
o+ (aGg 855 +a5g) + (a5 05y +ndy)

~ @+ (o3F ) +Encrem) gz (a32)
e &) o ( 35)“” ”’>)38 ( %)

d&x 9& 3§x &,
“(%é oo T *”ﬂm)aé
one . dny 8nx 9%)
+a<§xaé-%é 2¢ +n xan +n’8n Gn%_ (3.37)

Remark. In Riemannian geometry, J7J is often called the metric tensor, or sim-
ply the metric, since it can be used to measure distance in the target space of the co-
ordinate transformation. As a consequence, we refer to terms involving derivatives
of the coordinate transformation, such as J&, and &,n,, as transformation metric
terms, or simply metric terms.

3.2 Finite difference methods

In this section, we describe in detail how to construct a central finite difference
discretization of a physical PDE for a structured moving rectangular mesh. Given a
computational domain £, which is a unit square, a rectangular mesh is defined by

‘%f: é]:(jil)Aéa nk:(k71>Ana ]:1a7‘]a kil,,K

where A§ =1/(J—1),An=1/(K—1) and J and K are given positive integers. The
corresponding structured moving mesh is then determined from the given coordinate
transformation x = x(&§,n,7), y=y(&,n,1) : Q. — Q by

%(t): xj,k<t):x(éj7nk7t)7 yj,k(t):y(éjanbt)a
=1, k=1,..K. (3.38)

Since the mesh .7 (¢) is generally non-rectangular, a finite difference discretization
on it becomes quite awkward. As a consequence, the finite difference discretization
is typically constructed instead on the computational domain using the simple rect-
angular mesh .7;¢. Unfortunately, this requires using the more complicated forms of
the transformed PDEs (3.36) and (3.37).
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3.2.1 The quasi-Lagrange approach

For the quasi-Lagrange approach the physical mesh is viewed as a continuous func-
tion of time, and the time derivative term u, in the PDE is transformed into a term
along mesh trajectories, u. The transformed PDE involves derivatives of the coordi-
nate transformations.

The conservative form. We first consider a central finite difference discretization
for the conservative form (3.36). Rewrite (3.36) as

(Ju) + Conv(I) + Conv(IT) = Diff(I) + Diff(II) + Diff(IIT) + Diff(IV) +J 5, (3.39)

where
Conv() = % (Jfi +I&, fr+Tu&;),

Conv(ll) = & (Inefi + TN fo+Jury),
Diffl) = 7 (a/(E2+ 53)3—2) :

DIff() = 5 (a/(&ne+ &) 5 (40
Diff(ll) = 2 (aJ(&ne+Emy) 3
(

n
Diff(1V) =2 (aJ n§+ny2)§—;;).

MY S

Denote by u; () the approximation to the solution at the node (x; (), (1)),
ie., uji(t) = u(xjr(t),yjx(t),t). The convection and diffusion terms are approxi-
mated using central finite differences by

1 Skt etk Skt -1k

Conv(l = g | (180, TR - (18 P
f2 ikt 21k Skt -1k
b 0g) LHT R e | St B
Ujrk+ujrik Ujp+Uj—1k
- (15,)j+%7k% — V&) 34D
1 Skt e Skt a1
COIIV(H)]‘JC = R (‘]nx)j,k-ﬁ-% f - (‘]nx)j,k—% f
Skt 2k Skt 201
by PR S Py
Wjg+Ujgt1 Ujr+Ujr—1
M)y 5~ UN) jpy=— | (B4Y)
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, 1 [a 1 (V&> +(UE)) 11,
Diff(l); , = Ag2 [ AR 7y AR Ujg1k—Ujk)
Jt+ 7,
aj_%’k((-lgx)z + (Jéy)z)j_%,k
- 7 (ujk—uj—14)],
j_§7k
2 2
1[0 1 (M) +TMy)7) 41
Diff(IV) 4 = — —= (Ujky1 —ujk)
T A2 ‘]j,k-&-% J J
ajr—1 (Ime)* + (Jny)z)j,kf%
- T (ujx—ujr-1)|,
j#k77
Diff(ID) . 1 — 1 aj+%7k((‘]§x) (Iny) + (J&)) (Jny))ﬁ%k
1 ( )]7k_4A€An [ Jj+%7k
X (U g1 = Wjp—1 FUjl 1 — Uj1 k—1)
0y ((8) UN) +(U8) Um),ys
it
X (Uj g1 — Wjp—1 F UG 1 — Uj—1f—1) |
DIfF(IIT) 1 [ gt ((J&) (Unx) + (JEy) (Jny))j_“%
P gagA
n J.

j,k+%

X (”j+1,k —Uj kT Ujr1 k1 — ”j—l,k+1)
4y (U5) UM +U8) () s

X (gt = Uj—1 o Uj 1 f—1 — Uj—1 j—1)
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(3.43)

(3.44)

(3.45)

(3.46)

Here, outer differentiation operators have been approximated using central finite
differences at half points (points midway between mesh points), and function values
at half points have been evaluated as an average of the neighboring nodal values.
These half-point approximations avoid the use of a stencil wider than [j — 1, j, j +
1] X [k —1,k,k+ 1] in approximating the transformation metric terms (as seen in
detail below). Also, note that the diffusion terms incorporate J into the terms like
J&, or Jny, so their difference approximations are simplified using (3.30). The finite

difference semi-discretization of the conservative form (3.36) is thus
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(Ju)j_’k +Conv(D); 4 + Conv(Il);
— Dff(T) ; + Dff(Il) ;  + Diff(TIT) ;. + DiffAV) ;5 555 (3.47)

It is necessary for the transformation metric terms in (3.41)—(3.46) to be com-
puted in such a way that certain consistency conditions are satisfied. These can be
explained using the concept of uniform flow reproduction introduced by Hindman
[171]. Consider a PDE of the form (3.1) where s = 0 and f is any function depend-
ing only upon u. If the initial and boundary conditions are of the form u(x,0) = U
and u| 90 = U, where U is a constant, then the PDE has the uniform flow solution

ux,t)=U, VxeQUIQ. (3.48)

Consistency of the numerical algorithm requires that a uniform flow reproduction
condition holds, i.e, the numerical solution of the PDE reproduces this uniform flow,
or

Wiy =U Y(jk) = di'=U V(jk

for each time level ¢ = ¢,,. In the semi-continuous formulation, we thus require
ujr(t)=U V(jk) = ujr=0 Y(j,k). (3.49)

Applying this condition to the scheme (3.47), note first that the diffusion terms
vanish for the uniform flow solution u;;(t) = U. For the convection terms, the first
two terms in (3.41) can be rewritten as

(Jéx)j+%7kw - (Jé‘)f*%ﬂkw
1
= [(Jéx)j+%,k - (Jéx)j,%7k} Srjx+ E(Jéx)jJr%,k [fl.,j+1,k _fl,/yk]
1
+ E(Jéx)jfé,k [fijk— fij—14]

- [(J&X)j%k - (Jéx)jf%,k} Frjd

where we have used the fact that f1 ;14— f1,;4 = 0and fi jx — f1,j-14 = 0 for the
uniform flow solution. The other terms can be rewritten similarly. Thus, we have



3.2 Finite difference methods 151

(J§X)' l_k_(J§X) i— 1k (]éy)' lk_(Jéy) il
Conv(I); ;= J+er€ 2 Sijk+ j+27A§ L J2,jk
(&)1, =&
ff+z~kA€ i L (3.50)
(M) j 1 — (M) 1 M) jart —UMy) a1
COnV(II)j’k: ! +2An L 2f1,Jk+ J +2AT] - zfzﬁjsk
(INe) i1 —UM) 1
+ J7k+2An .k zuj,k' (351)

Substituting these into (3.47), with (Ju) ; , = J; xuj i +Jj st x We obtain

Jjrtj g+ -(J§X)j+%*k B (ng)j_%’k + (Jnx)j’“'% B (Jnx)j’k_é‘| J1,jk
JsK7 s Aé An 5Js
n _(]gy)]ur%,k - (‘I‘gy)j—%,k n (Jny)j,k+% - (]ny)j7ké‘| Foix
Ag An ’
-j (ng)jq_%’k_(‘lgt)j_%,k (Jnl)j,k+% —(an)j,k_%
+ j]<+ Aé + AT[ ujk
=0. (3.52)

Since f1j, f2,jk and uj; (= U) are arbitrary, we conclude that #;; = 0, or the
uniform flow condition is satisfied if the transformation metric terms satisfy the
conditions

(J‘gx)ﬂ_%,k - (Jéx)j_%,k n (Jnx)j7k+% - (Jnx)j,k_%

Az o -0, (3.53)
(Jéy)ﬁ%,k_ (‘Iéy)j—%,k . (Jrly)j,mé - (Jny)j,kfé —o, (3.54)
Ag An
(Jéz),+lk—(1é)-_lk (M) i1 — (UM 1
;. 25 J— 72 Js +2 j’k 2 __
Jix+ A + - =0. (3.55)

The first two conditions place restrictions on how the metric terms J&,, J&,, Jnx,

and Jn, must be evaluated. It is easy to verify that they are satisfied by using the
central finite difference approximations
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(ng)ji%ﬁk = +(yn)ji%,k = +ﬁ (Vjkt = Ykt FYjr kb1 — Vi1 k1) »
(J‘ﬁy)ji%,k = —(xn)ji%,k = —ﬁ (Xt = Xt + X e — Xjr1 k1) 5
(Jnx),-,ki% = —(yg)jki% = —ﬁ()’jﬂ,k —Yj—1k T Yjt+1ktl _yj—Lk:I:l)a
(Jny),7ki% = +(x<g)/-7ki% = +ﬁ(xj+1,k —Xj 1k F X k] — X1 k1),

(3.56)
where we have used the transformation relations (3.30).

The third condition, (3.55), is a finite difference approximation to the Geomet-
ric Conservation Law (3.22). Thomas and Lombard [322] are apparently the first to
recognize the need for a numerical scheme to preserve the GCL when using a con-
servative form of the transformed PDE. To preserve it for the finite difference semi-
discretization (3.47), the Jacobian is treated as an unknown variable determined
from solving its evolution equation. As a consequence, to determine J;; at a new
time level, it should not be evaluated by simply using the definition J = x¢ yn —xnye.
Instead, it should be updated by integrating the expression (3.55) using the same in-
tegration scheme as that used for (3.47). The related metric terms can be evaluated
by

V&)juyp = —U8)juy 5" - (]éy)ji%,kW’ (3.57)
M)y = =M ) AT Lyt kT

where we have used the transformation relations (3.33).

The approximations (3.43)—(3.46) to the diffusion terms involve evaluations of
the Jacobian at half points. Since these evaluations do not affect the preservation of
the GCL, they can be done more directly. For example, using the definition of J,
take
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Jj+%]< = (xeyn _yéxn)j+%7k
= @ (Ot = X54) Vet = Ykt F Vit et = Yjb1 k1)
—(Vj 1k = Vi) (K1 = Xkt F X gt — X1 k1)) 5
Jit, = (xgyn _yéxn),;% k
= @ [(xj,k =X 1d) Vjka1 = Yik—1F Vi1 —Vj—1k-1)

—(Vjk =Y jm10) (X ka1 = Xjp—1 FXj—1 1 _xjfl,kfl)} )

(3.58)
Jj,k+% = (xg)’n —y;;xn)j?k_’_%
= @ [tk =Xk Xkt — X1k 1) ks — Vik)
~(Vj ik =Ytk T Ytk =Ytk ) (ke —Xj0)]
Jier = (eyn —yexn) jui
= gagay L1k = Xj kT XLkt = X1 k-1) (V= Yjk-1)
—(Vjrtk = Y1k T Vi1 = Yji-1h—1) Xk —Xja-1)] -
For the other factors in the diffusion terms, discretize by
U84y = +0m) a0y = +155722
(8)jacr == 0om) gy = =555 (3.59)
)1y ==0e) 1= — sl ik :
U)ot g = +(xe) g g =+,

with similar formulas for (/&) 1 (&) aup (Jnx)ji%‘k, and (Jny)jf%‘k.

The non-conservative form. Now consider a central finite difference discretiza-
tion for the non-conservative form (3.37). Denoting

{a =& F T G,

an. 8‘ o f) (3.60)
B _éx ik +€y 3?; TNy L +nya?7y»

the standard discretization of (3.37) is
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u.i,k+|:(§x) M”‘Téﬁ’j—lk (&) ﬁﬁl’;%éf%“‘ (&) LUHI;A—gJ—lk]

Skt — f1 k-1 J2jk1— f2,jk—1 Ujjet1 — Ujk—1
[(TTX) 2An +(ny) jk 241 + (M) j 241
B (<§x2+<§y2)j,k
- AE2 [aj+%,k(”j+1~,k_”j’k)_ajfjk(”/k_“j 1,k)
(& + M) ik
+ = :Aggny ’ [a1‘+1~k("‘j+lﬁk+1 —Uj1 k1) = dj-1 k(i1 k1 _ujfl,kfl)]
(e +E1y) ik
+= éfAéAyn) ’ [aj.,k+1(”j+1.,k+1_”j—l,k+1)—aj7k—1(”j+1,k—1 —Mj—l,k—l)]
(M2 +1y)jk
T Ang {“j,/w%(”j,kﬂ —ujk) _aj7k7%(uj,k —Uj-1)
0k Bi
+aj,km(uj+l7k_uj71,k) +aj,km(uj,k+] —Ujj—1)+Sjk- (3.61)

Regarding uniform flow reproduction, one can readily see that a uniform flow so-
lution is always reproduced with the scheme (3.61) regardless of how the transfor-
mation metric terms are evaluated, and their evaluations are not subject to any other
constraint conditions.

The transformation metric terms can be discretized via central finite differences
using the transformation relations (3.30) and (3.33). Specifically,

ik = gxgay [k = %10 (g1 —Vj-1)
— (k1 = Xjk-1) OV jr1k — Yi-1.0]
(Ejk = 721/',/1#’7 k1= Yjk-1),
— 1 (. s
(5})/,]{ = ZJ_j‘lchﬂ (xj,k+l x],kfl)a (3.62)
(M) j & :_W()’jﬂ,k—ykl,k%
(le)jk :zjj‘:(A(g(xj-ﬁ-l,k_xj—l,k);
(&)jx = —(E)jnXjn— (&) jkYjks
M)k = =) jukje— (My) jkdjk-
Now the quantities & and 3 can be discretized as
(&) (&) (&)1, —(&), 1
Qi k (éx)j kL‘F(éy)j,k HTkAg A
éx 5}( 1 (6)) 1 (é\) 1
+ (nx)j,k—]kz‘f'(ny)j,k i .63
)I+ P (nx)/ %Jf (77\)/+1k (ny)j_l :
Bj,k (éx)jk Ag Jr(éy)jak AE
(Mx) —(1x) 1 My)., . 1—(my) 1
+(nx)/,k Ptk - jk—5 +(ny)]k ./J<+7An ik 7’
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where &, &, 1y, and 1, are evaluated at half points in the same manner as in (3.62)
and the specific approximations (3.56), (3.58), and (3.59) are used.

Solution procedure. The boundary condition (3.2) is discretized as

Uik =8(XjxYjkt), (Xjryjk) € 0L. (3.64)

Denoting U = {u;x}, X = {xjx}, and ¥ = {y;«}, the discretization for the PDE
(3.47) or (3.61), together with the boundary conditions (3.64), can be written in the
abstract form

U=F(U,X,Y,X,Y,t). (3.65)

This system can be solved either simultaneously or alternately with the system of
equations for the mesh generation. As we see in later chapters, a PDE-based mesh
generation system often has the form

X =G|(U,X,Y,t), Y=0GyU,X,Y,t). (3.66)

A one-dimensional example of such a system is given in (1.14) in the continuous
form and (1.18) in the discrete form. Equations (3.65) and (3.66) form a coupled
system which in principle can be conveniently solved with a simultaneous solution
procedure, integrating for both the physical solution U and the mesh (X,Y) using
an existing ODE solver or a scheme like a Runge-Kutta method (cf. Figure 1.11).
However, as can be seen from the discretization (3.61), for instance, the coupling
between U and (X,Y) is highly nonlinear even when the original PDE is linear. This
often makes the extended system challenging to solve.

As another implementation option, a PDE-based or an optimization-based mesh
generator (cf. Chapter 5) can be used with an alternate solution procedure as illus-
trated in Figure 1.12. More specifically, assume that the solution U” and the mesh
(X",Y"™) are known at current time level # =z,. With the alternate solution procedure,
the new mesh is obtained with the mesh movement strategy using the information
(U™, X", Y") att = t,, to obtain

(x"tymth = G(Ut, X" Y. (3.67)

The mesh can then be calculated via linear interpolation over the time interval

[tn7tn+l]s
 (tp1 ) (t—tn) +1
X(t) - (([tn+1 —ttn)) X” + (t(n+1 _)tn)Xn ’ (368)
o 1 — —ty 1
Y(t) - (tn:ll_tn) Yn + (t"+1 _t”) Yn+ ’

and the physical PDE (3.65) integrated on the moving mesh (3.68) from ¢ =1, to
t =t,+1. As for the 1D case in Chapter 2, the key feature of this alternate solution
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procedure is that the semi-discrete physical PDE (3.65) and the mesh generation
equation (3.67) are treated separately. This uncoupling of the semi-discrete phys-
ical PDE from the mesh equations so that it can be solved relatively efficiently is
particularly beneficial in higher dimensional cases.

3.2.2 The rezoning approach

Recall from Chapter 2 that for the rezoning approach, the mesh is changed intermit-
tently at discrete time levels. The approach is typically associated with an alternate
solution procedure and is usually characterized by interpolating the physical solu-
tion from the old mesh to the new one, and then integrating the physical PDE on
this fixed new mesh.

We illustrate this for the non-conservative form of the transformed PDE (3.37).
Assume that the meshes (X", ¥") and (X"*!,Y"*!) and the physical solution U" are
given. The first step in the rezoning approach is to interpolate U" from the old mesh
(X", Y") to the new one (X"+! Y1), a topic discussed in detail in §3.5. Denoting
this interpolated solution by U", the second step is to discretize the physical PDE
on the new mesh (X"*! ¥"+1). Since the mesh will be held fixed in this time step,
there is no need to transform the time derivative from u, to iz. However, since the
mesh (X"*1,Y"+1) is generally non-rectangular, we still transform the PDE from the
physical domain to the computational domain for the finite difference discretization.
For this, (3.37) can be used with i replaced by u, and & and 7, set to be zero. The
resulting central finite difference scheme similar to (3.61) is

du]k |:(§x) S — fl,j—lk (&) S jrix—faj- lk]

d 2AE 20E
Skt — f1 k-1 f2jkr1— fa k-1
|:(TIX) T + (n)’)LkT
M‘[ (i1 ko — ;1) — (.,.)}
Y Al Mtk —Ujk) —a; 1 (Ujk—Uj—1k
(& +EMy)
+ W (@)t ge(Ujst g — Wi 1) — @1 (Ut g1 — Uj—1 —1)]
(&M +EMy) j &
+ W (@) et (W11 — w1 js1) — @1 (Wi km1 — tj—14-1)]

(nf+ le)j,k
+ % [a et gt —tg) = a1 (ujg— M/;k—l)}

Ak ﬁ
+2A§(”1+lk uj_ lk)+2An(ujk+l Ujr—1)+5jk; (3.69)
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where (1) ~ u(x;?j,;l,y’};l,t), xjk(t) = x;fj,;l, and y; (1) = yﬁl- This system,

along with the discrete boundary conditions, can be written in the general form

%] =FU,X" " Y"1 1), 1€ (tutari]. (3.70)
Supplemented with the initial condition U (t,) = U", (3.70) can be integrated using
any standard integration scheme.

Since the physical PDE is discretized on a fixed mesh for the rezoning approach,
mesh movement does not complicate the structure of the physical PDE. Neverthe-
less, caution should be taken in the interpolation of the physical solution from the
old mesh to the new one. Experience shows that for a dissipative PDE, a reasonably
accurate interpolation scheme will work. However, for a less dissipative or a con-
servative PDE, a conservative interpolation scheme which preserves some solution
quantities is often necessary. This topic is addressed in §3.5.

3.3 Finite element methods

Finite element methods provide considerable flexibility in that they can easily be
used with either structured or unstructured meshes, where each mesh node has ba-
sically the same connectivity for the former (and not for the latter). They can also
be applied on either the computational domain or directly on the physical domain.
Since the physical PDE takes a much simpler form on the physical domain, a moving
mesh finite element method is typically employed directly on this physical domain.

Although the finite element method is only illustrated in this section for linear
elements on triangular meshes, the approach readily generalizes for any family of
affine finite elements on a polygonal or polyhedral domain.

3.3.1 Concepts of unstructured meshes and finite elements

Consider a polyhedral (or polygonal) domain 2 C R (d > 1). We consider trian-
gulations on 2 defined in the classical sense (e.g., see [104]). Specifically, a tri-
angulation .7}, is formed by subdividing 2, the closure of £, into a finite number
of open polyhedral (or polygonal) sub-domains K, called mesh elements, in such a
way that they satisfy (i) Q = Uxkes; K; (ii) every element is non-empty; (iii) any
two different elements do not overlap; (iv) any vertex of an element cannot be in the
interior of a edge or on a face of another element. The last condition guarantees that
there are no hanging vertices, or nodes, as illustrated in Figure 3.2. A triangulation
is generally an unstructured mesh since the connectivity properties from one vertex
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Fig. 3.2 Pointa is a hanging node.

Fig. 3.3 A triangulation of N = 236 triangular elements.

to others varies from vertex to vertex. We denote the number of elements of .7}, by
N. A typical triangulation with N = 236 triangular elements is shown in Figure 3.3.
Often we assume that a family of triangulations {.,} is given on  with a parame-
ter i > 0 characterizing the family in terms of the size of the elements, as described
below.

A uniform mesh for  is a triangulation whose elements are equilateral and of
the same size. Define the diameter of an element K as

hg = diam(K) :;rylg;;{d(x,y), (3.71)

where d(x,y) is the (Euclidean) distance between x and y. For a simplex (defined in
§3.3.2), hi is the length of its longest edge(s), and for a uniform mesh

QN
e~ | ) =OWNTT),  VKe (3.72)

where | Q| is the area of Q. For a family of uniform meshes, the parameter / defined
by h = maxge g, hx satisfies

h—0 <= N — oo (3.73)

A generalization of uniform meshes is a regular family of triangulations which
satisfies the following conditions:
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Hg

K

Fig. 3.4 Illustration of the diameter /g and in-diameter Hx for an element K.

Fx

>

Fig. 3.5 A sketch of affine mapping F : K — K.

(i) There exists a constant ¢ such that

vK €| J %
h

where the in-diameter of K is Hx = sup{diam(B) : B is a ball contained in K}
(i)
h = max hg — 0.
KeZ),

An illustration of hg and Hk for a triangle K is given in Figure 3.4.

A quasi-uniform mesh refers to a mesh whose elements are shape regular and of
basically the same size. A quasi-uniform mesh is a close generalization of a uniform
mesh in the sense that a family of such meshes satisfies relations (3.72) and (3.73).

A family of triangulations 7, is called an affine family if there exists an element
K such that for any element K, an invertible affine mapping from K to K exists. In
other words, for each element K € {.7,}, there exists an invertible affine mapping
Fx : K — K such that K = Fg(K) — see Figure 3.5. The element K is called the
reference or master element for the family of triangulations. The following result
follows from the observation that the relationship among elements defined through
invertible affine mappings is transitive.



160 3 Discretization of PDEs on Time-Varying Meshes

Proposition 3.3.1 Any element of a given affine family of triangulations, or its
image under any invertible affine transformation, can be chosen as the reference
element for the family.

From this proposition one can see that the reference element need not belong to
the family. Moreover, it can be chosen to be as simple or convenient as possible. In-
deed, the reference element for an affine family of simplicial triangulations is often
chosen as the unit d-simplex defined as {(&;,...,&)7T | ¥, & <1, & >0 for all i} or
an equilateral d-simplex having a unitary volume (where a d-simplex is defined in
§3.3.2).

Throughout this book, we make the following assumptions:

(3.74)

H1. {.7,} is an affine family of triangulations for Q.
H2. The reference element is chosen to be equilateral with |[K| = 1.

We are now prepared to introduce the concept of finite elements. A finite ele-
ment is defined as a triple (K, Pg,Xx), where K is a mesh element, Pk is a finite-
dimensional linear space of functions defined on K, and X is a finite set of linearly
independent conditions uniquely determining any function in Pg. It is emphasized
that a finite element comprises more than simply a mesh element. The latter is used
to describe a geometric object only whereas the former contains, in addition to the
geometric object, the information about the approximation function space and the
conditions determining its members.

Often Pk is chosen to contain a full polynomial space P, (K) (the space of poly-
nomials of degree at most k) for some integer k > 1, a property crucial for the
convergence of finite element computations. Denote by ¥, i = 1,...,m, the linear
operators associated with the linear conditions in Xg. By definition, for any real
values o, i = 1,...,m, there exists a unique function p € Px satisfying

‘H(p):(xi, i=1,...m.

Consequently, there exist a set of basis functions ¢; € Pk, i = 1,...,m, such that

(ngE

p= Y. W(p)di Vperx (3.75)

i=1

The linear operators ¥, i = 1,...,m, are called the degrees of freedom and Xg the
set of degrees of freedom of the finite element.

Example 3.3.1 An example of linear finite elements in two dimensions is
(K,Px,Zk), where K is a triangle with vertices a;, i = 1,2,3; Px consists of all
linear functions defined on K, i.e.,
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Pxk=P(K)={p|p=ax+by+c, Va,b,ceR V(x,y)eK};

and Xx = {¥(p) = p(a;), i = 1,2,3}, i.e., each function in Pk is uniquely deter-
mined by its values at the vertices of K. In this case the basis functions of Px can be
chosen as the linear functions ¢;, i = 1,2, 3 satisfying

¢i(aj):5i,j7 ivj:1a233
where 0 is the Kronecker delta function. Then (3.75) reduces to
3 3
p=Y %(p)oi=)Y pla)¢, VpecPk.
i=1 i=1
a

Example 3.3.2 An example of quadratic finite elements in two dimensions is
(K,Px,Zk), where K is a triangle with vertices a;, i = 1,2,3; Px consists of all
quadratic functions defined on K, i.e., Px = P>(K), where

Pz(K)E{p|p:axz—|—bxy—l—cyz—|—dx—|—ey—i—f7 Va,b,c,d,e,f €R, V(x,y)€K};

and X = {¥(p) = p(ai), i=1,2,3; ¥;j(p) =p((ai+a;)/2), 1 <i< j<3} ie,
each function in P is uniquely determined by its values at the vertices of K and
the midpoints of its edges. The basis functions of Px can be chosen as the linear
functions ¢;, i = 1,2,3 and quadratic functions ¢;;, 1 <i < j < 3 satisfying

¢i(aj):5i,j7 iajzlaza?’
¢ij(ak):O; 1<i<j<3,k=1,2,3
0ij((ar+a;)/2) =80y, 1<i<j<3,1<k<I<3.
Then (3.75) reads as
3

P:Z‘PI )0 + Z lPtj ¢lj

1<i<j<3

|
M'\I)

p(a, o+ Z P al+a])/2)¢l]7 Vp € Px.

1 1<i<j<3

Finite element computation can often be significantly simplified by using the
concept of affine-equivalence since most of it can be done on a single finite ele-
ment. Two finite elements are said to be affine-equivalent if their mesh elements,
finite dimensional function spaces, and sets of degrees of freedom can be mapped
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to each other through invertible affine mappings. More specifically, consider two
affine-equivalent finite elements (K, P,X) and (K, Pg,Zx). Let the invertible affine
mapping between them be Fx. Then,

K = Fx(K). (3.76)
Moreover, P and Px are related by
Pe={p|p=poF' VpeP}, (3.77)

where Fy ! denotes the inverse mapping of F. In particular, their basis functions,
upon possible reordering, satisfy

¢i=¢ioF', i=1,..,m (3.78)

Furthermore, the sets of the degrees of freedom of these finite elements, once again
upon possible reordering, are related by

Ik = {¥(p) =P(poFk), VpE Py, i=1,...m}. (3.79)

This can be seen from (3.77). It can also be derived in a slightly different but more
rigorous way. Indeed, recall that functions in P can be expressed in terms of basis
functions as

m
p=Y ¥(p)d, Vpeb. (3.80)
Composing this with Fy ! from the right, we get

A

poFc' =Y W(p)fioFy .

on

—_

i=

Using the relation between P and Py and noticing that p = p o Fx, we have

% (po Fx)g;.

Ms

p=

I
-

I

Relation (3.79) then follows from comparing this with (3.75) and from the unique-
ness of the expression.

Example 3.3.3 Suppose that a reference quadratic finite element (K, P, %) is
defined as in Example 3.3.2. Then a finite element (K, PK,ZK) is affine-equivalent
to (K, P, p) ) if there exists an invertible affine mapping F : K — K such that
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K = Fg(K),
Pc={p|p=poFs' VpeP},
o {%(p)='f§(poFK)Ep(FK(ai)), i=1,2,3; }
¥(p) =¥j(poFk) =p(Fx ((@i+a;)/2)), 1 <i<j<3
(3.81)
O

An affine family of finite elements is defined as a family of finite elements that
are all affine-equivalent to a single finite element, which is called the reference finite
element and denoted by (K, P,X). It is not difficult to show that affine-equivalence
between finite elements is also transitive. Consequently, any finite element in the
family, or its image under any invertible affine transformation, can be taken as the
reference finite element, and the reference finite element need not belong to the
family. Moreover, we have the following theorem.

Theorem 3.3.1 Suppose that an affine family of triangulations is given. Then
any affine family of finite elements associated with this family of triangulations is
invariant under any invertible affine transformation of the reference finite element.

Proof. To be specific, we denote the given affine family of triangulation by {.7, }
and the reference finite element of an associated affine family of finite elements by
(K,P,%), where P = {p} = span{§y,...,¢,,} and £ = {¥, ..., ¥, }. Let the generic
finite element be (K, Px,Zx), which is related to (K,P,X) through the invertible
affine mapping Fx and (3.76), (3.77), and (3.79).

We now assume that a new reference finite element (K, P, X) is formed through
an invertible affine mapping G:

P={p|p=poG ', VpeP} (3.82)

With this new reference finite element, we denote the generic finite element by
(K,Px,Xx), where

K:FK(k);
Pe={qlq=poFy' VpeP} (3.83)
ZVK:{¢l(q): vi(quva)7vq€P/Kal*17 am}

(The relations between K, K, and K are illustrated in Figure 3.6.) We need to prove
that (K, Pg,Xx) is equal to (K,ﬁk,fk).
First, note from Proposition 3.3.1 that the choice of K does not affect {.7,}.
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Fx

Fig. 3.6 Illustration of the relations between K, K,and K.

Next, we show that Py = Pg. Since K is affine-equivalent to K, for any ¢ € Py
there exists a function 5 € P such that

g=po I:",; I
Similarly, there exist functions p € P and p € Px satisfying
p=poG~', p=poFk.

Combining these and noticing that all mappings involved are linear, we get

ro—1

q=poFxoG 'oF . (3.84)
Note from Figure 3.6 that
Fel=GoF !,
SO
q=p € P, (3.85)

implying that Px C Px. Similarly, we can show Px C Px so Py = Px.
To show EK = Yk, we notice that for any &; € EVK, there exist ‘IV’] € ¥ and 'f’k el
such that
®;(q) = (g0 Fx) = H(go Fx 0 G).

Inserting (3.84) into this equation gives
®i(q) = H(poFx).

From (3.79), we have
@i(q) = H(poFx) = ¥(p).
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Since g = p (cf. (3.85)) and ¢ is arbitrary, this implies ®@; € Xg and thus Ik C Zk.
Similarly we can show X C EK, SO )fK =Xk.
a

Since (K,Px,Zx) is equal to (K, Pg, X ), the reference finite element (K, F, %),
just like the reference element K, can be chosen as simple or convenient as possible.
Moreover, for a given affine family of triangulations, any finite element computation
based on an associated affine family of finite elements will have an invariant out-
come under any invertible affine transformation of (K, P, £). In the later chapters we
shall find this property extremely useful in designing mesh adaptation algorithms for
which we would like the same invariance to hold.

3.3.2 Simplicial elements and d-simplexes

We give a brief description of simplicial elements, which are commonly used mesh
elements in finite element computation. A simplicial element K in RY, a d-simplex,
is defined as the convex hull of any (d + 1) points a; = [ai,...,aqj]T € RY, j =
1,...,d + 1, such that the matrix

app aiz -+ a1 d+1
azy azy - Az g+1
A=| @ : (3.86)
aqy dq2 -+ Add+1
1 1 --- 1

is non-singular. Mathematically, K can be expressed as

d+1 d+1
K=4x=Y Ajaj: 0<A;<1,j=1,....d+1, Y A;j=1;. (3.87)
j=1 j=1

Jj=

Notice that a O-simplex is a point, a 1-simplex is a line segment, a 2-simplex is a
triangle, and a 3-simplex is a tetrahedron.

The points aj, j =1,...,d + 1, constitute the vertices of K. For any m with 0 <
m < d, an m-face of the d-simplex K is any m-simplex whose (m+ 1) vertices are
also vertices of K. The number of m-faces of K is given by the binomial coefficient

Cld+1m+1) = <d+1> - (d+1)!

m+1)  (m+1)(d—m)!



166 3 Discretization of PDEs on Time-Varying Meshes

Any (d — 1)-face is simply called a face and any 1-face is called an edge. Note that
there are (d + 1) faces and d(d + 1)/2 edges. Moreover, the straight line segment
connecting any two vertices forms an edge of K.

For any given point x € RY, the values of Aj,j=1,...,d +1, can be found by
solving the algebraic system

d+1 d+1
Y daj=x, ) A;=1 (3.88)
j=1 j=1

Thus, A, j =1,...,d + 1, are functions of x, i.e., A; = 4;(x). They are called the
barycentric coordinates of point x € R?. On any m-face of K, there are (d —m)
vanishing barycentric coordinates.
The volume of a d-simplex (cf. pages 123—126 of [305]) is
1 1

V= Edet(A) = Edet(az —aj,...a;41—ay). (3.89)
For a d-simplex with constant edge length a, the volume and the radii of the in-
scribed and circumscribed spheres [134] are respectively

a® ld+1 2a 2d
V=-\l—, H=———, h=ay/—0. 3.90
dry 24 V2d(d+1) d+1 G50

From (3.74), we assume that the reference element K is taken as an equilateral d-
simplex with a unitary volume. For this case, the constant edge length, in-diameter,
and diameter of K can be found from the above formulas as

=

é:ﬂ(ﬁ?y’ H:ﬁ(wﬁ‘?) ’ (3.91)

3.3.3 The quasi-Lagrange approach

We now construct the basic finite element approximation on a moving triangulation
using the quasi-Lagrange approach. To do this, assume that a moving, affine trian-
gulation .7, () = {K(t)} is given on £, so there exists a reference element K (inde-
pendent of 7) such that, for any element K (), there is an invertible affine mapping
Fx - K(t) = Fg) (K) — see Figure 3.7. The family of meshes {.7j,(t), Vt} maintains
its connectivity while allowing the vertices to move continuously, so each element
K(to) € F(tp) for some time 7y corresponds to a unique element K(¢1) € 7,(¢;) at
a later time ;.
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Fig. 3.7 Illustration of Fi( : R — K(z).

Given a finite-dimensional space of functions P on K and a basis {¢;(€)} for it,
a time-dependent approximation space . (¢) can be defined by

Ity ={ve H (Q) |VIkw oFku €P, VK(1)€ Fi(t) }, (3.92)

where v|k(, is the restriction of v on K(¢) and v[x(,) € P(,)- A basis {¢;(x,t)} for
"(t) can be chosen in such a way that, for each basis function ¢;(x,t), either
0; |K(t> (x,#) = 0 or there exists an index i such that

006,0) = 6 (Fhy (), vx € K(1). (3.93)

(See the relation between affine-equivalent finite elements in (3.81).) Equation
(3.93) can be written equivalently as

0; (F)(§).1) = 6i(§), VE €K (3.94)

Differentiating (3.94) with respect to ¢ while keeping € fixed, we obtain

00; .
%‘i‘v%FK(t):O on K(l)
or 8¢
a—t/ = —V(Pj 'FK(t) on K(l‘) (395)

Notice that (3.95) is also true when ¢j| () (x,7) = 0. Thus, the relation holds for
any (linear or higher-order) basis function ¢; defined on affine-equivalent finite ele-
ments. Moreover, in the case of simplicial elements, since it is affine, the mapping
Fi(y) is actually a linear interpolant of the coordinates of the vertices of the element
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K(t), and ka is a linear interpolant of the mesh speeds at the vertices. Let I1jx be
the piecewise linear mesh velocity satisfying

(Ihx) |y = Fry,  VK(1) € Ti(1). (3.96)
Since K (t) is arbitrary, from (3.95) we obtain the following lemma:

Lemma 3.3.1 For any (linear or higher-order) basis function ¢; defined on a
simplicial mesh for Q, it holds that

99 _

5 =~V Ik, VxeQ (3.97)

where I11x is the piecewise linear interpolant for velocities of mesh vertices.

From the way the basis is constructed, any function u" = u" (x,t) € .#"(¢) has the
representation
1) =) uj(t)9;(x,)
J

and it follows from (3.97) that for any x € Q,

W(xvt) :; ( ¢j X, t +Z“} a xvt)

d
-y % )0;(x,1) — Vi (x,1) - Tk, (3.98)
J

Note that viewing ). ; dr ()¢ (x,1) as i, (3.98) reduces to the continuous relation
between 1, and u in (3.19).

We now consider the finite element semi-discretization of (3.1) and (3.2). As-
sume that the boundary data g can be extended to a function g(x,t) € .#"(¢) defined
inside Q. Let A (t) = {v|v € .#"(t), v|3o = 0}. Then the finite element approxi-
mation problem is to find u” (x,7) — g(x,t) € .#J(t) such that

/Q [Z %(f)%(x,t) — V" (x,1) i+ V- f(uh,x,t)] vdx
j
= /Q [—aVuh-Vv—l—s(uh,x,t)v dx, W& A). (3.99)

A system of ODE:s for the vector U (¢) of unknown functions {u(r) } can be obtained
by taking v to be the basis functions of yoh(t). Denoting by X and X the node
location and the nodal mesh velocity, respectively, we write this ODE system in the
abstract form

BX,1)U =F(U,X,X,t), (3.100)
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n
&3(07 %)
az(x3,y3)
Fx
K a>(x2,y2)
g
al(f%ﬁ,O) az(%,O) aj(x1,y1)

Fig. 3.8 The reference element K for a triangular mesh and the affine mapping Fx.

where B(X 1) is essentially the mass matrix, modified to incorporate the boundary
conditions.

As for the finite difference case, (3.100) can be solved simultaneously or alter-
nately with a mesh equation, assumed here to be of the form

X =G(UX,1). (3.101)

As before, for a simultaneous solution procedure, the extended system (3.100) and
(3.101) is integrated simultaneously for the physical solution U and the mesh X
using an ODE solver or a suitable marching scheme such as a Runge-Kutta method.

If an alternate solution procedure is used instead, (3.100) and (3.101) are solved
alternately for U and X. Taking the procedure shown in Figure 1.14 for illustration,
assume that approximations for the physical solution U" and mesh X" are given at
time ¢ = t,. A new mesh X"*! is first generated from (U”,X"). This can be done
by solving a mesh system, either PDE or optimization-based, to give X"+ at time
level #,,4 1. Then the physical PDE (3.100) is integrated from 7 =1, to t = f,;-; on the
moving mesh

X(t): (thrl _t) X”+ (t_t") Xn+1

Yt € [ty,t .
(th+1 —tn) (w1 —1n) 7 s ]

Note that if the family of meshes {.%,(¢),Vt} is given, Theorem 3.3.1 implies
that the solution u" (x,¢) of (3.99) or (3.100) is invariant under any invertible affine
transformation of (K, P, ). Moreover, when the mesh is generated through a mesh
adaptation algorithm such as (3.101), the invariance will still hold provided that the
mesh adaptation is also invariant under any invertible affine transformation of K.

Linear finite elements on triangular meshes. For illustrative purposes, we con-
sider the special case of linear finite elements on a triangular mesh .7, and give
the key equations needed for the finite element implementation. We choose K to
be equilateral, as shown in Figure 3.8, together with the affine mapping Fk for an
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element K. Note that the current choice of K is different from the traditional unit
triangle with vertices (0,0), (0,1), and (1,0), which is not equilateral. But as previ-
ously discussed, this should not affect the outcome of a finite element computation
since the two choices of K can be mapped to each other through an invertible affine
mapping. For the current case, P is the set of linear functions, i.e.,

P={v|v=af+bn+c,Va,b,ccR}.

The mapping Fi can be expressed using the barycentric coordinates on K:

1 & n )
hEm) =5|145 0|=3-F&— 5.
1 03
1
) -4 0 o
wEn) =51 & n|=3+PE— 50, (3.102)
1 0v3
1
A 1-45 0
1 &n
where |
) -4 0
D=1 4% 0|=2.
1 03
These coordinates satisfy
di(aj) =6, i,j=12,3 (3.103)
0<Gi(Em) <1, V(Enek (3.104)
h(Em)+dh(Em)+d:(Em) =1, V(En) ek (3.105)

The affine mapping Fx shown in Figure 3.8 can be expressed as

M Fx(&,m) = ZMn [ ] (3.106)

Differentiating Fx with respect to & and 1, we obtain its Jacobian matrix

(xz—xl) (2)(3—)61 —XQ)

/

FK:

NS S

(3.107)

[38)
.—%;
%)

2 (v2— 1) (2y3 —y1—y2)

(3o}
]
(95)
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The inverse mapping of Fg, Fy ! can be obtained by solving (3.106) for & and
n, but a more compact derivation uses the barycentric coordinates on K to compute
& and 1 directly. Letting

I x1y
D=|1x2y2|=(x2—x1)(y3—y2) — (x3 —x2)(y2 — 1),
1 x3y3

the barycentric coordinates on K are given by

I xy
Mxy) =5 1xy|=3x—x)(3—y)—(x—x)02—),

1 x3 y3

I x1 )1
Jxy) =511 x y|=5[—x) 1 —y3) = (x1 —x3)(y3—y)], (3.108)

1 x3 y3

1 x1 y1
A3(xy) =3 1xy| =2 —x)02=y1)—(2—x1)1—y)].
1 x vy

Then Fy; ! has the form

1

HEGEEE [Oﬂ] M) +

1

3 0

A direct calculation gives

AN 1
(Fk) )

%\/5(2% —y1—y2) —?(2?63 —x —X2)]

—\4/§(Y2—y1) \4/§(x2—x1)

(95}

(3.110)

We can now construct the basis functions for the finite element space of piecewise
linear functions .#”” in (3.92). Denote the vertices of .7, by {aj,...,ay, } and let ®;
be the patch of elements which contain a; as a vertex. For each K € ;, let d;, be
the vertex of K corresponding to a ; under the mapping Fx, i.e., a; = Fx(aj,). Then
the basis function ¢; associated with vertex a; can be expressed as

0 V(x,y) ¢ @;

063 = {3 e =, Vo ok vm, O
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Table 3.1 Parameters for numerical integration schemes on a triangle.

m| ((131(j>, Az(j), A3(j>) |w(j)|Degrce of Precision
1 X)) i 1
3100.3.5). (3.0.3). (3:5.0)] & 2
(1,0,0), (0,1,0), (0,0,1) [ 55
71(0.5:3): (5:0,2): (3:3.0)] 55 3
(5:5.3) 2

The integrals in (3.99) must generally be computed approximately using numer-
ical quadrature schemes, which on a triangle take the form

mn . 3 N .
[ re)dudy =K1 Y w0 g <Z i | D , (3112
j=1 i=1 i

where wl/) are the weights and ((ﬁl(’ ), (}32(’ ), (133<J )) are the barycentric coordinates on
K. These parameters are given in Table 3.1 for three schemes. The choice of m in
practice depends upon the user’s desired level of accuracy and code complexity. A
computationally efficient choice is often m = 3.

3.3.4 The rezoning approach

As for finite differences, using the rezoning approach the physical solution U” must
be interpolated from the old mesh .7(z,) to the new one .7, (t,+1); see §3.5. The
physical solution is then discretized on .7},(t,+1), which is held fixed for the inte-
gration step over (f,,,+1]. The discrete equation is similar to (3.99), except that
now the approximation space is defined on the fixed mesh .7, (¢,+1), so the basis
functions are time independent and the mesh speed term ITx is set to zero.

3.4 Two-mesh strategy for mesh movement

Generally speaking, we do not have to calculate the mesh points to an accuracy as
high as for the physical PDE. For this reason, we can perform mesh movement on
a relatively coarse mesh and solve the physical PDE on a fine mesh obtained from
the coarse mesh via refinement. It has indeed been shown in Huang [175] (also
see Example 6.6.1 of §6.6) that this two-mesh strategy can dramatically improve
the efficiency of moving mesh methods. A similar idea has been used by Fiedler
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and Trapp [144] for the dynamic generation of adaptive meshes using an elliptic
differential equation system and by Mulholland et al. [263] where an adaptive finite
difference mesh is used for the pseudo-spectral solution of near-singular problems.

The strategy can be used with structured and unstructured meshes. Obviously, the
simplest way to obtain a fine mesh is to uniformly refine all of the elements of the
coarse mesh. For example, a fine triangular mesh can be obtained by dividing each
triangle of a coarse mesh into four triangles by connecting the edge midpoints. The
situation for a 2D logically rectangular mesh is slightly more complicated. Denote
the coarse mesh by {(x;k,yﬁk), j=1,..,J k=1,....K}. Given two positive inte-
gers JM and KM, the fine mesh { (xjx,yjx), j=1,...,J, k=1,...,K} can be obtained
using uniform refinement as follows. First of all, let

J—1=—1)-JM, K—1=(K°—1)-KM,

or
J=14+—1)-JM, K=1+(K—1)-KM.

Then, set

X j—1)- —1) :xL: ’ N N
{ 1+(j=1)-JM 1+(k—1)-KM fk =1, 0 k=1,...KC.
V4= 1) IM 1+ (k=1)-KM = Y s

Note that each element of the coarse mesh is a macro-element of the fine mesh. We
next compute the equidistant points (JM + 1 points in j direction and KM + 1 points
in k direction) on the boundary segments of each macro-element. By connecting
the points on the opposite boundary segments of the macro-elements, we find the
position of all mesh points.

To capture the fine structures of the physical solution, the monitor function
should first be computed on the fine mesh and then projected to the coarse mesh.
Moreover, the coarse mesh cannot be chosen too coarse to catch the fine structures
of the physical solution. On the other hand, it cannot be chosen too fine to reduce
the necessary overhead of mesh movement. The particular choice of the coarse mesh
depends of course upon the specific applications.

3.5 Interpolation on moving meshes

As we have seen in previous sections, with a rezoning approach the physical solution
needs to be interpolated between moving mesh points. Interpolation for moving
meshes is easier than for general meshes because the number of elements and the
mesh connectivity are kept the same at any two time levels. In this section we limit
discussion to this interpolation problem itself, describing two types of interpolation
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scheme — a traditional one (a linear interpolation scheme) and a PDE-based one —
in two dimensions. The discussion is similar to that in §2.6.3 for one dimension
except that multi-dimensional interpolation is generally more complicated and less
efficient.

Denote the old and new meshes by .70 = {(x?, y?)} and ! = {(x}, y})} re-
spectively. Assume that the physical solution u = u(x,y) is available at the vertices
of 70, i.e.,ul = u(x9,y9) are given. The task is to find approximations u} ~ u(xj},y})
using interpolation of these known values.

3.5.1 Linear interpolation

The major difficulty for interpolation generally lies in point location, i.e., finding
the elements that contain the new mesh points. For the general situation where the
meshes may have different topologies, this point location problem has been a topic
of active research in its own right, and many open questions remain in three and
higher dimensions; e.g., see [114] for general discussion on this topic and [283] for
a fast nearest-point searching method for scattered data.

Fortunately, in our situation the points can be reasonably efficiently located.
Since the new and old meshes have the same topology, the new mesh can be viewed
as a deformation of the old one. Thus, the search for the location of a mesh point
(x}, y}) on the old mesh can be started with the neighboring elements of the corre-
sponding mesh point (x(;,y(])-). If the desired element is not found there, we expand
the search to the neighboring elements of these neighboring elements, continuing
the search until the element that contains (x}7 y}) is found. In the context of moving
meshes, the new node (le-,y}-) is typically not very far from the old one (x?,y(}).
Thus, the point location process typically terminates after a few tests. Note that a
point is in a triangle if and only if its barycentric coordinates on the triangle are non-
negative. For example, consider the triangle element K shown in Figure 3.8. A point
(x,y) is in K only if the quantities A (x,y), A2(x,y), and A3(x,y) defined in (3.108)
are all non-negative. After the triangle K containing the point (x,y) is determined,
the linear interpolation value can simply be calculated using

u(x,y) = A (x,y)u(xt,y1) + A2 (x,y)u(xa, y2) + A3 (x,y)u(x3, y3). (3.113)

3.5.2 PDE-based interpolation

Like the one-dimensional case (cf. §2.6.3), the current interpolation problem on a
moving mesh can be formulated as an equivalent problem of solving a differential



3.6 Biographical notes 175

equation. Define a time continuation from the old mesh to the new one by

Tn(t) = x(t)

(1= +uxj, yi(t)=(1=0)y)+1y},  1€[0,1]. (3.114)

Then the interpolation of u from Zlo to 7! is equivalent to finding on the moving
mesh .7 (¢) the solution v = v(x,y,7) of the differential equation

dv

5 =0 101 (3.115)

subject to the initial condition v(x;(0),y,(0),0) = u). The sought values u} are re-

lated to v by u} = v} ~v(x;(1),y;(1),1). From (3.34) and (3.35), (3.115) can be

transformed into the computational domain as

AL v .
v+ ﬁét + %nt =0, (non-conservative form) (3.116)
(JTH- ;é(Jvé) + 8817 (Jvn,) =0. (conservative form) (3.117)

Note that these are linear convection equations. Moreover, when a finite element
method is used, (3.115) can be discretized directly on the moving mesh (cf. §3.3.2)
and the resulting equation, a simple variation of (3.99), is essentially equivalent to a
convection equation.

Once again, finite differences, finite elements, finite volumes, and other meth-
ods can be used for solving PDE (3.115), (3.116), or (3.117), but caution should be
taken. While the effect of the convection terms caused by the mesh movement is
not well understood in moving mesh methods, a use of some upwinding is recom-
mended to avoid a possible stability problem. Moreover, a conservative interpolation
scheme is often necessary when the physical problem exhibits a strong hyperbolic
feature. Consequently, a conservative scheme should generally be used for solving
the interpolation PDEs. To this end, use of the conservation form (3.117) or the
Leibniz integral rule (3.25) is helpful; see §2.6.3 and Tang [318].

3.6 Biographical notes

A more complete list of transformation relations can be seen in Thompson et al.
[325].

As discussed in the biographical notes of Chapter 2, in addition to finite differ-
ence and finite element methods, collocation, finite volume, and spectral methods
have also been used for moving mesh methods. Examples include [187, 286] for
collocation, [140, 141, 316] for finite volume, and [263, 338, 142, 320] for spectral
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methods. The stability issue is investigated by Ferreira [143], Formaggia and Nobile
[149], and Mackenzie and Mekwi [245].

In this chapter only parabolic-type differential equations have been discussed.
However, for hyperbolic problems or problems exhibiting strong hyperbolic features
(such as convection-dominated PDEs), a method with some numerical dissipation
such as the ENO (essentially non-oscillatory), the WENO (weighted ENO), or a
discontinuous Galerkin (DG) scheme (e.g, see Shu [301, 302]) should be used. The
reader is referred to the review article by Tang [318] for the numerical solution of
hyperbolic differential equations on moving meshes.

3.7 Exercises

Verify the 2D version of (3.10) using (3.28) and (3.29).
Derive (3.19) from (3.20).
Derive (3.21) and (3.20) from (3.23) and (3.25), respectively.
Show that (3.26) and (3.27) are mathematically equivalent.
Derive in detail the 2D versions (3.36) and (3.37) of the conservative and non-
conservative forms of the physical PDE in equations (3.26) and (3.27).
6. Give the coordinates of the vertices of the unit 2-simplex (triangle) or an equilat-
eral 2-simplex (triangle) having a unitary volume.
7. Give the coordinates of the vertices of the unit 3-simplex (tetrahedron) or an
equilateral 3-simplex (tetrahedron) having a unitary volume.
8. Describe two different constant-polynomial finite elements associated with a tri-
angle K with vertices a;, i = 1,2,3.
9. Verify by direct calculation that (3.97) holds for 1D piecewise linear basis func-
tions defined in (1.33).
10. Prove properties (3.103)—(3.105).
11. Prove that the degree of precision of quadrature (3.112) with m = 3 (cf. Table
3.1)is 2.
12. Verify the result ¢, (Fi ' (x,y)) = Ai (x,y) given in (3.111).

M N



Chapter 4

Basic Principles of Multidimensional Mesh
Adaptation

We have seen in Chapter 2 the crucial role that the equidistribution principle plays in
designing adaptive mesh algorithms, where in fact a mesh can be fully determined
from it in 1D. The situation becomes much more complicated in multidimensions.
The equidistribution principle, specifying only the volume of mesh elements, is no
longer sufficient for determining a multidimensional mesh. An additional condition
is needed for specifying the shape and orientation of mesh elements.

The major objective of this chapter is to study the basic principles of multidi-
mensional mesh adaptivity, including the needed alignment condition. While con-
trolled by the mesh density function in 1D, the mesh adaptivity is now driven by
a solution-dependent, matrix-valued monitor function M, which defines a metric
on the physical domain and specifies the size, shape, and orientation of mesh ele-
ments throughout. Three fundamental interpretations of the multidimensional mesh
adaptivity are presented in this chapter. The first one views mesh adaptation as a
technique to generate an M-uniform mesh (a uniform mesh in the metric space)
while the second and third consider mesh adaptation from the perspectives of mesh
control and function approximation, respectively. The interpretations lead naturally
to the equidistribution and alignment conditions for meshes, with the role of the
latter condition being to ensure that the mesh is properly aligned with behavior of
the physical solution. These conditions are analyzed and related to the mesh quality
in a mathematically precise way. Interpretations are also given from both a discrete
(mesh) and continuous (coordinate transformation) perspective.

We assume in this chapter that a monitor function has been chosen. However, like
the mesh density function in the 1D case, the proper choice of a monitor function
is instrumental in the successful use of mesh adaptation principles. This topic is
considered at length in Chapter 5. In Chapters 6 and 7 we consider the various
types of methods for generating adaptive methods. The basic theory covered in this
chapter will be important there in providing many of the needed tools for analyzing
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the basic theoretical properties (like solution existence) and practical features of
these various methods.

It bears emphasizing that while the mesh adaptation principles are developed in
this chapter for the purpose of adaptive mesh movement, they are applicable for the
general areas of mesh generation and adaptation as well. For example, they can be
the basis for determining a metric tensor for unstructured mesh adaptation [179].

4.1 Mesh adaptation from perspective of uniform meshes in a
metric space

We first study multidimensional mesh adaptation from the perspective of construct-
ing uniform meshes in a metric space in 2 C R (d > 1), where an adaptive mesh is
generated as a uniform one in some metric space in £ with a matrix-valued function
M = M (x) defined on it. (See §2.1.3 for the 1D case.) Such a mesh is referred to as an
M-uniform mesh. In the definition, M can be understood for standing for the matrix-
valued function M and/or the metric. The function M = M (x) is called the monitor
function, and p = \/det(M(x)) is referred to as the corresponding mesh density
function. In the literature M is occasionally called the metric tensor since it plays
the same role as a metric tensor for a Riemannian manifold. Like the mesh density
function in the 1D case, the monitor function is always chosen to be symmetric and
positive definite, and it is normally a measure of the difficulty in approximating the
solution. In this section we assume that the monitor function is given and defer the
discussion of how it is chosen to the next chapter.

An M-uniform mesh is generally non-uniform in the Euclidean space. For illus-
trative purpose, we show in Figure 4.1(a) a mesh which is visually non-uniform but
uniform in the metric specified by

40
M[Ol] @.1)

and in Figure 4.1(b) a mesh which is visually uniform but non-uniform in the metric
M.

We shall see that viewing an adaptive mesh as a uniform one in some metric
space has the advantage that such a mesh can be described both geometrically and
analytically in a relatively simple manner. Such a description in turn facilitates (a) a
precise characterization of mesh alignment with the monitor function (and thus with
the solution when M is defined as a function of u — cf. Theorem 4.2.4 in §4.2), (b)
a proper choice of the monitor function based on error estimates (cf. §5.2), and (c)
a consequent development of reliable algorithms for adaptive mesh generation (cf.
Chapter 6).
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(a) (b)
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Fig. 4.1 (a) A uniform mesh and (b) a non-uniform mesh in the metric specified by M defined in
4.1).

4.1.1 Mathematical description of M-uniform meshes

To give the mathematical description for an M-uniform mesh, we assume that the
physical domain Q C R? is polyhedral. Moreover, we consider an affine family
of simplicial meshes {.7,} for Q, with the reference element K being chosen as an
equilateral d-simplex with unit volume. (The edge length, diameter, and in-diameter
of K are given in (3.91).) Recall that, by definition, for any element K in {.7;,} there
exists a unique invertible affine mapping Fx : K — K such that K = Fi(K).

By definition, an M-uniform mesh is uniform in the metric M. In other words, a
mesh .7}, is M-uniform if and only if all its elements have the same volume and are
equilateral in the metric. Mathematically, these two conditions can be described as
follows.

(i) All elements have a constant volume in the metric M:
c
/ px)dx=—, VK € 9, 4.2)
K N

where N is the number of the elements of .7, and ¢ = [, p(x)dx.

(i)All elements are equilateral in the metric M: Let 1, ..., Yy +1)/2 be the edges of
an element K. (For simplicity, the dependence of the edges on K is omitted.) This
condition requires

[Vilv =+ =Ya@r1)2lu, VK€ T, 4.3)

where ||y denotes the length of edge ¥ in the metric M. If x = @;(s), s € [s), s'],
is a parameterized equation for 7;, then this length can be expressed by
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(49N e oo 28
[l = / \/ (d) M(9i(s)) > ds. (4.4)

For a given continuous monitor function M = M(x), (4.2) and (4.3) give a highly
nonlinear system of equations for the coordinates of the vertices of .7,. The nonlin-
earity makes the system difficult (if not impossible) to solve, which in turn makes
it inefficient to generate an M-uniform mesh in practice. More importantly, it turns
out that the conditions (4.2) and (4.3) are not convenient to use in actual error analy-
sis. In the next subsection, we consider a simplification of the conditions which can
avoid these difficulties.

4.1.2 Equidistribution and alignment conditions

We consider here a type of approximate M-uniform mesh which has a simpler def-
inition and is more convenient to use in error analysis (cf. §5.2). The simplification
comes from the replacement of M(x) in (4.2) and (4.3) by its average on K, i.e.,

My = % /K M(x)dx. 4.5)

The conditions become
/K prdx = % VK € 7, (4.6)
Vilmg = = a1y 2lug, VK € T 4.7

where

Pk = \/det(My), o= Y / pxdx. (4.8)
KeJ, K
These conditions can be simplified. Notice that
/ pxdx = px |K]|,
K

where |K| is the volume of K (in the Euclidean sense). Moreover, since K (= Fx(K))
is a d-simplex, its edges are straight line segments and %4) ; 1s a constant vector. As

a result,
de;\" de¢i
il myg = ( dsl) Mg dsl (s —s0) = \/ ¥ MkYi,

where ¥; denotes a vector corresponding to the edge ;. Conditions (4.6) and (4.7)
can then be expressed as
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On
Pk |K| = v 4.9)

YIMKY1 = = Va1 jaMkVa@+1))2- (4.10)

Denote the edges of the reference element K by 1, ..., Yaca +1)/2- We assume that
they have been reordered such that they in turn correspond to the edges of K,
N -y Ya@+1)/2- Itis easy to see that the edges of K and K are related by

d(d+1)

Yi=F, i=1,.., 5

where Fj, denotes the Jacobian matrix of mapping Fk. Inserting this into (4.10)
yields

& INT 1A A INT I A

1 (F)" Mg Fidy = - = Va2 (Fr) Mgy - (4.11)

We need the following lemma to further simplify (4.11).

Lemma 4.1.1 Suppose that S is a d x d symmetric and positive definite con-
stant matrix and 0 is a positive number. There exists a d-simplex K; with constant
edge length l; such that

T

Y Sy=0 forany edge vector ¥ of Ky (4.12)
if and only if
0
S= =1, (4.13)
la

where 1; is the d X d identity matrix.

Proof. It is easy to see that (4.13) is sufficient for (4.12).

We prove by induction that (4.13) is also necessary for (4.12). Obviously, (4.12)
implies (4.13) for d = 1. For any positive integer n > 1, assume that (4.12) implies
(4.13) for d = n— 1. We want to prove that this also holds for d = n.

Note that the conclusion remains unchanged if K, is rotated by any angle and
in any direction. Thus we take K, as an n-simplex formed by adding a new vertex
@ni1 = (A1 p+1sesAne1nt1,ann1)’ to an (n—1)-simplex K,_; which lies on the
coordinate super-plane formed by the first (n — 1) coordinate axes. Without loss of
generality we assume a, ,+1 > 0. The vertices of K, have the form

a;=(aij,.an1,,0)7, j=1,..,n (4.14)
Since K, has a constant edge length /,, the length of the edge connecting a; (j =
1,...,n)and a, 4 is equal to [, i.e.,

n—1

Y (i1 —aij)* +ay, o =0, j=1,...n (4.15)

i=1
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Moreover, the projection of vertex a,+; onto K,_; should by symmetry coincide
with this center, viz.,

l n
amH:;Za,»j, i=1,..,n—1. (4.16)
j=1

Condition (4.12) can be written as

@j—a)'S@j—ay) =0, jk=1,.,n j#k 4.17)
(@j—ay1)'Saj—an1)=86, j=1,..n (4.18)
Let
alj
aj : (j=1,..,n+1),
n=1j (4.19)
S1n S o Sin—1
5= ., S=
Sn—1,n Sn—1,1 = Sn—1,n—1

From (4.14), (4.17) reduces to
@j—a)'S@j—a) =0, jk=1,..n j#k

which represents the same condition as (4.12) but for (n — 1)-simplex K,_; with
constant edge length /,,. By the induction assumption, this implies

~ 0
S= EI,H, (4.20)
Using this, we can rewrite (4.18) as
n—1 5 0 n—1 5
; (aij - ai,n+1) rz -2 Z} (aij - ai,n+1)an,n+15in +an1n+1snn =0, j=1,...n
i= n i=
which together with (4.15) implies
n—1 5 ) 0
-2 Z(aij _ai7n+1)an,n+lsin+an,n+1snn :an,n-&-Iﬁ’ Jj=1,...,n (4.21)
i=1 n

Summing from j = 1 to n and using (4.16) and the assumption a, ,+1 > 0, we have

)
o = 75- (4.22)
n
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Inserting this back into (4.21) yields

n—1

Z(aij—ai,nﬂ)sm:O, j=1,...,n
i=1
or
(@;—a,1)'5=0, j=1,...n (4.23)

By subtracting one equation from another in (4.23) we get
@j—aj1)'§=0, j=1,..,n—1. (4.24)

Recall that @, j = 1,...,n are the vertices of (n— 1)-simplex K,,_1. From the def-
inition of (n — 1)-simplexes, the vectors (@; —d;11), j = 1,...,n — 1 are linearly
independent. Consequently, the linear system (4.24) has the unique zero solution
§ = 0. Combining this with (4.20) and (4.22) we obtain

0

S=—
Iy

Iy,

and the proof is complete. 0

Note now that (4.11) implies (4.12) with 6 := §1 (F£)" MxF}¥,. Let 6x = 6 /a2,
where d is the constant edge length of K (cf. (3.91)). Lemma 4.1.1 then implies that
(4.11) is equivalent to

(Fg)" Mg Ff, = 6. (4.25)

As a consequence, the matrix (F )" My F}, has equal eigenvalues. From the arithmetic-
mean geometric-mean inequality (cf. Theorem B.0.11), it is easy to prove that
(4.25), and therefore (4.11), is equivalent to

%tr((F,'()TMKF,’() = det((F})"MxF})1, VK€ (4.26)

where tr(-) and det(-) denote the trace and determinant of a matrix, respectively.
These quantities are in turn equal to the sum and product of the eigenvalues.

When (Fy )T Mg Ff, has equal eigenvalues, so does its inverse matrix. Therefore,
another condition equivalent to (4.11) is

Lo () M ()T = det(FY) MG (FL) T, VK€ . 427

gr((K) k (Fg)™") =det((Fg)™ Mg (Fg)™" )4, € . (4.27)

Thus far, we have shown that a mesh satisfying (4.6) and (4.7) also satisfies (4.9)
and (4.26), i.e.,

pr K| =22, K € 7 428)
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étr((F,'()TMKF,’() = det((F})"MxF})1, VK€ F, (4.29)

where oy, is defined in (4.8). The condition (4.28) states that the volume of K is
proportional to the reciprocal of pg. It obviously controls the size of mesh ele-
ments through the mesh density function pg. (The larger pg, the smaller |K|; and
vice versa.) Moreover, (4.28) is a natural multidimensional generalization of (2.5),
a variant of the 1D equidistribution principle. For these reasons, (4.28) is referred to
as the (multidimensional) equidistribution condition. On the other hand, the condi-
tion (4.29) is an approximation to (4.3), requiring that element K be equilateral in
the metric Mg. It is shown in §4.2 that any element K satisfying (4.29) is aligned
with Mk and its shape and orientation are controlled to some extent by Mk. The
condition (4.29) (or its equivalent (4.27)) is thus called the alignment condition.

Note that a mesh satisfying (4.28) and (4.29) is only approximately M-uniform
since these conditions are just approximations to (4.2) and (4.3). Moreover, it is un-
clear if such a mesh exists in multidimensions for a given monitor function and a
given number of elements.! Nevertheless, there are advantages to using the equidis-
tribution and alignment conditions (4.28) and (4.29). These conditions are conve-
nient to use in error analysis; e.g., see §5.2. Also, as shown in §5.2, interpolation
error bounds obtained for meshes satisfying (4.28) and (4.29) are stable with re-
spect to the mesh in the sense that error bounds with the same optimal convergence
order and the same optimal solution dependent factor can be obtained for meshes
satisfying only the approximate conditions

N |K
NIKlpk Kegy VK € (4.30)
Oy,
tr((FL)T Mg F)}
r(( K) K K) 1 < Kui, VKE€E '%l (4.31)
d det((F})T Mg FL)t

for some constants k,; > 1 and K4 > 1 of small or moderate size (cf. (2.88)). Sat-
isfaction of (4.28) and (4.29) can serve in practice as a goal (rather than mandatory
conditions) for the mesh generation or as a tool for use in understanding existing
adaptive mesh methods (see Chapters 6 and 7). In addition, these conditions can be
used directly to construct objective functions optimized locally or globally to im-
prove the adaptivity and alignment of the current mesh. For example, the sum of the
left-hand-side term of (4.31) over the elements in the element patch @; associated
with an interior vertex a;,

tr((Fy)" Mk Fy)
Kew; d det((F})TMgFL)a

(4.32)

'Tn 1D, (4.29) is always true and (4.28) reduces to (2.5). The existence of an equidistributing mesh
satistying (2.5) is proven in Proposition 2.1.1.
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can be minimized over the coordinates of the vertex to improve the alignment of
elements in ®;.

For these reasons, we shall hereafter consider only meshes satisfying the equidis-
tribution and alignment conditions instead of the exact M-uniform conditions. For
notational simplicity, approximate M-uniform meshes satisfying (4.28) and (4.29)
will still be referred to simply as M-uniform meshes, and meshes satisfying (4.30)
and (4.31) are called quasi M-uniform meshes. (See (2.88) for the definition of a
quasi-equidistributing mesh.)

To conclude this section, we summarize below several useful equivalents to
(4.28) and (4.29), one of their invariance properties, and briefly discuss related lin-
early varying error measures. More geometric interpretations of the conditions shall
be given in the next section.

Theorem 4.1.1 Conditions (4.28) and (4.29) are mathematically equivalent to
each of the following conditions:

o

(Fg) Mg Fy = (%) I, VK¢ g, (4.33)
W\ 7

/ INT [ Zh)a -1
Fy(Fg)' = (N) M¢', VK<€ 7, (4.34)

_2
(F)TE = (5) Mk, K e g, (435)

_2

(Fy) "M (F) T = (%) 1. VKe g, (4.36)

Proof. The equivalence of (4.33) to any of conditions (4.34)—(4.36) can be easily
obtained by direct algebraic calculations.

To show that (4.28) and (4.29) imply (4.33), we recall that (4.25) is equivalent to
(4.29), and it suffices to show how the constant Ok is obtained from compatibility
and (4.28). Notice that

K| = / dx = / det(Fg)dé = det(Fy) |K| = det(FY,). 4.37)
K K
Taking the determinant in (4.25), we get
pi det(Fg)* = 6§,

or from (4.37),
d
07 = px |KI.

Summing this over all elements and using (4.8) gives
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Ox — (%)% (4.38)

Thus, (4.33) follows from (4.25).

For the converse, (4.28) can be obtained by taking determinants of both sides
of (4.33), and (4.29) results from the arithmetic-mean geometric-mean inequality
(cf. Theorem B.0.11) and the observation that (4.33) implies that the eigenvalues
of (F,’()TMKF,'( are equal to each other. Thus, (4.28) and (4.29) are also necessary
conditions for (4.33). 0

Theorem 4.1.2 Conditions (4.28) and (4.29) are invariant under a scaling
transformation of M: M — cM for any positive constant c.

Proof. This can be verified directly. 0

Note that (4.29) has a stronger invariance, i.e., it is invariant under Mx — 0 (x)Mg
for any strictly positive function 8 = 0 (x).

The simple invariance in this last theorem is a useful property when determining
a suitable monitor function, as we see in §5.2. In particular, it means that one can
multiply M by an arbitrary positive constant without changing the mesh adaptivity.

Linearly varying error measures. As in 1D, the interpolation error bounds ob-
tained in §5.2 for M-uniform meshes are proportional to a power of o}, (or o,0y,
when the monitor function is scaled by a regularization parameter oy, > 0). Thus,
from the equidistribution condition (4.28), we may view o, (or ;,0}) as the total
“error” over the physical domain and the mesh density function pg (or ok pg) as an
“error” density. Moreover, px|K| (or axpk|K|) defines a linearly varying (in vol-
ume) error measure; cf. §2.1.2 and the references [16] (Chapter 9) and [227, 273]
for more discussion on the topic.

4.2 Mesh control perspective

From the perspective of mesh control, the basic task of mesh adaptation is to gen-
erate a mesh such that the size, shape, and orientation of its elements are specified
from a user-prescribed monitor function M = M(x). To investigate such a specifi-
cation, we first show how the mesh elements are determined from F,,(, the Jacobian
matrix of Fx (for any K € .7;,), for an affine family of simplicial meshes.



4.2 Mesh control perspective 187

4.2.1 Jacobian matrix and size, shape, and orientation of mesh
elements

Denote the edges of K and K by ¥, o Ya(a+1)/2 and Fi, s Ya(ar1) 20 TESPECtively,
where the edges are ordered such that

Yi=Fy, i= 1,...,@. (4.39)

Let the singular value decomposition (SVD) of Fy, be
Fy=UxvT, (4.40)
where U = [uy,...,u ] (the left singular vectors) and V = [vy,...,v,]| (the right singu-

lar vectors) are orthogonal matrices, X = diag(oy, ..., 0y), and o;’s are the (positive)
singular values of the matrix. Note that the dependence on K is suppressed in (4.40)
for simplicity.

Size. From (4.37) we have

|K| :det(F/() = 010y, 4.41)

so the size of K is determined by the determinant of Fy.

Shape. The shape of K is completely determined by the lengths of its edges. From
(4.39) and (4.40), these edge lengths are given by

P =vv=¥ (F Ry =1 VEVTY, i=1., @ (4.42)

Notice that ¥;, i = 1,...,d(d + 1) /2, are constant vectors since the chosen reference
element K is fixed. Then (4.42) indicates how the edge lengths, and thus the shape
of K, are determined by X (the singular values) and V' (the right singular vectors) of

Orientation. The orientation of K can be defined as the direction of the longest
edge or a combination of the edge directions. In this sense, the orientation of an
element is fully determined by the directions of the edges. From (4.39),

d(d+1)

Y, =Fy,=UsV¥, i=1,.., 5

(4.43)
Thus, all three components of the SVD of F,, U, X, and V, are needed to completely
determine the orientation of K.

Circumscribed ellipsoids. It is often useful to consider mesh alignment in terms
of the elements’ circumscribed ellipsoids since the size, shape, and orientation of the
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latter can be uniquely defined through the directions and lengths of their principal
axes (cf. §4.3).

Theorem 4.2.1 The equation for the circumscribed ellipsoid of K is given by
/:12
& emax) (Fe) " (Fg) =)' = (4.44)
where I is the diameter of K (cf. (3.91)). The principal axes of the circumscribed
ellipsoid are formed by the left singular vectors u;, i = 1,...,d of Fy while their
semi-lengths are determined in terms of the singular values by
- /:lO','

a; 7 l:1,,d (445)

where ©;’s are the singular values of Fy,.

Proof. Denote by & and & the circumscribed ellipsoids of K and K, respectively
(cf. Figure 4.5). Let the centers of K and K be & # and xg. Since K is an equilateral
d-simplex, its circumscribed ellipsoid &isa sphere with radius h /2, ie.,

72
2= ﬁ. (4.46)

&: €& )

~ A

We have & = Fg (&) because K = Fk(K). The equation for &, (4.44), is then ob-
tained from (4.46) and the fact that

x—xx =Fx(§)—Fx(Ep) = Fe(E—&p).

Using (4.40), (4.44) can be rewritten as

2
& (x—xg)UZ U (x—xg)" = T

Lettingy = U7 (x —xx ), we have

d 2
. L —
g Y =1
A ()

The remaining conclusions of the theorem can be drawn from this equation and the
fact that the axes (e;, i = 1, ...,d) of the y-coordinate system correspond to the left
singular vectors u; = Ue;, i = 1,...,d of Fy in the x-coordinate system. 0

The theorem is illustrated in Figure 4.2. From the definition of the diameter g
of K, it is obvious that
hg < 2apax = ilcmax, (4.47)
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u

U

Fig. 4.2 The circumscribed ellipsoid & of K is determined by Fy. Here, u; and u, are the left
singular vectors of Ff, and the semi-lengths a; and a; of the principal axes are given in (4.45).

where a,,,, = max;a; and 0,,,, = max; 6; Moreover, from (4.41) we have

Opin <|K| =01+ 04 < Gy (4.48)

min

where ©,,,;,;, = min; o;.

From the above analysis we can conclude that a complete determination of the
size, shape, and orientation of element K requires a full specification of the Jaco-
bian matrix Fy. Such a specification is generally overkill from the standpoint of
mesh adaptation. To explain why, we first notice that Fy depends upon K so a dif-
ferent Fy, has to be chosen if K is transformed by an invertible affine mapping (e.g.,
a rotation or dilation transformation). However, K is only an auxiliary tool used in
finite element computation, and more importantly, for a given affine family of tri-
angulations, the outcome of a finite element computation using an associated affine
family of finite elements is unaffected by any invertible affine transformation of the
reference finite element (cf. Theorem 3.3.1 and §3.3.3 ). So it is natural to require
that mesh adaptation be invariant under any invertible affine transformation of K.
This is clearly impossible when mesh adaptation is realized by specifying the Jaco-
bian matrix of the coordinate transformation. Another indication of overkill is that
the Jacobian specification can cause inconsistency between the corresponding coor-
dinate transformation or mesh with the domain boundary (cf. §6.5.4 and D’ Azevedo
and Simpson [112]). Nevertheless, some researchers consider the specification of
the Jacobian matrix as a most direct control method for mesh adaptation. Methods
along this line typically enforce the Jacobian specification in some weak (such as
least squares) sense — see the discussion of the Jacobian-weighted and reference
Jacobian methods in §6.5.4.
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4.2.2 Mesh adaptation via metric specification

We consider here a weaker mesh control (than the Jacobian specification) for which
the resulting mesh adaptation is invariant under affine transformation of the refer-
ence element K. It is motivated by the concept of the metric of a coordinate trans-
Jformation in the context of differential geometry. The idea is to instead of using Fy,
directly, specify (F,)~T (Ff)~", the metric of the inverse coordinate transformation
of Fg, through the monitor function M = M(x). Together with compatibility, this
gives
2
G —2
FOTF T = () Mk VK e T (4.49)
Notice that (4.49) is the same as (4.35), so by Theorem 4.1.1 this metric specification
results in an M-uniform mesh.
To see more clearly how the mesh elements are controlled via (4.49), using (4.40)
we get
2
o 2
U (ﬁh) T2y — M. (4.50)
It implies that the eigenvectors of Mg determine U and the eigenvalues determine

(on /N)% X2, Denote the eigen-decomposition of My by
My = QDQ" (4.51)

where Q is an orthogonal matrix of eigenvectors, D = diag(41,...,A4), and A;’s are
the eigenvalues of Mg. Upon a possible reordering of the eigenvalues and eigenvec-
tors, from (4.50) we have

U=0, == (—)ZD’%. (4.52)
Inserting this into (4.40) yields

1
Fl= (@) “op V7, (4.53)
N

This reveals how the elements of an M-uniform mesh are controlled by the moni-
tor function M: all the components of the SVD of Fy, except V are determined by
Mk. The right-singular vector matrix V, which represents a rotation acting on the
reference element K, is left undetermined from the specification condition (4.49).
Its determination is left up to the specific algorithm used in mesh generation, com-
plying with necessary mesh topology and consistency between the mesh and the

domain boundary.
The indeterminacy of V from (4.49) implies that the corresponding mesh adapta-
tion is invariant under rotation of K. In fact, this invariance holds for any invertible
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affine transformation of K. To show this, we first recall from Theorem 4.1.1 that
(4.49) is equivalent to (4.28) and (4.29). The latter two conditions have been ob-
tained simply under the assumptions that K is equilateral and has unit volume. The
unit volume assumption can easily be removed by modifying (4.49) to be

EVIS}

FL) T (F *:(%) My, VK e 9. 4.54
(Fx)~" (Fx) NR] K n (4.54)
(Interestingly, the conditions (4.28) and (4.29) remain the same for this situation.)

But the condition (4.49) takes a more complicated form when K is not equilateral.
To see this, define the edge matrix of K as

E=(ay—a,..a4,1 —ay), (4.55)

where ay,...,a,. are the vertices of K. Consider a d-simplex K with a constant
unitary edge length and denote its vertices and edge matrix by &@;, i = 1,....d + 1
and E, respectively. Let the mapping from K to K be G. Upon possible reordering
of the vertices, we have

« « N ~ .
ai—a;=G(ai1—a;), i=1,..d

and therefore
E=GE. (4.56)

Then the mapping Fk : K — K (cf. Figure 3.6) satisfies (4.54), viz.,

BV

. " o] -
FO) TN = <h> Mg, VK€ ., 4.57
(Fx) ™" (Fx) N R K n (4.57)
From Figure 3.6 and (4.56) it follows that
Fx=FxoG', FL=F,(G) '=FLEE)".

Combining this with (4.57) gives the modification of (4.49) for the case with a non-
equilateral reference element, i.e., for any K € .7,

(i)
N |R|- det(E)det(E)~!

(Fy) TE-TETEE-Y(F))~! = Mg. (4.58)

Moreover, noticing that Ex = F",’(E, where Ex = (a» —ay,...,a;11 —ay) is the edge
matrix of K, from (4.57) we have

2
o —d
EKTETEEK‘Z( O ) My, VK€ 5, (4.59)
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which is independent of K, implying that (4.58) is invariant under any invertible
affine transformation of K.

On the other hand, one may not want to deal with this complication since an equi-
lateral reference element can easily be chosen in practice. For this reason, we shall
stick with the form (4.49), and we show below that it is invariant under invertible
affine transformations preserving the shape of K. Such transformations include rota-
tion, translation, dilation transformations, and any combination thereof (but exclude
linear shear transformations).

Theorem 4.2.2 Conditions (4.28) and (4.29) are invariant under rotation, trans-
lation, and dilation transformations of K.

Proof. The proof can be done for the equivalent condition (4.49) using edge
matrices as in (4.59), but here we take a different approach and deal directly with
(4.28) and (4.29). Let K be a new reference element formed by an invertible affine
mapping G : K — K which preserves the shape of K (see Figure 3.6). It is not
difficult to see that G can be expressed as

G(&) =G'E+&o, (4.60)
where € is a constant vector and G’ is a scalar orthogonal matrix satisfying
G TG =l (4.61)

for some positive constant c. Denote the affine mapping from the new reference ele-
ment K to element K by Fi, as shown in Figure 3.6. We need to show that conditions
(4.28) and (4.29) have the same form for Fx. To begin with, note that (4.28) involves
no factors related to the reference element and hence holds for any reference ele-
ment. Next, note that Fx and Fx are related by

Fx =FxoG, Fy=F,G
Inserting this into (4.29), we have

LG () M) = det((G) (F)T M),

implying that (G')T (F})” Mg F},G' has equal eigenvalues, viz.,
(G (Fg) My FxG' = 01

for some constant 8 > 0. It follows that

(B McFy = 0(G') T (G) .

Since (G')~T(G')~! is a scalar matrix, (F},)T Mg F}, is as well, so
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This has the same form as (4.29), except that Fx has been replaced by Fi. Hence,
(4.28) and (4.29) maintain the same form for the new reference element and the new
mapping Fx, and the proof is complete. 0

4.2.3 Geometric interpretations of mesh equidistribution and
alignment

Geometrically, (4.53) together with (4.41) imply that for a given monitor function,
the size of K for the corresponding M-uniform mesh is completely determined from
Mk . This is not true for the shape and orientation since they are measured in terms
of the edge lengths and directions which are fully determined only by the Jacobian
matrix Fy.. We now determine the extent to which the shape and orientation of the
elements of an M-uniform mesh are controlled by the monitor function. Recall that
(4.49) implies (4.52), i.e.,

Opn

1
1
N)d . i=1,..d (4.62)

v

where (A;,q;)’s are eigenpairs of Mk and o;’s and u;’s are singular values and left
singular vectors of Fy, respectively. Combining this with Theorem 4.2.1 and (4.47),
we have the following theorem.

U =qi, GiZ(

Theorem 4.2.3 The size and circumscribed ellipsoids of the elements of an M-
uniform mesh 7, satisfying (4.28) and (4.29) are completely determined from the
monitor function M. More specifically, the size of mesh elements is inversely propor-
tional to px = +/det (Mk). Also, the principal axes of the circumscribed ellipsoid of
any element K € 9}, are formed by the eigenvectors of Mg, and their semi-lengths
are determined by

~

hropna 1
(% i—1,..d. 4.
a=3 (%) 7o =t (4.63)

Furthermore,
1

~ (Op\d 1
h <h(—) . VKe g, 4.64
=MV Vi h ey

where h is given in (3.91) and Ay, is the minimum eigenvalue of M.

A 2D illustration of the result is given in Figure 4.3.
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q2

- q1

Fig. 4.3 The circumscribed ellipsoid & of K is determined by Mk. Here, g; and g, are the eigen-
vectors of Mg and the semi-lengths a; and a; of the principal axes are given in (4.63).

It is emphasized that Theorem 4.2.3 provides a precise description on how an
element K of an M-uniform mesh is aligned with the matrix-valued monitor func-
tion Mg in terms of its circumscribed ellipsoid. This description is useful in prac-
tical computation since a mesh can be aligned with the geometry of the solution
by properly choosing a monitor function depending upon the solution. In fact, such
a description can be obtained for an element satisfying only the alignment condi-
tion (4.29). To see this, note that (4.29) implies that all the eigenvalues of matrix
(F{)T Mg Fy are equal, with their size being undetermined. This gives

(F) T (Fg) ™" = 6xMy, (4.65)

or from the SVDs (4.40) and (4.51),

1
VOx A

where Ok > 0 is an arbitrary constant (depending upon K). For easy reference, this
description of mesh alignment is given in the following theorem.

u=gqi, 0;= i= 1,...,d (466)

Theorem 4.2.4 The shape and orientation of any simplicial element K satisfy-
ing the alignment condition (4.29) is determined by My in the following sense: The
principal axes of its circumscribed ellipsoid are formed by the eigenvectors of Mk,
and their semi-lengths are determined by

1
VOx A’

where Og > 0 is an arbitrary constant.

i=1,..d (4.67)

a; =

NS

As long as o), < C; and Ay, > C> > 0 for some constants C; and C,, (4.64)
implies that

h=maxhg —0 as N — oo, (4.68)
Keg,
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a property often needed to ensure that an error bound on a family of triangulations
J}, converges.

Furthermore, we can see from Theorem 4.2.3 that the metric specification (4.49)
offers considerable freedom in choosing elements in the mesh generation process.
Indeed, elements having the same volume and the same circumscribed ellipsoid
determined by M are all possible candidates. This property allows the elements the
flexibility to align themselves according to some prescribed mesh topology and with
the boundary of the spatial domain. On the flip side, not all such elements are op-
timal, and neither is the resulting mesh necessarily optimal. Fortunately, as we see
in Chapter 5 (in §5.2), an M-uniform mesh associated with a proper choice of M
is asymptotically optimal in the sense that it leads to an interpolation error bound
with an optimal convergence order and an optimal solution-dependent factor for a
sufficiently large number of elements.

Example 4.2.1 To illustrate the above, we show in Figure 4.4(b) three trian-
gular elements having the same area and the same circumscribed ellipse. They are
generated by taking the reference element K (shown in Figure 4.4(a)) to have a con-

01
(4.44) and (4.49), the equation of the circumscribed ellipse for this case is

stant unit edge length, Mg = {4 0} , and (Gh/N)’% =11n (4.53) and (4.49). From

1
4y’ 4y? = =,
X"ty 3

The triangles in Figure 4.4(b) are generated for three choices of rotation matrix V
using the mapping K = Fx(K) = (MI;%VT)I?, which is derived from (4.53) with
D = Mg and Qg = I. Consequently, while their shape and orientation are obviously
different, these elements all satisfy the specification condition (4.49) and have the
same circumscribed ellipse (determined completely by M) and the same area. They
would all be possible candidates for use in actual mesh generation with M. 0

4.2.4 Special case: scalar monitor functions

An interesting special case is a monitor function in the form of a scalar matrix
function
MK = WKI, (469)

where w = w(x) is a positive scalar function and wx = (1/|K]) [, w(x)dx. Condi-
tions (4.29) and (4.35) simplify to

Zir((F)" FE) = dex((F)T FR), @.70)
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-05 -04 -03 -02 -0.1 o 01 02 03 04 05 -06 -04 -0.2 o 0.2 04 0.6
(a) Reference element (b) Elements with same circumscribed ellipse

Fig. 4.4 Reference and physical elements.

_2
(Fg) "(Fg) ™' = (%) Tkl 4.71)

In this case, (F,)~T(F})~! is a scalar matrix, meaning that the corresponding cir-
cumscribed ellipsoids are actually spherical. In other words, the mesh is isotropic.
The form (4.69) for the monitor function allows for generation of a non-uniform
mesh, but it is too restrictive to permit mesh alignment since the eigenvalues of Mg
are all equal. In §5.2 we see how such a monitor function arises naturally when
optimizing an isotropic error bound.

4.3 Continuous perspective

From a continuous point of view, mesh generation is viewed as being mathemati-
cally equivalent to the determination of a coordinate transformation, where the mesh
is generated as the image of a reference mesh under the transformation. An advan-
tage of putting mesh generation in the continuous context is that mesh elements can
be viewed simply as ellipsoids (see Figure 4.5) for which the size, shape, and ori-
entation can be uniquely defined as follows: the size is quantified by the volume,
the shape is determined by the ratios between the lengths of the principal axes, and
the orientation is controlled by the principal directions. Another advantage is that
whereas the equidistribution and alignment conditions (4.28) and (4.29) are valid
only for simplicial meshes, their continuous analogs developed below will hold for
any type of meshes at least in the asymptotic sense. This is especially convenient
for quadrilateral meshes, which we shall see frequently in Chapters 6 and 7.
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x=x(§)
_—

Fig. 4.5 A continuous view of mesh elements: ellipsoids (or spheres).

From the continuous viewpoint, the size, shape, and orientation of mesh elements
(i.e., ellipsoids) will be seen to be completely determined by J~7J~!, the metric of
the inverse coordinate transformation, where J is the Jacobian matrix of the coordi-
nate transformation x = x(€) : Q. — Q for some computational domain €, artifi-
cially chosen for the purpose of mesh generation. This is distinct from the discrete
situation where, as shown in §4.2.1, the shape and orientation of mesh elements are
only partially determined by (F})~T (F{)~!. Still, the analysis for the current sit-
uation is very similar to that in the previous section. We take an arbitrary element
& with center &y € Q.. As commonly done in practical computation, we assume
that the fixed mesh on the reference domain €, is uniform. Under this assumption,
element & can be viewed as a sphere defined by the equation

£ T o
& (&-80) (&-80) =7,
where the radius 7 is a constant related to the number of mesh elements N by #/N o

|Q.| or 7 o< (|Q.|/N)"/?. Linearizing the coordinate transformation about &, we
obtain

(&) = x(80) +I(80)(§ —&0) +O(1& —&ol*).

Thus, the equation for the corresponding element & = x(f ) in Q satisfies
E: (x—x0) T T(ENT " (Eo) (x—x0) ~ 2, (4.72)

where xop = x(&¢). As for (4.44) and Theorem 4.2.1, one can show that the princi-
pal axes of element & are formed by the left singular vectors of J(&), and their
semi-lengths are given by the product of 7 times the singular values. Since the left
singular vectors and reciprocals of the singular values of J(&() squared are respec-
tively the eigenvectors and eigenvalues of J~7J~1 (&), we conclude that the mesh
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V2
V2
Vi
@ b / \
&-space &-space
J=uxvT p)
u u
(=

X-space Xx-space

Fig. 4.6 Illustration of the 2D mapping of a computational element (&, a sphere) to a physical
mesh element (&, an ellipsoid) underx =x(&o) +J(E0) (& —&o) : Q. — Q, where both x(&) and
& are taken here to be zero. Reprinted from Huang [180], with permission from Global Science
Press Ltd.

element &, or more precisely, its size, shape, and orientation, are determined from
the eigenvalues and eigenvectors of the metric J~7J~!(&).
Stating things slightly differently, we take the SVD for J,

J=uxvT,

and examine its role in the mapping of & to &. As illustrated in Figure 4.6 for
d =2, the orientation of & is determined by the left singular vectors U = [uj, ..., u4],
the size and shape are controlled by the singular values X = diag(oy, ..., 0y), and
the right singular vectors V = [vy,...,v,4] play no role in describing the geometry
in Q. Thus, we see how the eigenvalues 0'172 and corresponding eigenvectors u; of
J-TJ=1 (&) specify the size, shape, and orientation of & and thereby determine the
metric.

In the above analysis, the element & and its center & are arbitrary, so the argu-
ment is valid for all mesh elements. Consequently, in what follows we replace &g
by a general point €.

Since the size, shape, and orientation of mesh elements can be completely de-
termined by the metric J~7J~! in the continuous sense, mesh adaptation or mesh
control can in principle be realized by specifying the metric from the monitor func-
tion. This leads to a continuous analog of (4.49) or (4.35),
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2
o —d
J Tyt = ( ) M(x), (4.73)
o) MW
where 0 = [, p(x)dx and p(x) = \/det(M(x)). Similarly, we have the following

continuous version of Theorem 4. 1.1.

Theorem 4.3.1 Conditions

o
Jp= , xeQ 4.74)
P al
1
Sird" M) = det"MI)i, VxeQ (4.75)

are mathematically equivalent to each of the following conditions:

J'MJ = ( a |) I, YxeQ (4.76)
( ) Ml vxeQ 4.77)

-7
J Ty = ) M, YxeQ (4.78)

&\h\)

M = (|g|> I, WxeQ. (4.79)

Like the discrete case, (4.74) and (4.75) are called the equidistribution and align-
ment conditions, respectively, and a coordinate transformation satisfying these con-
ditions will be referred to as an M-uniform coordinate transformation.

It is easy to see that (4.75) is equivalent to

1

1
atr(rlnrer) =det My a, vxeQ. (4.80)

Finally, we give a continuous analog of Theorem 4.2.2.

Theorem 4.3.2 Conditions (4.74) and (4.75) are invariant under rotation, trans-
lation, and dilation transformations of the computational coordinate &.

Proof. If € is transformed into E through rotation, translation, and/or dilation,
then & is related to € by

€ =00t +c,

where 6 is a non-zero constant, ¢ a constant vector, and Q a constant orthogo-
nal matrix. Under this mapping, £, is mapped into €2, with the volume |_(V26\ =
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|6det(Q)||Q2.|. Moreover, by the chain rule we have

ox OxdE ox .
J=—F=——-—2=—600=06J0.
06 9EJE  HE e=0J0

From these, conditions (4.74) and (4.75) become

(o

Jp=—, (4.81)
€|
Lo psT oy 75T %L
Etr(Q J MJQ)=det(Q"J MJQ)d. (4.82)
Since QTjTMj O has the same eigenvalues as J TMJ does, it follows that
t(Q"T MIQ) = tw(F MT), det(QTF MIQ) = det(J" MJ),
and (4.82) reduces to
| Y T«
~te(J MJ) = det(F" MJ)7. (4.83)

d
Note that (4.81) and (4.83) have the same form as (4.74) and (4.75). Hence, (4.74)
and (4.75) are invariant under rotation, translation, and dilation transformations of
the computational coordinate &. 0

4.4 Function approximation perspective

Mesh adaptation can also be studied from the perspective of function approximation.
The basic idea is the same as that used for the 1D case in §2.1.4: Given a function
u = u(x) defined on Q C RY (d > 1), we seek a coordinate transformation x =
x(€) : Q. — Q such that u(x(€)) can be efficiently approximated on a uniform mesh
in the new coordinate system. For simplicity, we explain this using approximation
with piecewise constant interpolation. Let .7, ;, be a uniform mesh on Q.. Define a
piecewise constant approximation to u(x(&)) by

u(x(8)) ~u(x(§x.)), V& €K, VK. € T

where &g, is the center of K,.. From Taylor’s theorem, the error for this approxima-
tion is

u(x(8)) —u(x(€x.) = (€ —&x.)" Veulx(€x.)) + 0(& —Ex.[*), V& €K..

It follows that
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max [u(x(§)) —u(x(§x.))| = max (& —&k.)" Veux(§x.))| +0(h3),

49

where /1. is the element diameter of the uniform mesh 7., (cf. Figure 3.4). If a
coordinate transformation can be chosen such that

ax (6 &) Veu(x(Ex.)| = che 484

for a suitable positive constant ¢ independent of K. and /., then

ma |u(x(§)) —ux(6.))| = che + o). (4.85)

Since the right-hand-side terms are element independent, the approximation has the
same level of error on all of the elements. In this sense, a uniform mesh is efficient
in resolving u(x(&)) via piecewise constant interpolation.

Noticing that i, = maxg k. |§ — &k, |, we can rewrite (4.84) as

max |(§ —&x.)" Veux(€x.))| = ¢ fnax & — &k

Eck,

A stronger version of this condition is

(6 —&k.) Veux(x,))| =clé —&k|, VEeK.. (4.86)

Generally speaking, the condition (4.86) is too strong to be satisfied by a coordinate
transformation since it requires that u(x(€)) have a constant rate of change in all
directions at & k. Nevertheless, it is very useful in practice, serving as a goal for the
mesh generation rather than a mandatory condition.

A continuous form of (4.86) is

|48 Veux(&))| = cldg],

where € g, has been replaced by an arbitrary point &, and d& is a differential element.
From the transformation relation Vg =JTV, we have

|d§TJTVu| =cld€|,

or
dETITVuVUT JdE = PdET dE.

Since dé is arbitrary, it follows that
JTVuvu'J = 1.

As discussed in more detail later, the equation is in practice replaced by the regular-
ized form
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JT[Vuvu® +o?1)J = 1,
where o > 0 is a parameter, or

2

1
J' [1+ anuVuT} J= Sl (4.87)

From the compatibility condition, the constant ¢ satisfies

c? G \7
o2 (IQI> ’
where 6 = [, p(x)dx, p(x) = /det(M(x)), and

1
M(x) =1+ Evuw? (4.88)

Inserting this into (4.87), we have

2

a

JTM(x)J = (6> 1. (4.89)
2|

Note that (4.89) is equivalent to (4.73), the adaptation equation derived from the

perspective of mesh control.

4.5 Mesh quality measures

Standard ways to assess a given mesh are given by its regularity and its level of
adaptivity. Mesh regularity is a geometric property indicating how close mesh ele-
ments are to being equilateral (cf. §3.5). It can be measured in a number of ways.
Commonly used measures include the minimum angle [356], the maximum angle
[22], and the aspect ratio. The first two are used primarily for triangular elements,
although they can be extended to tetrahedral elements [220]. The aspect ratio of an
element is defined as the ratio of the radii of its circumscribed and inscribed circles
(or spheres). Several other regularity measures and their relationships are discussed
by Liu and Joe [240] for tetrahedral elements (also see (4.97) below).

Mesh adaptivity characterizes how well a mesh adapts to the solution and is thus
a property related to the particular physical problem being solved. The analysis in
the previous subsection suggests that mesh adaptivity be quantified via equidistri-
bution and alignment, i.e., by measuring how closely conditions (4.28) and (4.29)
are satisfied by a given mesh for a given monitor function M = M(x). Thus, the
equidistribution (quality) measure is defined from (4.28) as
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Npg |K
Oeg(K) = ”(’; Kl vk e g (4.90)
h
It follows that
Q(K)>0 VK€, 4.91)
and )
v Y Qcy(K)=1. (4.92)
K

Consequently, maxg Q.4 (K) = 1 if and only if the mesh satisfies the equidistribu-
tion condition (4.28) exactly. Moreover, the larger the value of maxg Qeq(K ), the
more the quantity |K| Npk changes, and in this sense, the farther the mesh is from
satisfying (4.28).

The alignment (quality) measure is defined from (4.29) as

. 2d-1)

tr (F,’( MKF,’(>

Qui(K) = - vke s (4.93)
adet (Fg"McFy)*

where the reason for the exponent z(ddﬁ will be apparent from Theorem 4.5.1
(below) when relating quality measures to the aspect ratio of mesh elements. The
arithmetic-geometric mean inequality (Appendix B) implies

Qali(K)zl, VKE%

with Qi(K) = 1 for all K € .7, if and only if (4.29) is satisfied exactly. The larger
Q.1i(K), the more the eigenvalues of F, ,’(TM kF 1’( differ from each other and the farther
the alignment condition (4.29) is from being satisfied.

The alignment condition (4.93), defined using the Jacobian matrix F,’<, can in-
stead be defined in terms of its inverse. From (4.27), the alignment measure based
on the inverse Jacobian matrix can be defined as

| -1
A tr (F,’{ M,;lF,’{T)
Qui(K) = 1 VK € . (4.94)

ddet (F,’{lM,;‘F,'{T) a

As before, we have
Oui(K)>1, VK€ T,

and Qali(K ) =1 forall K € 7, if and only if (4.29), or equivalently (4.27), is satis-
fied exactly.
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Note that from Theorems 4.1.2 and 4.2.2, Q,4, Qu;, and O are invariant under
a scaling transformation of M and under rotation, translation, and dilation transfor-
mations of K.

Since Q,;; and Qali measure the shape regularity and alignment of mesh elements
in the metric M (x), it is not surprising that for M = I there are corresponding mesh
geometric (quality) measures. These geometric (quality) measures are respectively

( T /) 2@d-1)
tr| Fy Fy
QoK) = | ———— . VKe G, (4.95)
adet (Fy" ;)"

d

2d-1)

tr (F,Q“F,Q‘T)

1
adet (Fy ')

Ogeo(K) = . VK€ (4.96)

Like their alignment measure counterparts, Qg., and Qgea have the properties
Oeo(K) 2 1, Ogeo(K) 21, VK €T,

and Qgeo(K) =1 (or Qgeo(K) = 1) for all K € .7, if and only if mesh elements are
equilateral.

Liu and Joe [239, 240] have studied several shape measures for tetrahedral ele-
ments. One of them, defined in terms of edge matrices (cf. (4.55)), is

_ 3det((EE-Y)T(EE))3
Greet ) = (BB EE )

W

, 4.97)

where E and E are the edge matrices of K and R, respectively, and the reference
element K is an equilateral tetrahedron having the same volume as K. From the
relation E = F,’(E (cf. (4.56)) one can see that for d = 3 the geometric measure
Qgeo(K) defined in (4.95) is related to this shape measure by

3

1 4
Qgeo,LJ(K) ] .

The quality measures can be defined similarly in the continuous form. For easy

Ouslk) = |

reference they are given below:
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Qeq (x )

Quii(x)

Qali(x) =

Qgeo (X ) -

Qgeo (x) =

205

Q.
—’”'G 3 (4.98)
N kG
Bl et , (4.99)
| ddet(JTMI)1
R T kel
: 4.100
| ddet(J-1M-1J-T)d (100
[ tr(JTJ) 2(dd—1)
LA (4.101)
| ddet(JTT)1
i tr(J—lJ—T) ﬁ
S . . 4102
| ddet(J-1J-T)4 (102

We end this subsection by deriving several key relationships between the mesh
aspect ratio and the geometric and alignment measures. For brevity, results are given
only for the discrete formulas for the quality measure, but the analogous ones are

valid for the continuous forms.

Theorem 4.5.1 Forany K € J},

< l'Lm(,Z.X

1< Qui(K) < —— <
min
A Hmax

1< Qali(K) < <
Hmin

_ -d
\/d(d—l) (Q%(K)—l) +1] (4.103)
_ -d
L 2d-1)
\/d(d—l)<Qah.”’ (K)—1>+1 : (4.104)

1
where Uy and Upin are the maximum and minimum singular values of M 1% F, 1’(

1
Proof. Denote the singular values of MZ F{, by L;,i = 1,...,d. Then the eigenval-
ues of (Fg)TMgF}, are u?,i=1,...,d, and Q;(K) can be expressed as

d

y [,Lz 2(d—1)
Qui(K) = | —=—— : (4.105)
d(ITiut)?
It follows that
2(dd—l)
du?, ]
Qall(K) S “mdx l — /;mdx
2(d—1)\d min
d (ur%laxum(n )>
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Using a refined version of the arithmetic-geometric mean inequality, (B.1), we also
have

= N TTETAY
0,7 (K)—1> d(dl_l)ZKJ = ty)
(ITip?)?

> 1 (,umax - .umin)2
“dd-1) 2 21D

d d
:Ll'min .umax

1 d-172

_ 1 (ﬂmax)d_(.umin> d

d (d - 1) Hmin Hmax
1 2
1 I»Lmax ) d
> 1|,
o d(d_l) [(umin ]
and (4.103) follows easily.
Inequality (4.104) can be obtained similarly. 0

Notice that when M = I, Q; reduces to Qgco, M,éFI’< equals Fy, and [t; = 0;, i =
I,...,d. (Recall that o;’s are the singular values of Fy.) Moreover, from Theorem
4.2.1 we know that Gy /Omin is the aspect ratio of the circumscribed ellipsoid of
K. Thus, the above theorem implies that Qg,,(K) and Qgeo(K ) are equivalent to the
aspect ratio of the circumscribed ellipsoid of K. Similarly, we can conclude that
Qui(K) and Q;(K) are equivalent to the aspect ratio of the circumscribed ellipsoid
in the metric specified by Mg.

The precise mathematical relationships between the alignment and geometric
measures Qy; and Q,e, developed below will prove useful in defining the optimal
monitor function and in developing mesh adaptation algorithms. To derive these
relationships, we first establish some basic properties of matrix traces.

Lemma 4.5.1 For any matrix A € Rdxd
r(ATA) = tr(AAT) = | A||%, (4.106)
where || - || denotes the Frobenius matrix norm.

Proof. Equality (4.106) follows directly from the definition of the Frobenius
norm. g

Lemma 4.5.2 If S is a d x d symmetric matrix, then for any matrix A € R4,
|tr(ATSA)| < tr(ATA) ||S||, (4.107)

where ||S|| denotes the Ly matrix norm of S. If S is also positive definite, then
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18]~ tr(ATSA) < tr(ATA) < 1r(ATSA) ||S71]. (4.108)
Proof. Denote the eigen-decomposition of S by
§=0x0",

where Q is an orthogonal matrix, X = diag(A;,...,Ay), and A;, i = 1,...,d, are the
eigenvalues of S. Writing

ATQ = [ql ) "'7qd]a
then
ATSA = (AT Q)X(0"A) = [q1, .41 lq1, -, q4)" Z)quql -

It follows that
(AT SA)| = |Z7Litf(qiqiT)\
= |Z7Li||qz'H2|
< Z,||qi||2 Al max
l
= w(ATA)[IS]),
which gives (4.107). Now (4.108) follows since
tr(ATA) = tr(ATS2S'52A) < tr(ATSA) [ (4.109)

0

Corollary 4.5.1 The geometric and alignment measures are related by

. 2(4d 1) 2(dd—1) iy 3 Z(dd—l)
M|~ PK Oui' (K) < Qs (K) <My | Pk Qui (K), (4.110)
2 2(d-1) 2(d-1) 2 2(d-1)

M7 P O™ (K )<Qgeo (K) < Mkl px* Qi (K), (411D
where pg = \/det(Mg).

Proof. The proof follows directly from (4.108) and the definitions of the geomet-
ric and alignment measures. |
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Fig. 4.7 A Shishkin-type mesh. The mesh parameters are given by a = agpée|Ing| for a constant
ay>2,h=(1—-a)/L,and h = a/L, where L is a positive integer. The total number of mesh points
in each direction is (2L +1).

4.6 Analytical and numerical examples

In this section we present an analytical and two numerical examples to illustrate the
equidistribution and alignment conditions (4.28) and (4.29) (or (4.74) and (4.75) in
the continuous form) and the quality measures defined in the previous section.

Example 4.6.1 We first consider a two-dimensional example consisting of the
singularly perturbed partial differential equation —&?Au+u =0 with 0 < &€ < 1 and
boundary conditions such that the solution is

ulx,y)=e F+e ¥, inQ=1[0,1x[0,1]. (4.112)

This example is selected because the solution, exhibiting boundary layers near x = 0
and near y = 0, is easy to deal with analytically, and because it is known that a simple
piecewise uniform mesh of Shishkin-type [300] resolves the boundary layers. Since
we are mainly concerned with the asymptotic behavior of the quality measures, we
use their continuous forms for this example.

We choose the monitor function

I+Le e 0
e?¢ S, (4.113)
0 1+?6‘

which will be seen in §5.2 to be optimal if we use linear interpolation to approximate

M= L+ |t 0
0 1+ |uyl

o=

u(x,y) and measure the error in the H' semi-norm. The quality measures are studied
for two types of meshes, uniform and Shishkin-type. A Shishkin-type mesh and its
parameters are shown in Figure 4.7. For simplicity, the coordinate transformation
associated with the Shishkin-type mesh is considered to be a piecewise linear map-
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ping from a uniform rectangular mesh on the unit square to this adaptive mesh. All
calculations are done for the asymptotic limit as € — 0.

Since the mesh elements are rectangular and the coordinate transformation is
assumed to be piecewise linear, it is not difficult to see that for an arbitrary element
K in £, the Jacobian matrix is

hgx O

J=<2L)[ 0 e

} , Y(x,y) €K (4.114)
where hg  and hg , denote the lengths of K in the x and y directions, respectively,

and the spacing of the uniform mesh is 1/(2L). For the Shishkin-type mesh in Fig-
ure 4.7,

m(2L)* = 0(1), in Qq
J = (2L)*hg chicy = { hh(2L)2 = O(e|Ing|),  in Q, X 4.115)
?(2L)* = O(€*|Ingl?), in Q3.

The mesh density function p = \/det(M) can be estimated by

1 1 /
p(x,y) = \/(1 + g‘f*g)(l + gf%)
o(1), in
_Joterxy=0(e), in Q
O(lex)=0("), in Q,
O(Le e 3%)=0(2), in;
from which it follows that
Gz/ p(x,y)dxdy = O(1). (4.116)
Q

Thus, the equidistribution measure for the Shishkin-type mesh is

0(1), in .Q()
O(|Ingl), inQi, 2 4.117)
O(|Ingf?), in Q3.

J| Q.
Qeq = pJ1L| _
From (4.101) and (4.114), the corresponding geometric measure is

2 2
hg «+hk

= . 4.118
geo 2 hK,y ( )

From (4.99) and (4.113), the corresponding alignment measure is
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Table 4.1 Quality measures for Shishkin-type and uniform meshes for the monitor function given
in (4.113).

Uniform Mesh Shishkin-type Mesh
Q [Q, 2] [ 21,2 [
Qgeo(x,)[O(D[O(1)  [O(1) |O(H)|O(e~!|Ing|~1)|O(1)
Quii(x,) |O(1)|Oe~H|O(1) |O(1)|O(|Inel) O(1)
Ocq(x,y) |O(D)|0(e™H|0(e~)|O(1)|O(| Ing]) O(|Ing[?)

B Wy (14 Le 2)+ g (1+Le7) wi1o)
2ph chi.y ' '

ali —

These can be estimated separately in the regions €2;, i = 0,1,2,3. The results are
summarized in Table 4.1. For comparison purposes, the results for a uniform mesh
are also included in the table. The values of Q,,, indicate that the elements of the
uniform mesh have a perfect regularity, whereas some elements of the Shishkin-type
mesh have a large aspect ratio. On the other hand, the results for Q,, and Q;; show
that for the given monitor function the Shishkin-type mesh has a much better level of
equidistribution and alignment than the uniform one. In the terminology of §4.1, the
Shishkin-type mesh will be much closer to being M-uniform than the uniform one
when € is small. We return to this example in §5.2, where a more precise comparison
based on a general analysis of the errors for adaptive versus nonadaptive meshes is
made. 0

Example 4.6.2 In this example we consider rectangular meshes shown in Fig-
ure 4.1 for the constant monitor function defined in (4.1). For the 41 x 21 mesh
in Figure 4.1(a), it is easy to find analytically that ||Qgeo || = 1.25, ||Quiil|e- = 1.0,
and || Q4| = 1.0. This indicates that the mesh satisfies exactly both the equidis-
tribution and alignment conditions and thus an M-uniform mesh for M defined in
(4.1). On the other hand, for the 21 x 21 mesh in Figure 4.1(b), ||Qgeol| = 1.0,
|Quaiills = 1.25, ||Qeqll» = 1.0. Thus, it does not satisfy the alignment condition
and is not M-uniform for M defined (4.1). Note that these results will remain the
same when these meshes are refined by simultaneously doubling the numbers of
subintervals in both x and y directions.

0

Example 4.6.3 In this example M-uniform unstructured meshes of Delaunay-
type (e.g., see [150]) are generated for Q2 = (0, 1) x (0, 1) using the following mon-
itor functions:
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Table 4.2 Example 4.6.3: The quality measures for unstructured meshes obtained with various
monitor functions.

M| N [226 1078 2322 4452 9180 18292
[Owollw| 1.3 14 14 14 14 14
[Quill-|13 14 14 14 14 14
[Ocqll |14 14 17 15 15 16

M)| N [238 1084 2314 4566 9092 17960
[Ooll=| 1.8 24 21 23 25 24
[Quill=|14 15 14 14 14 14
[Qecqllw |14 16 17 17 16 15

Ms] N [230 1136 2274 4508 8282 17330
[Ogoll=| 10 10 98 99 11 12
[Quill-|13 13 14 14 14 15
[Qeql= |16 17 16 16 16 1.7

My N [342 1366 2607 4944 9685 18788
[Ogoll=|79 13 15 17 16 18
[Quill-|14 15 13 14 15 14
[Qeqll |16 17 17 17 18 17

10 40
M]Z y M2: )
01 01

10

100 0
M; = y My=
01

(4.120)
+ VoW

where v = tanh(10(y — 0.5sin(7x) — 0.25)). Monitor function M; is included here
to check how far a quasi-uniform mesh generated by the computer code is from
being uniform. The results are shown in Table 4.2 and Figure 4.8. It can be seen that
meshes obtained with M», M3, and My have the same values of ||Q ;|| and ||Qeg]|o
as those generated with M;. Thus, we can conclude that the same code produces
quasi M-uniform meshes satisfying the equidistribution and alignment conditions
for monitor functions M,, M3, and My as closely as the generated quasi-uniform
meshes satisfy the uniform conditions. 0

4.7 Biographical notes

The alignment condition (4.29) is first introduced in a continuous form by Huang
[176], who considers isotropy or conformity conditions in terms of eigenvalues.
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(a) M1, N =226 (b) M, N =238
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Fig. 4.8 Example 4.6.3. Quasi M-uniform unstructured meshes generated with the various monitor
functions defined in (4.120).

The relations between the equidistribution and alignment conditions and other con-
ditions have been studied in [180].

Mesh assessment has been extensively studied in the context of finite elements.
For example, the minimum angle [356], the maximum angle [22, 205, 220, 310],
and the aspect ratio have all been widely used to characterize the shape of elements
in the traditional (isotropic) error analysis. A review of mesh quality measures is
given by Apel et al. [15]. Shape measures and their relations for tetrahedral elements
are summarized and studied by Liu and Joe [239, 240], Parthasarathy et al. [271],
and Dompierre et al. [123]. An algebraic framework for mesh quality measures is
developed by Knupp [216] based on the Jacobian matrix.

A number of mesh quality measures taking into account both the mesh quality
and solution behavior have been developed. An example is the measure proposed by
Berzins [50] for triangular and tetrahedral meshes. A so-called matching function is
used by Kunert [221] to measure the correspondence of a mesh to the anisotropic
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features of the solution. The mesh quality measures in §4.5, which are also solution-
dependent (through the monitor function), are developed by Huang in [178].

4.8 Exercises

Nk v =

*

Verify Lemma 4.1.1 directly for d = 2 and for d = 3.

Prove that (4.25) and (4.26) are mathematically equivalent.

Prove that (4.26) and (4.27) are mathematically equivalent.

Give a proof of Theorem 4.1.2.

Derive in detail inequalities (4.104).

Verify equation (4.92).

Show that if maxg Q.(K) = 1, then Q.4 (K) = 1 for all K € .7}, i.e., the mesh
satisfies the equidistribution condition exactly.

Complete the details for the proof of Lemma 4.5.1.

Complete the details for the first example in §4.6, including finding the explicit
bound in (4.115) for the Shishkin mesh.






Chapter 5
Monitor Functions

From the previous chapter we have seen that an adaptive mesh can conveniently be
viewed as an M-uniform mesh, or a uniform one in a metric space equipped with
metric tensor or monitor function M = M (x). A key to the success to this approach of
mesh adaptation is in the selection of a proper M. In this chapter, we shall study how
to define the monitor function based on estimates for interpolation error, (semi-) a
posteriori error bounds for the solution, or some other geometric and physical con-
siderations. For a given monitor function M, the central issue for mesh adaptation
then becomes generating an M-uniform mesh. This issue is addressed in Chapters 6
and 7.

The monitor function can generally be chosen based on error estimates or special
problem considerations. In this chapter the objective is to explore how the monitor
function can be defined based on interpolation error. The error is first considered for
Taylor polynomial approximation in §5.1.1. This motivates the interpolation error
form for the general d-dimensional problem in Sobolev spaces, which involves a
fairly complicated derivation that is given in §§5.1.2-5.2. The reader not interested
in such details may simply skip the Sobolev analysis and find the summary of the in-
terpolation error bounds and corresponding formulas for optimal monitor functions
in §5.2.5.

We shall take two distinct approaches in developing adaptive mesh generation
strategies in multidimensions. The first is the isotropic approach, a prerequisite for
it being that the shape of the mesh elements is regular (or close to being equilateral),
and the size is determined by equidistribution of an error estimate or indicator. When
isotropic meshes are generated this way, all of the elements have a small aspect ra-
tio (defined as the ratio of the radii of their circumscribed and inscribed spheres).
The other is the anisotropic approach. It takes full advantage of mesh adaptation by
allowing the size, shape, and orientation of mesh elements to adapt to the solution
behavior. For most of the problems of interest to us here, the adaptation generally
produces an anisotropic mesh, where some elements have a very large aspect ratio
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because the solution varies markedly over the region. In this case, since the equidis-
tribution principle alone is insufficient for determining the mesh, one of necessity
requires additional conditions for the adaptive mesh.

5.1 Interpolation theory in Sobolev spaces

The primary goal below is to obtain interpolation error estimates which can be used
in determining the optimal monitor function, based on the mesh adaptation princi-
ples discussed in the previous chapter. The development is similar to the one in §2.4
for the 1D case, where Taylor series approximation provides a convenient way to
obtain basic error bounds and motivates the case of general interpolation. However,
the formulas and analysis for the multi-dimensional situation become much more
complicated. Interpolation theory in Sobolev spaces is studied for a general setting
of finite elements in this section.

5.1.1 Error estimates for linear Lagrange interpolation at vertices

We first consider a formal (non-rigorous) analysis of the simple case of linear La-
grange interpolation at the vertices of an arbitrary simplicial element K with vertices
a;,i=1,....,d+ 1. For a function u = u(x), the linear Lagrange interpolant is

d+1

Myu(x Zua, i(x (5.1)

where the basis functions {¢;} are linear Lagrange polynomials satisfying
0<¢i(x) <1, ¢i(a;) =35, Z¢l =1, Z‘pi(x)ai:x- (5.2)
i

Denote the center of K by xx. Assuming that u(x) is sufficiently smooth on KUK,
by Taylor’s theorem we can expand u(x) about xg as

u(x) = u(xx) + Vul (xg)(x —xg) + %(x—xK)TH(u,xK)(x—xK) +hot., (53)

where H (u,xk) denotes the Hessian of u evaluated at xk, and h.o.t. stands for higher
order terms. Taking x = a;,

u(a;) = u(xx) + Vu® (x)(a; —xx) + %(ai —xg) H(u,xg)(a; —xx) +h.ot. (5.4)
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Inserting this into (5.1), subtracting from (5.3), and using (5.2), we obtain
u(x) — IMyu(x Z¢, (x—a;))"H(u,xg)(a; —xx) +h.o.t. (5.5

The lemma below is needed to estimate the right-hand-side term. For any sym-
metric matrix S, we define
S| = V/$2. (5.6)

If the eigen-decomposition of S is S = QX Q7 , where Q is an orthogonal matrix and
X =diag(A4,...,Ag), then it is easy to show that |S| can be expressed as

S| = Qdiag(|A1], ..., | Aa]) Q" (5.7)

Lemma 5.1.1 Suppose that S is a d x d symmetric matrix. Then

1
lul Sv| < = (T|S\u+vT|S|v) Vu,v € RY. (5.8)

Proof. Decompose the matrix X into
r=x,-x_

where
X, =diag(max{0,A;},...,max{0,A4}),
X_ =diag(max{0,—A;},...,max{0,—A4}),

so that |S| = Q(Z; 4+ X_)Q". The result follows since

" Sv| = |(Q"u)"£(Q")|
<|(Q"w) "z (@) +|(QTw) Z-(Q")|
— (2207w (220" +](220Tw) (220T)|
< 5 (1207wl IZE 0P + 220wl + |2 0P
= % ("0, 0"u+v"0x, 0"v+u" Qr_Q"u+v'0r_Q'v)
= 3 @5l sh).

|

If Fi is the mapping from the reference element K to K and @;, i = 1,...,(d + 1)
and §C are the vertices and center of K, respectively, then from the lemma we have
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|(x—a;)" H (u,xx) (@; — xx)|
< 5 =) | () (x—ai)+ 5 =) 5| 0=
= (& @) (FR)T1H () g (6 — )
5@~ B () H x| Pl — E0)
< SICEQTIH Gl 1§ il -+ 3 1 (F) " VA e -~ &P
< e () 1H o)l ) -6 — P

1 ! !
+ 5t ((F)T | () | F ) - — & (5.9)

Since K is equilateral and has a unitary volume by assumption, it follows from (5.9)
that
(e —a:)TH (u,xx) (@i —xx)| < Ctr ((FK)T |H (u,xx) |FK) . (5.10)

where the constant C = O(1). Using (5.2) and (5.5) leads to
Ju(x) ~ Mu(x)| < e ((F) |H (w6 Fi ) + heo.
and more generally, for any g € [1,00],
lu— Myul o g < CIK]7 -tr ((F,;)T|H(u,xK)IF,;) Yhot  (5.11)

A bound on the gradient of the error can be obtained as follows: Differentiating
(5.5) gives

V(u—ITu)

:%Z(x—“i)TH(M:xK)( —xk)Vi(x) + 5 Z(Pz H(u,xg)(a; —xg) +h.o.t.

= % Z(x —a;)TH(u,xx)(a; — xx)Vi(x) + %H(me)(x —xg)+hot. (5.12)

Recall that ¢;(Fx(€)) corresponds to a basis function on the reference element K
(cf. (3.93)), so
Vedi(Fk(8)) = 0(1),

where Vg is the gradient operator with respect to €. From the chain rule,

Vedi(Fx(€)) = (F) Voi(x),

SO
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IVi(x)|| < CII(Fx) 7| ¥xeK. (5.13)

Next, we have

1 (u,05) (6 =) | = (e —xk) " H (ua,3 ) H (u,350) (¢ — xK)) *

(&~ &) (Fio) T H ux) H (1, x5) Fe (€ — €0))
(& —&o)" (F) |H (u.xg)| \H(u,xw,;(é &)’

/N

/N

< C||(F)T 1H )| - [ )| ]|

< C||(F) " 1H o0 Fi - (Fie) ™ (Fie) ™ - (Fie) 1B (i) i |

< C||(Fi)" |H (w,xx) | Fiel| - || ()~
< Cur ((Fe)T 1H (x| i) -1 (F)
Combining this, (5.13), (5.10), and (5.12), we obtain
19— a)| < CII(F) ™ -t ((Fe) 1B i) [Fi ) + ot
and
IV (= TTyw) | oy < C K7 - [[(F) ™ - tr ((F,;)T|H(u,xK)|F,;) +hot. (5.14)

The bounds (5.11) and (5.14), obtained here formally, are essentially the same
as those later derived rigorously (see (5.45)). The bound (5.11) is insensitive to the
shape of element K, being consistent with the well-known fact that the L? norm
of the finite element error is insensitive to the element shape. On the other hand,
the presence of the factor ||(Fi)~'|| in (5.14) indicates that this bound is subject to
the minimum angle condition: it grows as the minimum angle of K goes to zero. It
is very instructive to observe that the term tr ((FI/()T|H (u,xx) |FI/() in these bounds
couples the main geometric features of the element (size, shape, and orientation)
with the Hessian of u = u(x). In this sense, the bounds in (5.11) and (5.14) are
anisotropic in character, as discussed further in §5.1.4, §5.1.5, and §5.1.6. This is in
contrast to what is called an isotropic bound, where only the size of an element is
directly coupled with the solution information.
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5.1.2 A classical result

This subsection and the next three are devoted to the study of interpolation theory
in Sobolev spaces in a general setting of finite elements. The primary goal is to
obtain interpolation error estimates which can be used in determining how to define
the optimal monitor function for mesh adaptation. The error bounds have a similar
form to those in the previous section, except that extra terms arise from having to
consider general interpolation operators on finite elements (instead of simply Taylor
polynomial approximations).

A classical finite element interpolation result is given in this section, followed by
derivations of isotropic and anisotropic error bounds and bounds on element faces.
A summary of these error bounds and formulas for optimal monitor functions are
then given in §5.2.

We begin by introducing Sobolev space notation. (See Appendix A for a brief
review of the standard definitions and properties of Sobolev spaces.) For a given
bounded domain D C R4 (d > 1), the norm and semi-norm of the Sobolev space
WP (D) are denoted by || - [|ymp(py and |- [wm.r(p), respectively. The scaled semi-
norm is defined as (-)yympp) = (1/|D)V/7 |- lwm.p(D)-

The following two theorems are classical results from the theory of interpolation
on Sobolev spaces. The reader is referred to [104] for their proofs.

Theorem 5.1.1 Let K be an open set of RY. For some integers k >0, 0 <1 <
k+1, and m > 0 and some real numbers p,q € [1,c0], let W''P(K) and W™4(K) be
Sobolev spaces satisfying the inclusion

WP (R) — W™4(K), (5.15)
and let I, € L (WhP(R);W™4(K)) be a mapping such that
p=p, VpePr(K). (5.16)

Then
| — Tt yma gy < Clatlyipg), Vi € WHP(K) (5.17)

where C =C (ﬁk,k ) is a constant depending only upon IT; and K.

This theorem on interpolation error bound, given for the reference element K, is
valid for any open set of R?. The mapping I is said to be polynomial preserving
since it preserves polynomials in Pk(K ) (cf. (5.16)). The inclusion relation (5.15) is
discussed after the next theorem.

Theorem 5.1.2 Let (K, P, X) be a finite element associated with the simplicial
reference element K. Let s be the greatest order of partial derivatives occurring in
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Table 5.1 The parameters contained in Theorems 5.1.1 and 5.1.2.

Parameter|Range Physical Meaning

k Integer, k > 0 Degree of interpolating polynomial, P,(K) C Px
Integer, 0 < [ < k+ 1|Regularity of interpolated functions, u € W'? (K)

m Integer, 0 <m </ Order of derivatives in error norm, e € W"4(K)
P Real, 1 <p <o Regularity of interpolated functions, u € W7 (K)
q Real, ] < g < Used in the error norm, e € W™4(K)

5. For some integers m, k, and 1: 0 <m <[ < k+ 1, and some numbers p, q € [1,],

if

WiP(R) — C5(R), (5.18)
WHP(R) — w™9(K), (5.19)
P(K)c Pcw™i(K), (5.20)

where P, (k ) is the space of polynomials of degree < k, then there exists a constant
C =C(K,P,X) such that, for all affine-equivalent finite elements (K, Px, Lx),

'S 1nm AN T,
‘l;{ — Hk,Ku|W’"=‘/(K) S CH(FK) IH . |d€t(FK)|q . |M|W].p(12), Yu e WIJ)(K) (521)

where I g : wlhp (K) — Px denotes the Pg-interpolation operator on K, il = uo Fx
is the composite function defined on K, and || - || denotes the I, matrix norm.

The theorem can roughly be seen as a consequence of Theorem 5.1.1 and Lemma
5.1.3 (see §5.1.3 below). It applies for simplicial finite elements, i.e., where the
mesh elements are d-simplices. Recall from §3.3 that two finite elements are affine-
equivalent if their mesh elements, finite dimensional function spaces, and sets of
degrees of freedom can be mapped to each other through affine mappings.

Note that u and # are the same function in (5.21), but where there is no ambiguity
we use u to denote the function considered as a function on K and i when consid-
ered as a function on K. The error bound in (5.21) is given in terms of derivatives on
K. This is crucial for the study of anisotropic meshes since as we shall see it allows
one to develop error bounds directly coupling mesh properties with solution deriva-
tives on K. It should be pointed out that while (5.21) is not optimal when m > 1, it
greatly simplifies the discussion since there is no need to introduce conditions like
the maximum angle condition (e.g., see Babuska and Aziz [22]).

Theorems 5.1.1 and 5.1.2 involve the five parameters m, k, [, p, and g. Their
physical meanings are summarized in Table 5.1. Hereafter, we assume that these pa-
rameters have been chosen such that Theorem 5.1.2 holds. For completeness sake, it
is worthwhile spelling out precisely when the conditions (5.18)—(5.20) (and (5.15))
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hold. For K ¢ R?, from the Sobolev embedding theorem [4]

[>4 for p > 1 N N
{ s or p —  WhP(R) = C5(R)

[>d+s forp=1

5.22
[>m for p >¢q ( )
I<%+m foré:%—l*Tm = WLP(R)— Wma(R).
I=44m for1 <g<oo

Regarding condition (5.20), we simply note that 2 is often chosen as P (K), and in
such case it places no further constraints on the parameters m, k, [, p, and q.

Example 5.1.1 Consider the widely used choice of Lagrange interpolation (s =
0 since the interpolation function uses only zero order derivatives) with p =g = 2.
Condition (5.22) becomes 0 < m <[ <k+1 and [ > d/2. Thus, condition (5.21)
holds for functions in H'(K) = W'?(K) in one dimension and H(K) = W>?(K) in
two and three dimensions. 0

5.1.3 Relations between norms on affine-equivalent elements

The task of the next three subsections is to develop from (5.21) bounds for the error
over the entire domain Q. To this end, we derive here estimates of the norm of
F},, the Jacobian matrix of the affine mapping between two simplicial elements K
and K, and relations of function norms on them. The basic tools are the coordinate
transformation and the chain rule.

Denote the physical coordinates on K and the computational coordinates on K by
x=(x1,..,x)T and & = (&, ...,&;)7, respectively. Note that dx/9d& = Fy, on K and
is piecewise constant on the whole domain . Moreover, for any p > 1 we define

1
p)ﬂ

Note that | - ||, is a matrix norm and thus is equivalent to the /, matrix norm, || - ||.

8xi
déE;

17l = (Z

i.J

Lemma 5.1.2 The Jacobian matrix, F,;, of the affine mapping Fx between two
simplicial elements K and K has the properties

K| / hx N hg
det(Fy) —, < —, F, < =, 5.23
|det(Fg)| = T [Fgll < Hy [1(F) |l He (5.23)
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=~

Fig. 5.1 Element K and its inscribed circle.

where hx and Hy are respectively the diameter and in-diameter of K, and hg and
Hp are the corresponding quantities for K.

Proof. The equality in (5.23) follows from
K| = / dx = / det(F})|d& = |det(Fy)| |R].
K R

Let the boundary of the largest inscribed ball of K be denoted by the sphere
S(&.,r), with center €. and radius r — see Figure 5.1. By definition, the diameter
of S(&.,r) is equal to the in-diameter of K, i.e., Hy = 2r. For any given point &
on S(&.,r), the conjugate point &, defined as the intersection of the sphere with the
straight line passing through & and €, satisfies ||€ — &|| = Hy. 1t follows that

IR
1Ficl = Sup e
IFLE—&)]

tesen E-E|

=7 sup [|Fkg —FEll. (5.24)
I% 665(55,)‘)

Since both F¢& and Fi€ are in K, we have || Fx& — Fy&|| < h, and the first inequal-
ity in (5.23) follows directly.

The second inequality is obtained by simply interchanging the roles of K and K.

0

Lemma 5.1.3 Assume that K and K are affine-equivalent simplicial elements.
Foranyl>0and 1 < p <o,
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Plwiog) < ClIFgl'det (Fg) ’ Mwirg)s Vv EWH(K) (5.25)
Vwirk) < Cl|(Fg) ™" | 'det (FI/()% Plwieg)y, Yve whr(K) (5.26)
where V =vo Fx and C is a constant depending only upon [ and p.

Proof. We prove the lemma only for p < c. The situation for p = o can be
proved similarly with corresponding modification of notation.
By changing the variables of integration and using the chain rule we have

)4

da |° dxj, dli
il,.z..,il ’ agil '”aéil ;11; Z agi] aleagiz "'aéil
dx; da |
< Ji - - -
t?n?( ) ('1 ax}'la‘giz"'agil )
ola p
= || S (5.27)
152 Z, 35,95, 0,

J1 iz,
Repeating the above process / times and using the equivalence of matrix norms, we
obtain

p

< Fly X

J1seesdi

elALS

J1sedi

dlu
8le s 8le

olu
ale ---3le

ol
,Z,
[l yeeey

L1908, I8,
P

)

which leads to (5.25).
Inequality (5.26) can be obtained similarly by interchanging the roles of K and
K. 0

Inequality (5.25) can be improved by coupling Fy with derivatives, which leads
to anisotropic error bounds (see §5.1.5 and §5.1.6). We consider below such im-
provements for separate cases with / =1 and / > 2.

Lemma 5.1.4 Assume that K and K are affine-equivalent simplicial elements
with |[K| = O(1). For any 1 < p < e and v € W'P(K),

l

dx} , (5.28)

| /\
rors

|‘9|W1,p

it J vt o)

Plyirg) <C {tr ((F,;)TVMKVMZ;FIQH :

1
+C [tr(Fg) Fg)] - (Vu—Vug) iy, (5.29)
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where V = vo Fx, C is a constant depending only upon p, and
1
Vig = — / Vu(x)dx. (5.30)
K| Jx

Proof. Denote the i-th unit vector in R? by e;. Then,

dal’ dx; ou|”
AR

5

_ ;’(Fll(ei)TVu(x)'p

<cC Z‘(F,;ei)TVu(x)‘Z] i

2

_c :((F,;)wa)fr

4
2

=C :tr((FI;)TVu(x)VuT(x)FI/()} ;

which leads to (5.28).
To show the second bound, we have

di
)y

~|9&;

p

B e -]

< cY | (Fee Vux|" +C X || (Fen” (Vulx) — Vu) |

p p

<C (Z H(F1/<ei)TVMKH2> ’ +C (Z HF1/<85 2) ’ (IVu(x) — Vug||?

— e ((F0) Vv )|+l (50T

14
2

IVu(x) = Vuge |7
Consequently,

litly 1o (z)
1

() i 1900 - Vil

L
2

< c{ {tr ((F,’()TVMKW,?F,Q)}

1
2

< [t (B ViV )| + ()T FQ)) [IIKI /K ||Vu(x)—VuK||pdxr,

which gives (5.29). O
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Lemma 5.1.5 Assume that K and K are affine-equivalent simplicial elements
with |K| = O(1). Forany 1 >2, 1 < p < oo, and v € W"P(K),

1 , ) , ’
o) < ClIFg] Z{IKI/ [tr((FK)T\H(Dl 2u)|(x)FK)}”dx] L (5.31)
o) < ClIFl2er ((Ff)T 1Hi (D' 2) )

+ N o ()T F) (O 0) —He(D ) (5.32)

where V = vo Fx, C is a constant depending only upon | and p, and

) . alfzu
pliveii2y — = — (5.33)
8x,~, ...ax,’H
H(D'u)x)| = Y, [HD" ")), (5.34)
i]yeni]—2
|Hy| = |Hk(D'2w)| = Y |Hg(D1 )], (5.35)
i]yensi]—2
Hi(DU ) = / (reesdt=2)y) (x) . (5.36)
Proof. Repeating the process in (5.27) [ times, we obtain
da [P
i 2&;,...9¢;,
2 (pliteir-y) |
/ dxj,  dx; O (D ”)
< CHFKHp(ZfZ) Ji-1 Y
jl«'Zvjl—Z i/—zhi/ //—Zhj/ él*‘ aéil aleflale
, . . / p
=P Y Y (e )THODU ) ()| 537

Tl Ji—2 11150

where H(D1-++/1-2)) denotes the Hessian of DU1-+Ji-2)y, Using Lemma 5.1.1 and
the equivalence of vector and matrix norms, we have
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Y X e )T HDU ) ) (e

Jlseesdi=2 111511

p

!

[ eril,l )" H(DUI2)u) (x) (Fger,)
-2 111

<c[ ¥ ¥ {FKe,,l H(DU 1)) (x) (e, ,)

JlseeoJi—2 11150
’ p
+ (Fyei,)T [H(DUr-1 2>u>|<x><F,<e,-,>} ]
p
<C

Y ((E0 D) ) F )

Jseesdi=2
—C [tr ((F,'()T|H(D1_2u)|(x)F,'()r.

Combining the above results, we can easily obtain (5.31).
Moreover, from Lemmas 4.5.2 and 5.1.1, it follows that

[(Feei, ) HDU-2)u) (x) (Fiey)

/ . . ’
< ‘(FKeiH )T Hy (DU171-2)y) (Fyer)

+ | (e )T (H(D<,~1,...,,»,,2>M)(x) —H(DU120u) ) (Fiey)

<C| (Fye ) IHe(DU1u)| (e, )

+ (Fyeq)T |Hx (DU 0)| (Fiey) |

+C| (Fyei ) [HDU1-2)u) @) — Hg (DU (Fey, )

+ (Fyeq)" [HDU-2u) () = Hg (DU 1200 | (Fey) |
<C| (Fyes )T [Hx(DV )| (e, ,)

+ (Fge)T [Hi(DU'9-2u) | (Fyey,) |

+C|[(Frei )T (Fyei, )+ (Frey)" (Fie)|
x ’|H(D(jl ----- jl—z)u)(x)_HK(D(jl ----- jlfz)u)|H
=C| (Fyey )T [Hx(DUT2u)|(Fey, )

+ (Freq)" |Hi (DU =) (Feey) |

+C |:(FKei1—l )T(FKeizfl ) + (eril)T(FKeil)]

% HH(D(J'M-»-,J'/ 2u)(x) — Hg (DU Z)M)H'
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Combining this with (5.37), we have

8“ p
..... 3@1 98
P
SCHFKHP(I_2 Z Z FKell 1 |HK( firnli=2) )|(FKei11)]
/I7 7}1 le lvll
P
+ C||F1<||”(lf2 Y Y (Fxei)' [Hk(DUri-2u)| (Fye;,)
LJtssdi—2 01151
+ O] Y Y { (Freq )T (Feei )+ (Fieq) (Fie) }
T JleeJi—2 - 150
~ HH(D /17-~-~,1172)u)(x) _HK(D(jlv-'-vj[72)u)H ]p
/ P
< ClIFlP [or (R 1Hi (D' )| )|
+ ClF 1P [er (F) " Fe) ] 1 H (D' 10) () — Hy (D)7
which leads to (5.32). 0

5.1.4 Isotropic error bounds

We now develop element-wise bounds on the interpolation error using Theorem
5.1.2. The strategy is to estimate |ii|y1, g in (5.21) in terms of the physical deriva-
tives of u on the element K. This is done here with the isotropic approach, where
terms involving the shape of elements are decoupled from those involving the physi-
cal derivatives of u in the error bound. The anisotropic approach, for which the shape
and orientation of elements are explicitly coupled with the physical derivatives of u,
is then studied in the next two subsections.

Theorem 5.1.3 Suppose that the assumptions in Theorem 5.1.2 hold. Then, for
any u € WP (K),

r_ / 1.1
Ju— My gulwmay < Cll(Fg) 7M™ - 1 Fx N 1K 107 - [ul i - (5.38)
Proof. It follows from Theorem 5.1.2 and Lemmas 5.1.2 and 5.1.3. 0

The bound (5.38) is isotropic in the sense that the physical derivative term
|M\W1‘,p< X) in (5.38) is not directly coupled with the Jacobian matrix F,;, which char-
acterizes the shape and orientation of K.
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It is instructive to see what the bound (5.38) looks like for regular triangulations,
particularly uniform ones. To do this, we first derive a basic estimate for the norm
of Fy.

From (3.91) we have hp = h = O(1) and Hy = H = O(1) for the reference el-
ement K. Using Lemma 5.1.2 and the facts that Hx = O(hg) and |K| = O(h%) for
any regular element, it follows from (5.38) that for any element K in a regular, affine
triangulation,

I-m+4-4
lu— T gulwmay <Chg * " Julyipgy,  Yu€ WH(K). (5.39)

If we further assume that .7, is uniform or quasi-uniform, then i = hg for all
K € 9, and

1

1 1
q q
l—m+4d_4d
|M—HkM‘Wm,q(_Q) = ( Z |u_Hk~,KM3Vm¢I(K)> <Ch m+g =5 ( Z |M|W’1’ K)) .

Ke7, KeJ,

From the arithmetic-mean and geometric-mean inequality (cf. Theorem B.0.11), for
p > g we obtain

1 1

1 1 L
Ni-S b d_d
( Z |M|W1p > Na »r ( Z ‘M|W1p ) SC,’H’ q ( Z |M|W1p > )
Ke7, Ke, Ke.g,

where N is the number of elements of the triangulation .7,. On the other hand, when
p < g, Jensen’s inequality (cf. Theorem B.0.12) leads to

1

; '
< Z |M‘Wlp ) ( Z |u|W]p > .
Ke ), Ke),

Combining these results, we obtain
i~ Matlymagy < CH" 05" w00 Vue WP (Q)  (5.40)
and in particular, when p > ¢,
|u—eulymaia) < CH " ulyipq), — YueW(Q). (5.41)

While this type of error bound, found in the traditional finite element literature
[104], can be a reasonable one when u is smooth, lack of information about cou-
pling between the solution and the mesh in situations requiring adaptivity limits its
applicability. The error bounds developed in later sections for adaptive meshes do
not have this drawback.
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5.1.5 Anisotropic error bounds: Case | = 1

The goal now is to obtain error bounds for which the physical derivative terms are
directly coupled to the information about the size, shape, and orientation of mesh
elements. Generally speaking, such anisotropic error estimates are more difficult
to obtain and their bounds are more complicated than the corresponding isotropic
ones since they have to incorporate directional changes in the solution. However,
they can provide sharper bounds, especially when the physical solution exhibits
anisotropic features such as faster change in one direction than the others. As a
result, anisotropic error bounds provide the very information needed in the design
and analysis of many adaptive algorithms, as we see in subsequent chapters.

We first consider the case [ = 1. This case occurs for piecewise constant in-
terpolation (k = 0) or general interpolation functions which preserve k-th degree
polynomials (which are functions in W!”(Q) with [ = 1 < k+1). The conditions
(5.22) can be seen to require that s = 0 (where s is the maximal order of derivatives
appearinginEA),OSmg l,g<p,andp>1ford=1and p>dford>?2.

Theorem 5.1.4 Suppose that the assumptions in Theorem 5.1.2 hold with [ = 1.
Then for any u € W' (K),

|M — Hk,Ku|Wm.q<K)
1

dx} " (542

(SIS

<RI 1) | [ [ (R VT o)

or in a different form,

2

1 I ’ ’
Ju— Tl ulymagy < CIK|7 - [ (F) ™| [ ((F0)T Vi F )|

1

1 'N—1m INT 1\ 2
+CIK[7 - |[(F) =™ [or (Fg) " Fg) ] - (V= Vug) oy, (5.43)
where Vug is defined in (5.30).

Proof. It follows from Theorem 5.1.2 and Lemma 5.1.4. 0

Note that (5.43) is also valid if Vug is replaced by Vu(xg). The second term
in the bound can be considered as a higher order term (cf. §5.2), which vanishes
when u is a quadratic function on K. Also note that the norm, trace, and determinant
terms in both (5.42) and (5.43) are all independent of the coordinate system, so the
error bounds are as well. Finally, the Jacobian matrix FI; is directly coupled to the
gradient of u, so these bounds can be used in an effective mesh generation process
(cf. §5.2) by basing the choice of the shape and orientation of K on the gradient of
u.
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5.1.6 Anisotropic error bounds: Case | > 2

Theorem 5.1.5 Suppose that the assumptions in Theorem 5.1.2 hold. Then, for
any u € W (K),

11 (A ! —
ju— Iy kulwmax) < CIK|7 - || (F) "™ - |||

X [ /K {tr((FI;)TH(Dl_zu)|(x)F1'()rdx} T (544
or in a different form,
|t — ITy gulwma k)
< CIKY7 | (F) ™ 1™ Il 2o ((Ff) T | (D' 20)
+ CIK - [ (F) ™ 1" 1 F ]2 -1r ((Fg)" Fx)

<H(D’ 2u) — Hg (D'~ 2u)>Lp (5.45)

where |H(D'~2u)(x)|, (D'~2u)
(5.35), and (5.36), respectively.

, and HK(D(jl*""j’*Z)u) are defined in (5.34),

Proof. The theorem is a consequence of Theorem 5.1.2 and Lemma 5.1.5. 0

Once again, the Jacobian matrix F,; is directly coupled with the Hessian of the
function u in the bounds, and the second term in (5.45) can be considered as a
higher order term. As a consequence, when designing an adaptive algorithm based
on these bounds, the shape and orientation of mesh elements will be determined
using the Hessian of u (see §5.2 for specifics).

The error bounds (5.44) and (5.45) developed for [ = 2 are independent of the
coordinate system. Moreover, they appear to give a lowest bound in its simple form
not involving maximum angle type conditions (cf. Babuska and Aziz [22]). How-
ever, when / > 3, the bounds corresponding to (5.44) and (5.45) depend upon the
choice of a specific coordinate system. They also may easily be over estimates and
thus lose some anisotropic information, as discussed by Cao [80], who gives a more
sophisticated estimate for high degree polynomial interpolation in two dimensions.

5.1.7 Interpolation error on element faces

From time to time we need to estimate interpolation error on element faces. Such
estimation relies upon use of the trace operator and its properties (see Appendix A).
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Theorem 5.1.6 Let (K, P, %) be a finite element associated with the simplicial
reference element K and let s be the greatest order of partial derivatives occurring
in £. For some integer k > 0 and some real numbers p, q € (1,00), if

W2P(K) — C5(K), (5.46)
W2P(R) — W"(R), (5.47)
P(R)c PcW"(R), (5.48)

where P(K) is the space of polynomials of degree no more than k, then there ex-
ists a constant C = C(K ,13,2) such that, for all affine-equivalent finite elements
(K,Px,Xx) and for u € W»P(K),

1

1 q
Z ||”_Hk,Kquq(y)

seox |71

< CIK| 7 [ /K [or ((F§)T 1H ()| () F) ] dx | (5.49)

or in a different form,
1
] ! INT !
Y pile=Tegullyg, | < Cor((Fo) [Hy(w)|Fy)
yeaK |,)/|
+ Ctr<(FI/<)TFII<) '<H("‘)_HK(”)>LP([()7 (5.50)

where I k denotes the Px-interpolation operator on K.

Proof. For a face y of K and the corresponding face § of K, ¥ = Fx(9). Since
Fx : K — K is affine, its restriction on 7, Fx 7 ¥ — v, is also affine. Denote the
Jacobian of this restricted mapping by J(7,7). Note that J(,7v) is a constant, and
moreover,

|y|:/ydsz /?J(?,y)dSA:J(?,y)/?dSZJ(?,}’)W\-

Thus,

From this, we have
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Z | |||u HkKuHLq

yeaK
= ||/\u HkKu| ds
yeaK
= 5 |/\M—Hk1<u| ds
yeaK
<C 3l {/ \M—HkKM|qd§+/|V¢ — I k)| 7dE |
yeaK

where IT; xit(€) = IT gu(Fx(€)) and Theorem A.0.6 has been used in the last step.

Since the reference element K is equilateral and of unit volume, |§| = O(1). From
Theorem 5.1.1 we obtain
Z | |||u HkKu”Lq <C|M|W2p )
yeaK
Combining this with Lemma 5.1.5 gives (5.49) and (5.50), respectively. 0
For any face y of element K,
IK| > |7|Omin, (5.51)

where G,,,i, is the minimum singular value of Fy, so we have

IK\

max |y < — = K|-[|(Fg) "

yedK

Using this, one obtains slightly different bounds from (5.49) and (5.50); viz., for
uewr(K),

H”‘Hk,K”HUI(aK}

<RI 1) | [ [ (R W) ] 552

1 AR T
et — Iy xul| agaxy < CIK|7 - [|(F) ™ |7t ((Fg) " |Hi ()| Fg)

+ CIK|T - [ (Fo) 7t ((FOTFE) - (H () —Hg () (i) (5:53)
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5.2 Monitor functions based on interpolation error

In this section, the motivation for defining the monitor function is to minimize the
error bounds obtained in §5.1.4, §5.1.5 and §5.1.6. The procedure is similar to that
used in §2.4 for the 1D case but considerably more complicated.

5.2.1 Monitor function based on isotropic error estimates

In this subsection the monitor function is defined based on minimizing the isotropic
error bound (5.38). In addition, a global error bound is obtained for a corresponding
M-uniform or quasi M-uniform mesh, and its convergence is investigated.

Taking the g-th power on both sides of (5.38) and summing over all of the ele-
ments, we obtain, for u € WI’I’(Q),

= Ty < CEIKI I I I Wy 659

where
(W wip ) = L/ Z ‘D(h,...,il)u‘pdx ( /||DluH )

whr(K) K| K= K| l

Since
1Fell < 1Fxlles  1F) ™ < 1(Fx) I,

from Lemma 4.5.1 we have

IRl < ((F)" (Fe)) s I IR <e (B~ F) ™). (559)

Thus (5.54) can be rewritten as

= Ml < LI o (R0 )|

Denote
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E() =N T UKL e () ) )]

| (T E)| T Wy 5D

The monitor function can now be defined in such a way that this error bound attains
its minimum among all possible M-uniform meshes.

Assume that, for a given monitor function and a given number of elements, an M-
uniform mesh can be generated for the physical domain €2 using a meshing strategy
for which an M-uniform mesh is viewed as a function of the monitor function, .7}, =
Th(M). Then the task for finding the optimal monitor function becomes

admIig}l?le ME(%(M)) (558)
As for the 1D case (§2.4.2), direct solution of this optimization problem is generally
impractical. Here we use the indirect approach given in the proof of Theorem 2.1.2
of first finding a lower bound on E(.7},) and then showing that it can be attained
with an M-uniform mesh for an appropriately chosen (optimal) monitor function.
From the arithmetic-mean geometric-mean inequality (cf. Theorem B.0.11) and
the fact that det(F},) = |K|, we have

mq

(I=m)q m 2

B 00) = N F Tk e () )

S

X Llitr ((FIQ)T(FIQ))] . <M>ZV””(K)

mq

Jdee (0 (E) )]

Y

lq

< [det (ET(F ) |- W)y (559
(1

(= M)q
=N Z |K|1+ ’ <u>(|fvl,p(]()

K
J d+q(l1—m)
o dralem) ] Wﬁm) ¢
=N d . N; |:|K : <u>WlA]7<K)
d+4g—M)
dg
d+ (lfm) m
B

d+q(l—m)
d

Z K| ( ;’VT;/ '")] . (5.61)
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Note that the lower bound (5.61) is mesh-dependent. Thus, while an M-uniform
mesh attaining this bound is not necessarily optimal among all partitions of N ele-
ments, it is asymptotically optimal in the sense that the bound converges to a con-
stant lower bound, i.e.,

d+q([ m) d+q(l—m)

d+q([ m) ! d+q ‘
ZIK\ )yl D"l : (5.62)

as long as
h= ml?xhK —0 as N — oo, (5.63)

As we have seen in the 1D case and shall see later in this section, this last property
of the mesh is crucial to ensure that the error bound converges.

We now show how to choose M such that the lower bound (5.61) is attained with
a corresponding M-uniform mesh. We first notice that equality in (5.59) holds when
the mesh satisfies

gtr(m;)*'(n;ﬂ) = det ((F) ™ (F) ") (5.64)

and
e (R () = et ()T (R)). (5.69)

Comparing these to (4.29) and (4.27), the alignment conditions satisfied by an M-
uniform mesh, suggests that M be chosen in the form

My = 0kl (5.66)

for some scalar function 6 = k. Next, (5.60) is an equality when the mesh satisfies

dg

K| (i) =C VK€ T,

for some constant C. Comparing this with the equidistribution condition (4.28) for
an M-uniform mesh implies that p be chosen as

dgq
pr = (W) - (5.67)

From (5.66) and (5.67) and the relation px = \/det(Mk), the optimal monitor func-
tion is )
q

My = <u>5v+1?p(é;(’;) I, VYKeJg,. (5.68)

By construction, E(.7},) attains its lower bound (5.61) with an M-uniform mesh for
the monitor function (5.68). The interpolation error for such a mesh is bounded by
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d+q(l—m)
dq d.
Z K] "*‘1“'”)] . (569

(I—m)

IM Hku‘wmq(g <CN77 W]’p(K)

Generally speaking, the term (u)Wz,,,( K) is not necessarily positive and can van-
ish locally, so to ensure that M in (5.68) is positive definite, we regularize using a
positive parameter o, and rewrite (5.56) as

mq

2

= Ml ) < CLIK- | Gue (5 ) 7))

q

X Llitr ((F,;)T(FI/())} ’ : (ah + <”>WLP(K)>

wlF

< cof LIkl | e (0 0T

x Bu ((F,;)T(F,;))} : (1 top! <u>wl,p<,0)". (5.70)

By the same argument as above, minimizing this bound we obtain the monitor func-
tion, mesh density function, and error bound as

2q
MK = M}?() = <1 + Ot,:l <M>Wl,])<K)) d+q(17m> 17 VK 6 <7h (571)
dq
d+q(l—m)

P = pie = (1 +a,! <u>W,,p(K)) . VKe g, (5.72)

(I—m) d+q(l—m)

|I/l - Hku|wmq Q) < C(XthT Gh da s (573)

where o}, = Y ¢ |K|pi°.

The regularization parameter o, is often referred to as the intensity parameter
since it controls the level of intensity of mesh concentration.! To examine how to
choose oy, we first prove two lemmas which are multidimensional extensions of
Lemmas 2.4.1 and 2.4.2.

Lemma 5.2.1 For any real numbers 'y € (0,1] and p € [1,e0) and any mesh ),
for Q,

([ <Z|K\1 "IV S 1RV g YELM(Q).  (5.74)

Proof. See the proof of Lemma 2.4.1. 0

I As oy, increases, the mesh becomes more uniform.
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Lemma 5.2.2 For any real numbers 'y € (0,1] and p € [1,e0) and any mesh ),
for Q,

1-
V177 ) <Z|K\ I )

+epp(Ltcpp)el i1 Q1Y VYIS o) (5.75)

= C)/p”VHLYP Q)

Q)

for any v € W' (Q), where h = maxge g, hg and the constants cy, and cp , are
defined in (B.4) and Theorem A.0.9, respectively.

Proof. The proof is similar to that of Lemma 2.4.2. The left inequality of (5.75)
is a consequence of Lemma 5.2.1. To prove the right inequality, let

1
vk = — [ vdx.
K| /K

From Corollary B.0.1, Theorem A.0.2 (Holder’s inequality), and Theorem A.0.9
(Poincaré’s inequality) we have

1—
LK )~ e
=;|K\1 v vl = DI e
< e LI vl +cwzu<|1 (T WA

:cy,,Zuql (- +cy,,2\1<| \VKWP—CW,Z/ V|1 dx
= e LK vl e X [ (vl = eplol™) ax
< e LUK Ty =il +65, X o v
< Cyp(lJFCyp Z|K‘l YHV*VK”LP(K)
< epp(l+cypp)e pZ‘K|l thPHV"”
< cyp(ltcyp)elh hy”ZV{\l 7||VV||
SCW’(l—’_CVP) hyp|'Q|l 7/”VVHLP
O

Three different choices of oy are examined. The first choice is oy, — 0, corre-
sponding in the limit to the non-regularized situation. Taking o, — 0 can provide a
simplified derivation and a guideline for dealing with other situations. For the sec-
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ond choice, o, is taken as a fixed number depending upon the solution in a way
that M}'g” is invariant under a scaling transformation of u. For the third, o, is taken
such that oy, is bounded by a constant while keeping M invariant under a scaling
transformation of u.

Case 1. We consider
oy — 0. (5.76)

Since by Theorem 4.1.2 the equidistribution and alignment conditions are invari-
ant under a scaling transformation of Mg, choosing Mk to be an arbitrary (positive)
constant multiple of M%° does not change the underlying M-uniform mesh. In par-
ticular, let

_ 2

__ 29
M ahd+q1 m) MISO _ (OCh-f— <M>W/‘p([()) d+q(l—m) I, VK € ,%“

so the corresponding mesh density function is

__dg
Pk = d+ql " pR’ = (ah+ <u>Wl.,p(K>) T vk € g,

Taking the limit og, — O we obtain the monitor and mesh density functions for the
non-regularized situation in (5.67) and (5.68), and the error bound (5.73) reduces to
(5.69),i.e.,

d+q(l—m)
dq

_=m) —
|u— Iulyma(g) <CN~ 4 <Z|K|<u>;jv+,f’p(ém)> . (5.77)
K

To ensure that Mk is positive definite, we assume here that there exists a constant
B such that
[D'u(x)||;p > B >0, ae.inQ (5.78)

where “a.e.” stands for almost everywhere, or every point except a zero-measure set.
Moreover, we assume ¢ < p for the analysis which follows.?

The key to the convergence analysis is to show that an M-uniform mesh for mon-
itor function (5.68) satisfies (5.63). This follows from Theorem 4.2.3 and Lemma
5.2.1 since

2 Both Lemmas 5.2.1 and 5.2.2 require ¥ < 1. In the current context, y = m, and the
assumption g < p ensures this condition be satisfied. This remark also applies to the situations

discussed in the next two subsections.
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1
hK § CN_%Amin(MK)_%Ghd

dq d
1 1 drall—m)
<CN“1B~2 Z K] () gy i)
<CN-1B77 |u|;fv*;;’ " (5.79)
From (5.63), it is obvious that
d+q(l—m)
dq
lim K|( "*"“ < Clu . 5.80
(Z | | Wl ]7 — | |Wl’d+q(£;17m) (Q) ( )
For u € W”l’P(.Q), this limit can be refined from Lemma 5.2.2 and (5.79) to
d+q(l—m)
dq
(il )
d+q(l—m)
dq dq
d+q(l—m
Z|K‘ d+z1l pld+q(i—m)) |u|WJ;‘1p(K))
d+q(l—m)
L) dg d+d71) dq
d+ 7”1 q(l—m
< C||ul I‘Id+ iy - hdvql-m) |u|wl+' ")
w q( m)( )
<Cllu —|—N_’ u T u
> | |W["{+qfé?7m)< Q) | ‘W[p | |W’+1I’(.Q)
Inserting this into (5.77) gives
|u - Hku|Wm.q(_Q)
<CN~ 7 | |u +Nd a3 . (5.81
( i gy TN ) o) | 58D
Case 2. We next consider

where & = O(1) is a given positive constant.? Notice that for this choice the monitor
function is invariant under a scaling transformation of u, i.e., u — cu for any positive

3 The dimensionless parameter & can often be chosen as & = 1. Without loss of generality, it is
assumed that (i), (o) > 0in (5.82).
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constant c. Moreover,

dq
o) = Z |K‘ [1 + (xh—l <M>W1-p(K)} d+q(l—m)
K

__dg
<c Kl|ll+a d+q(l m) u d+q(l—m)
o d+q(1 m) ;‘ | |: h < >W1-,P([(>
__dg dq
— " d+q(l-m) d+ (l n)
=c Q| +a, Z|K| Wi | (5.83)

where constant ¢ 4 is defined in (B.4). Combining this with (5.73) we obtain
d+q(l—m)

|l/t — HkM|Wm‘q(Q)

d+q(l—m)

(I=m) A z m
<CN T |alullpa <Z|K| v’;,‘;,’ >> . (5.84)

To show convergence from this error bound, applying Lemma 5.2.1 to (5.83) yields

dq
lut| 1. Trql—m
S <W<ﬂ>

0‘||”||LP(.Q)

From Theorem 4.2.3 and the fact that A, (ME°) > 1, we get

R 1 _ 9

hN—a G uly, d+q(l—m)

hg < ——h _<oNT |14 M . (5.85)
lmm(M””)? allullzr ()

Thus, the mesh satisfies the property (5.63), and the sum in the bound (5.84) satisfies
(5.80). Moreover, from Lemma 5.2.2 and inequalities (5.84) and (5.85) it follows
that, for u € W!*12(Q),

_(I=m) N
ju—Meatymag) <N~ 7 | &lullpioy+lul , sy
W d+q(l—m) (Q)

q
1 |M|Wl‘p(g) d+q(I—m)
+ N d|1+ | u . . 5.86
(anuumm usoiay ] 65

When the /-th order derivatives are large and the related terms in (5.86) dominate,

_M -1 ;
|u— Iulymaq) ~ ~ CN L — +N \ |;/+1(,;1 " lulwie1pq) |
w d+q(I—m) (Q)
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which is essentially (5.81).

Case 3. It is recommended in [175] (also cf. §2.4.2) that ¢y, be chosen such that
(a) the monitor function M be invariant under a scaling transformation of « and (b)
oy, < C for some constant C. In the current context, (5.83) implies that by choosing

d+q(l—m)
q

— tso_ d+q1m
o = [|Q|):|K| Uik : (5.87)

we have
0, <2|Q|c 4 . (5.88)

d+q(l—m)

It is easy to verify that M ;’g” for this choice of ¢, is invariant under a scaling trans-
formation of u.

Since Apin (M }g”) > 1, an immediate consequence of (5.88) is that any M-uniform
mesh satisfies the property (5.63). From (5.73), (5.87), and (5.88) we get

d+q(l—m)
q

dg
7(1 m "
|u— Iutlyyma(q) < CN Z|K|< >;’Vi2§,{;] : (5.89)
with (5.80) holding. Moreover, from (5.87) it follows that
df d+ dlq e T d7 )
|,Q|( zm)d+q(1 m) — Z ‘K| < >Wl‘i’(K")l = ;|K| p(d+q(I—m)) ‘u|WIZ’(K")1 . (5.90)

Assuming that ¢ < p and u € W!™17(Q), Lemma 5.2.2 and the above equation give

% 0\ T
|u| lq dg S |'Q|(aiso)d+q(lim)
W d+q(l—m) (Q)

__dq __dq
<C | ‘dJrq] m) +N d+ql m |u|d+lzllpm o |
W d+q(1 m) (Q)

Combining these with (5.73) we obtain

1
‘M—Hku‘wmq Q) < CN™ |u| dg +N77‘lel+l.p(g> . (591)
W d+q(l—m) (Q)

The above results are summarized in the following theorem.
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Theorem 5.2.1 Suppose that the condition (5.22) is satisfied and that g < p.
Suppose also that the mesh density function and the monitor function are chosen
as in (5.72) and (5.71), respectively, and consider the corresponding family of M-
uniform meshes.

(a) Choosing oy, such that oy, — 0, if (5.78) holds, then for u € WhP (Q)

d+q(l—m)
dq

<Z K| (u ;’Vt";l " . (592

m)

|I/I7Hkl/i|wmq ) <CN_

with d+q(l—m)
dq
d+q 1 —m
< . .
am, (ZIKI Ui x ) Ol bt (5.93)

If further u € WHP(Q), then

|M — HkM|Wm,q(Q)

<CN~ T N . (594
<|M|W %(Q) |u |Wlp |“|Wl+1p(_Q) (5.94)
(b) Choosing oy = & (u); () for some positive constant @, then for u € whe(Q),

|M — Hku|Wm.q(Q)

d+q(l—m)

_m d+qd7m) “
SCNT T | dlullpo Z|K|<>sz(,() , (5.95)
with (5.93) holding. If further u € W'=1P(Q), then
_U=m)
= Tialynaay < ON™0" [ alluluniay +1ul
(I m)(Q)
1 lulwipoy |
PN 1 [ ) o) |- (596)
<a|u||m<g) hwitoi)

(c) Choosing oy, = a}f", where (x”” is defined in (5.87), then for u € W' (Q),

d+q(l—m)
dq dg

|M_Hku|wmq (Q) < CN™ a <Z|K| Vdvti’] " ) 5 (597)

with (5.93) holding. If further u € W17 (Q), then
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_ (=m) _1
‘M—Hku‘wm,q(g) <CN 4 |u| | __dq +N d ‘M|W”1=P(.Q) . (5.98)
W d+q(l—m) (.Q)

Note that the error bounds (5.92) and (5.97), obtained for the asymptotically non-
regularized (oy, — 0) and regularized (o, = (X,’f") cases, respectively, are the same
to within a multiplicative constant. This indicates that a;'l“'” is of the right magnitude
since the regularization does not enlarge the error bound significantly. In fact, it
leads to a bound with the best asympt(()ltic behavior among the three cases since

(5.98) does not involve the factor |u|$’ﬁ[(;;")) that appears in the higher order terms

of error bounds (5.94) and (5.96) for the other two cases. The above analysis also
shows that the optimal monitor function (5.71) resulting from an isotropic error
bound is a scalar matrix function (cf. (4.69)). As discussed in §4.1.2, such a monitor
function results in an isotropic M-uniform mesh.

Theorem 5.2.1 is only applicable for M-uniform meshes exactly satisfying the
equidistribution and alignment conditions. Fortunately, the results can be readily
extended to quasi M-uniform meshes satisfying (4.30) and (4.31). For simplicity,
we just consider the case with oy, = a}l“"’ below, although the other cases can be
treated similarly.

We first notice that from (4.31) and Theorem 4.5.1 (using the (4.103) bound in
(4.104)), a quasi M-uniform mesh also satisfies for any K € .7},

tr (F,'(‘IM,QIF,'(‘T)

2d-1)
r < (VA@—Dkai—D+1) " =ka  (5.99)
d

d det (F,’(‘IM,;‘F,’(‘T)

for any K € .7},. Moreover, for the monitor function defined in (5.71), inequalities
(4.31) and (5.99) reduce to

t((Fg)" Fg)
d det((F})TFL)a
tr (F,Q*‘F,Q*T)

adet (Fy ')

<Ky, VKEe€ % (5.100)

< Kai, VK€ T (5.101)

d

From Theorem 4.5.1 we have

d d
Gax < Gin [V/A(d— 1) (i — 1) +1] = Gk

where Oy and Opax are the minimum and maximum singular values of Fj. Note
that (4.30), together with (5.88) and the fact that px > 1, imply that
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Thus, from (4.47) and (4.48) we have

hK<hc7max<C1< cm,,,<C1< |K|d <CK,; KeqN’E —0 as N —o. (5.102)

ali -

Theorem 5.2.2 Suppose that the condition (5.22) is satisfied and that g < p.
Suppose also that the mesh density function, the monitor function, and the regu-
larization parameter are chosen as in (5.72), (5.71), and (5.87), respectively. For a
quasi M-uniform mesh satisfying (4.30) and (4.31) for some constants K.q and Ky;,
the interpolation error for u € W'P(Q) is bounded by

d+q(l—m)
m mo 1 d+qd(1 m) d+ ] dq
|M_Hku|wmq (Q) <CN allKazllKeq K Z‘K| le) s (5103)
with
d+q(l—m)
dg dq
lim K| (u) & <Clu d . 5.104
N—soo Z' | < >Wl p K) — | ‘W[‘dﬁ»q(;]fm) (Q) ( )
If further u € WHP(Q), then
m 1 w (I-m)
lu— Myatlyma() < CREKZKeg @ N~ 7 ( ul | g
w Yd+q(l—m) (Q)
BNl o) ). G105)

Proof. From (5.70), (4.30), (5.100), and (5.101), we have
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|u—Hku|€VmAq(_Q>

mgq

2

< caf LIk (0 (s )|

q

X [Clitr ((FI,()T(F,;))} ! - (1 + OC;;I <M>Wl,p(1<))

< Caz; K| [kalidet ((F;()f] (F1l<)7r> }1] 2
X [Kahdet (( %) (FK)) ‘1"} ’ . (1 + a,;l <u>wz,p(1())

m (I—

q
_Cah alt alzZ‘K|l+ (1+ah <>Wl7p(K)>

d+(l —m)q d+q(dl m)

q

= C(XZ kalt ali Z ‘

mq lq Gh
< C(Xh alt Kali Z <Keqﬁ)
K

g mq lq d+q(l—m)  d+q(l—m) (I=m)q
_ 2. d d Qg
= Coyy Ry j; KjiKeq Oy, N-d

d+q(l—m)
d

d+q(l—m)
_ 1 d+q(l—m) d

Imyg Ml ql K| d+q(l )

Z| | sz ’

_ A
<CN d Kal aZleq ¢

which gives (5.103).
Inequalities (5.104) and (5.105) can be proven in a similar manner to that used
for Theorem 5.2.1. a

Observe that Theorem 5.2.2 reduces to Theorem 5.2.1 (for the case oy = a,’;so)
for an M-uniform mesh for which k., = 1, k; = 1, and & = 1.

5.2.2 Monitor function based on anisotropic error estimates: [ = 1

The monitor function is now defined based on the anisotropic error bound given in
(5.43). Recall that the condition (5.22) requires that s = 0,0 <m < 1, and p > d for
d>1and p =d for d = 1. We restrict consideration to m = 0, the most common
case in practice.

Taking the g-th power on both sides of (5.43) and summing over all the elements,
since m = 0 we have
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q

2
||ufHkuHZq< CZ|K| { FK TVuKVuKFK)}
%
+ CZ|K| [ tr FK)TFK)} (Vu—Vug)j,
=E() +Eh.o.t.(=%z)' (5.106)
We define the monitor function based on E(.7,), the first term in the bound, and

later show that the second term Ej,; (.7,) is a higher order term under suitable
conditions. Regularizing as before with a constant oy, > 0,

E(%) <Ca} Z|K| tr ((Fe)T [+ o, ' VugVug | Fg) | (5.107)

Comparison of this with the alignment condition (4.29) suggests choosing the mon-
itor function
My = 6k [+ 0y, 'VugVug] (5.108)

where O is yet to be determined. Inserting this into (4.29) yields

étr((FI’()T 1+ 0y, 'VugVug | Fy) = det ((Fg)" [+ o, ! VquuK}FK)

Using this and

det (I+ oy, 'VugVug) = 1+ oy, || Vug ||, (5.109)
we get
g 114
E(%) < Caof Z|K| [det((F/()T [1+ oy, ' VugVug] F,’()"}
g
—Ca; ZIKI K21+ o, || Vuge|P)]
d+q
_Ca,f):[|1<| (1+ 0 [Va Py @] (5.110)
Choosing
Pk = P = (14 || Vug|[2) @@ (5.111)

and using the equidistribution condition (4.28), from (5.110) we have

d+ +q

a+q
E(F;) <Ca,32(|K|p“"’1) T _cainbo . (5.112)

It follows easily that since px = /det(Mk),
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1
Mg =M = (14 o | Vug||*)” 7 [T+ o ' Vug Vuk] . (5.113)

Similarly, Ej,,,.(},) can be bounded by

q
2
Epor.(Th) CZ|K|{ tr ((Fx) TFK)} <VM—V“K>zp(k)

< CN—%oh Z|K|p‘"” (Vi Vug)? (5.114)

P(K)*
Ifue W2*°"(Q), then from Poincaré’s inequality (cf. Theorem A.0.9) we have

(Vie=Vug) 1p () < Chic (V2u) 0y < Chluly2eo)

P(K)
where h = maxg hg. Inserting this into (5.114) gives

+q

Enor(Fh) <CH N ia, K Jul?, (5.115)

“(Q)

A direct comparison of (5.115) with (5.112) shows that E},,;.(.7},) is a higher order
term compared to E(.7,) as long as the mesh satisfies the property

h:mI?xhK—>0 as N — oo, (5.116)

The property (5.116) is crucial to obtain convergence from the error bounds. In
the following we shall show that this property can be satisfied by an M-uniform
mesh when u € W (Q) and o, is properly chosen. For this, we first need two
lemmas similar to Lemmas 5.2.1 and 5.2.2.

Lemma 5.2.3 For any real numbers 'y € (0,1] and p € [1,e0) and any mesh ),
for Q,
YK k[ <@V ), WeLr(Q) (5.117)
K

where vg = (1/|K]|) [x v(x)dx.

Proof.
K-l < Y k1 [ [ as]
K'VKPS K|:/ de:|
; Z K| Jk

Y
S
K|
:Z|K|l yHV”Lp(K)
K

and (5.117) follows from Lemma 5.2.1. 0
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Lemma 5.2.4 For any real numbers 'y € (0,1] and p € [1,e0) and any mesh ),
for Q,

1
;HVIIW o)~ 121 IV §Z|K|'|VK|YP
P

< eplVlIFm @) temelly h”’lﬂ\1 IV (5.118)

for any v € WP (Q), where v = (1/|K|) [ v(x)dx, h = maxge 7, hk, and the con-
stants cy, and cp p are defined in (B.4) and Theorem A.0.9, respectively.

Proof. Arguing as in the proof of Lemma 5.2.2 we see that
Z K| vk " = epplIv | o) < CypZ K1 =vxl75 )
Moreover, from (B.3) we have

ZIK\ vl — *H VIl

= % [ (enlul” ~ ") ax

CYp K

—Z/ vk — v(x)|"Pdx
T /K
*Z|K‘1_YHV*VKHZ1;(K>

K

Y

v

Combining these results with Poincaré’s inequality (Theorem A.0.9) gives (5.118).
0

We now analyze convergence from the error bounds for two choices of ¢,. Note
that we cannot take oy, — 0 for the current situation since Vug Vuk is always singu-
lar and thus Mg cannot be ensured to be positive definite.

Case 1. Take
= &2 ()7 (5.119)

for some fixed positive constant &. For this choice, Ml‘é"i’l defined in (5.113) is
invariant under a scaling transformation of u.
Notice that
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ani,1
op = Z K|px
K

q
= Y IK|(1+ 0, || Vug||*) 24
K

q

< LIK| (1 +ay, ||wK||di">
K

_ q
< |Q|+a, DY K] | Vug| T (5.120)
K
g\ 74
o (Zk K1 [V |77 51om
pu— + N . .
0 () (@)

Assuming u € W=(Q), we have from (5.113) that

(l—i-ah*lHVuKHZYﬁ

u "\
1,00
0 u) ()

This, together with (5.121), Lemma 5.2.3, and Theorem 4.2.3, implies

lmin (MK)

1
hg < CN—éMin(MK)_%G,f

q
. d+q \ d(d+q)

1 4\ ¢
o) )7 (Zk K| -V 757
<CNd 1+<|W<~Q)> 1+

d”“”u’(.o) é‘H“HLP(Q)

| ‘ # ‘ | d(lq )
<cn |1+ [lwi=@) |\ ™ 1+ wir) o (5.122)
- alullr (@) allull (@) ’

so the mesh satisfies property (5.116).
From Lemma 5.2.4, it follows that

d+q

PR
<Z|K| || Vuk|| d+q> <C <|M|W1-d<q+q(9) +h|”|W2'1’(Q>) )

K

Combining this with (5.112), (5.115), and (5.121), we have, for u € W2’°°(.Q),
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1. ‘M| 2,00
it — Myl oy < CN~4 &l o) (1+hw<‘”

é‘”“”u(.@)
1
|u|w“di+q<g) lwzrie) |
X | 14— — (5.123)
aH””LP(Q) a””HLI’(.Q)

Case 2. For this case, o, is chosen such that M,a{”’l is invariant under a scaling
transformation of u and

6, <C (5.124)

for some constant C. From (5.120), this specifies that

2(d+q)
; 1 q | 7
o =o' = @;IKI : ||V“K||"*”] : (5.125)
Assume that u € W (). Then Lemma 5.2.4 implies
2
o, <C (|uW1,d%(Q) +h u|W2,,,(Q)> . (5.126)

Combining this and (5.124) with (5.106), (5.112), and (5.115), we obtain
_1
llu— ]| (@) < CN™4 (lul e +hu|w2~p<m+hulwzwm<m)

Wt (Q)

_1
S CN d (|M|W1_q o +h lez,w(g)> . (5127)
1
d+q

or

(5.128)

Applying Lemma 5.2.4 to (5.125) gives

2
o, >C (|MW|’diq(!2) —h ”|W2v"(!2)> :
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This unfortunately does not guarantee a positive lower bound for ¢, so we cannot
derive the property (5.116) from (5.128).
To avoid this difficulty, we combine choices (5.119) and (5.125), i.e.,

oy, = max{ag™", 6 (u)p (o)}, (5.129)

where & is a fixed positive constant and Oc;f"i’] is defined in (5.125). When Oc;f”i’l >

A

a2 (u)i,,(g), from (5.128) we have

e

_1 |”|w1»°°(_(z) o

h<CN~ @ |14 ——"-" (5.130)
0‘\“|LP(.Q)

and the error is bounded by (5.127). On the other hand, when oc,‘lmi’l < &? (uﬁp(g),
then as in Case 1 above, the error is bounded by (5.123), where # satisfies (5.122).

The above results are summarized in the following theorem.

Theorem 5.2.3 Suppose that ¢ < p, u € W>=(Q), and the condition (5.22) is
satisfied with | = 1 and m = 0. Suppose also that the mesh density function and
the monitor function are respectively chosen as in (5.111) and (5.113). Consider a
family of corresponding M-uniform meshes.

(a) If the regularization parameter is taken as o, = 6> <u>ip( Q) for some positive
constant @, then

]

1, lul 22
l|lu— M| @) < CN~&lullpr(q) (1 +hA()>

allullrrq)
1
lu| | o a
'd Ulw2.p
x [ 14— 1@ | hw2ri0) . (5.131)
llullzr () allullzr (o)
where
ﬁ d(dq )
u o q u ) +q
neent (14 (1Hwi=e) Ly (L . (5.132)
a””HU'(Q) aH””LP(Q)
(b) If instead oy, is taken as
oy, = max{eg™", 67 (u)p (0}, (5.133)

where Oczm’l is defined in (5.125) and 0, is a positive constant, then when azm’l >

A

a2 (u)i,,(g) the interpolation error is bounded by
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1
Hu—HkuHLq(_Q) <CN 4 <|M|W1‘diq(9) +h |u|W21ee(Q)> , (5.134)
where ]
- T+
neent (14 1wi=e) (5.135)
alulrr (o)

(and when Oc;fm @2 (u}ipm), (5.131) and (5.132) hold).

From the theorem one can see that for both choices of o, the interpolation error
has the asymptotic bound (for large N)

Hl/l—Hku”Lq S CN 4 <a||MLp(Q) + |M|W1diq(_(2)> +h.o.t. (5136)

It is worth pointing out that estimates for interpolation error can also be obtained
for a quasi M-uniform mesh satisfying (4.30) and (4.31) using the same procedure
as for Theorem 5.2.2. For brevity, such derivations and results are not given for this
case (nor for the case [ = 2 discussed in the next subsection).

5.2.3 Monitor function based on anisotropic error estimates: | = 2

While the analysis can be straightforwardly extended to the general case [ > 2, for
simplicity we only consider here the most widely used case [ =2 with m = 0 or
m = 1. Our analysis is now based on the bound (5.45).

Taking the g-th power on both sides of (5.45) and summing over all the elements,
the same argument as in the previous subsection gives

|u - Hku|€vm,q(_Q>

s
+C;|K|~[

tr

Ul —

(=) ﬂy?Uu«dVWMmdﬂq
(im0 )|
7

U=

(H(u) — HK(”)> LP(K)
= (%)+E}10[ '%1)7 (5137)

where we have used

DI—

1ED ™ < )™ e = e ()~ (Fe) )]
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The monitor function is defined based on E(.9},) where once again, we show that
Ejo:. () is a higher order term. Regularizing E(.7,) with a positive constant o,
and using Lemma 4.5.2, we have

mq
! / 2
B(7) < Cal LK | g (R0 Heklr) )]
K

1 / T ! 4 mq

x thr((FK) HK,O,FK)} |Hy ol (5.138)
where

Hyo =1+ 0y '|Hk ()] (5.139)

A comparison of this with alignment conditions (4.29) and (4.27) suggests that the
monitor function minimizing this bound be of the form

My = OxHg o (5.140)

for a suitably chosen scalar function 8 = 6. Inserting this into (4.29) and (4.27)
leads to

1 ! ! ! / l
gtr<(FK)THk7aFK> - det((F,()THmFK) ! = K| 7 det(H o)

and

1 AN _ AN /. _ A 1 _2 1
St ()™ Hyly(F) ™) = det ((F) ™ Hy (F) ™™ ) " = K|~ det(Hya) 4.

Combining these results with (5.138) we obtain

q(2—m) m
E(Z) < Cafl Y K| (K Pdet(Hyo)) @ ||Hyal?
K

d+q(2—m)
mqd d

q(2—m)
—cafy (|Kdet(HK,a) Tt aZ=m) || Hy || T4 ) _(5.141)
K

A direct comparison with equidistribution condition (4.28) suggests that px be cho-
sen as

ani2 q(2—m) mgd
Pk = pK = det(HK7a) 2(d+q(2—m)) HHK,CI || 2(d+q(2—m)) (5142)
Using the relation pg = det(MK)% and (5.140) we get
; N __mg
Mg = M = det(Hg o) 7792 | H o || 74C Hy q. (5.143)

It is not difficult to show that for an M-uniform mesh associated with M,‘?‘i’z, the
bounds for E(.7,) and Ej,;.(7},) are
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g(2-m) d+q(2—m)

E(Z) <CN~ 7 alo, T (5.144)

2—m)

Enor () <CN™ fzuq K7 (H () = Hyc ()] ) (5.145)

If u € W3*(Q), from Poincaré’s inequality (cf. Theorem A.0.9) we get
(H (u) _HK(“)>LP(K) < Chg <V3”>Uz(1<) < Chlulys= (),

where V? is the tensor of third derivatives. Combining this with (5.145),

—m) d+q(2—m)

(2
Enos(Th) <CHIN~ 7" o,

2

u|d e o (5.146)

As before, this implies that Ej, ;. (7},) is a higher order term compared to E(.%},)
provided that the mesh satisfies the property

h:mI?xhKHO as N — oo, (5.147)

We now examine three choices of ay,: a;, — 0, o, = & (u) (Q) for some positive

constant &, and a choice such that M‘”"’ is invariant under a scaling transformation

of uand o, = Y |K|p™ 2 < C for some constant C.

Case 1. Take oy, — 0. Since the equidistribution and alignment conditions are
invariant under a scaling transformation of the monitor function (cf. Theorem 4.1.2),
we can redefine the monitor function and the mesh density function as

__ 2 . __dg
M a:+q(2 m) M;ém.Z’ px = athq p;m 2.
Taking the limit oy, — O and noticing that || |[Hg (u)| || = ||Hk (u)]|,
R __mg
My = det(|Hg (u)[) <+aC~m ||H (u)|[4+9C [Hg (u)], (5.148)
q(2— mgd
pxc = det(| Hic(u) ) T | ()| T34 (5.149)

which correspond to the non-regularized situation. To ensure Mg to be positive def-
inite, we assume that there exists a positive constant § such that

|H(u)(x)| > BI, ae.inQ. (5.150)

Here, the inequality sign “>" means that the difference between the left- and right-
hand sides is positive semi-definite. Assuming that u € W>= (), from (5.148) and
Theorem 4.2.3 we have
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~

h 11
hg < ——=N"10
)Lmin(MK)

1
< det (|Hg (u)|) Za+a@=m) o (
= mq

[k () ||/ Aomin (| H (1))

K|PK>

U— R.M

m ~ e N
< Clu ‘ B r@ =N~ | Y |K|pk
K

4 d+2
< C| ‘ d+112 m))ﬁ_Z(dﬂ](sz))N*

A=

1
d

1
q(2—m) mgd d
x (Z Kl det( Hie (1)) T 97 | ) | 2<d+q<2—m>>>
K

1
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1
__d d+2 dg(2—m) mqd d
< C| ‘ d+q(2 m))ﬁ*‘z(dw;r(zzm))]v—a <Z|K . ||HK(M)|2(d-7—q(2—m))+2(d+q(12_m)))
K

4 d d
= Clu|™ d+q(2 ors Tt N <Z|K | H (u |d+q(§’-m>>

Assuming ¢ < p and applying Lemma 5.2.3 we get

1

d
h<C| ‘2(d+q2 m) ﬁ WN_H”H( )Hd+q(2 m)

< Clu \Wﬁ O N | |;/W)>

Thus, the mesh condition (5.147) is satisfied.

(5.151)

The quantities E(7},) and Ej, ,;.(7},) can be estimated directly from the definition
(5.137). A similar procedure as for deriving (5.144) and (5.146) shows that

2-m) d+q(d2ﬂn)

E(Z) <CN~* ;

furthermore, assuming that u € W3*(Q),

mq
2

Enos(T) < C;|K|' [:ltr ((Fé)_l(Fé)_T)]

(5.152)

! / q
x [;tr(<FK>T|HK<u>|FK)] I ) L 0) = He ()

(2—m) d+q(2—m)

SONTTT o, T BTl g

where



5.2 Monitor functions based on interpolation error 257
_qQ2-m) __mgd
01 = X Klpx — | det(IH()) T |H(w) | TG ax (5.153)
K Q

as N — oo, The interpolation error is thus bounded by

(2—m) d+q(2—m)

ju—ethymaie) SN~ 7 0, (148 ulyamiy) - (5.154)

Case 2. Take 0y = 0 (u); ) for a constant & > 0. Then
oy = Z|K\P§ni’2
K

dq
< CY |K] || Hy al 7F@
K

___dg dg
<CYIK| (1 (@) T ||HK<u>||d+q<2m>>

___dq d
<c (1 (o) T LK ||HK<u>||d+q<3m>)
K

S —
A +q(2—m d+q(2—m
(X<M>LP(_Q)> ! <M>W-;q1(;(0))> ’

where in the last step we have assumed ¢ < p and used Lemma 5.2.3. Assume that
ue W2=°°(Q). Noticing that Hk ¢ > I, from Theorem 4.2.3 we obtain

M>W2.p(_Q> m
<”>Lp(_Q)

d
u o 2(d+q(2—m))
el w2 (2) 7
O‘<”>Lp(_Q)

which implies that the mesh satisfies the property (5.147). From (5.137), (5.144),
and (5.146) it is not difficult to obtain the error bound

—~

jo3)

h<CNi 1+<

(5.155)

(2-m) d+q(2—m)

lu—Mlymaiq) <CN~ 7", (&(u)u,(9)+h|u|wa‘w(g)), (5.156)

where as N — oo,
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_q@2-m) _
Op — /Qdet (I+(d<u>LP<Q))7l|H(M)|) 2(d+q(2-m))

mgd

X+ (& () ()~ H (w)][| 9= dx. (5.157)

Case 3. In this case oy is chosen such that o is bounded by a constant and
M%"”z is invariant under a scaling transformation of u. Unlike in the cases considered
in the previous subsections, oy, cannot be explicitly determined because it cannot
be factored out of the matrix determinant and norm terms in (5.142). Indeed, we

implicitly define oy, = oc;l’"i"z, where Oc,‘;"”"2 is the solution of the algebraic equation

o, =Y |K|p@? = 2¢ Q
h ;| lPx d+q‘(l’§—m)| l

or from (5.142),

mgd
2(d+q(2-m))

2—m
1 T ra-m) 1
Z|K|det I+ 7172|HK(M)| I+ 71,2|HK(M)|
K oy, o,

=2 4 |Q (5.158)

d+q(2—m)

The constant ¢ 4,  is defined in (B.4) and the reason for using the factor
d+q(2—m)
2c¢ 44  will be clear from the derivation of an upper bound for oy below (cf.
d+q(2—m)
(5.160)). Note that equation (5.158) has a unique solution provided Hg(u) is not

zero for all elements, since the left-hand side of (5.158) is monotonically decreas-

ing with respect to o™ and tends to [ as 0" — o0 and +o0 as o> — 0. As

a consequence, (5.158) can be easily solved numerically for ¢, e.g., using a simple
root finding algorithm such as the bisection method.
Upper and lower bounds for ¢, can be obtained as follows. Since

ani2 q(2—m) mqd
pK i det(HK7a) 2(d+q(2—m)) ||HK,OC|| 2(d+q(2—m))

q
Z det(HK7a) d+q(2—m)
. q
> (1 + (a]ciml-,Z)fddet“HK(u)D) d+q(2—m)

_qa anio—-—3d4__ _q
> D d+q(2—m) <1 + (ah » ) d+q(2—m) det(HK(u)|)d+q(2m)) ,

it follows from (5.158) that
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2¢ Q[ = ZIKIP“'”2

d+t] 2 m)

9
> 27t <|Q|+< ") T LK e >>d+q<2m>)7

or

-1
9
a;lmzZ > [ 22 FEme 4 —1 |_Q|7l
d+q(2—m)
d+q(2—m)

x Y K |det(|Hy () ) T } a (5.159)
K
From Corollary B.0.1,

ani,2 %
px " < |[Hk o e

dg
< (1 (@) Hi ) ])

d+q(2—m)

anl 2 __dg__ __dg
<c dq 1+ ( ) d+q(2—m) ||HK(M) H d+q(2—m) ,

SO

24 |Q]=Y K|pg?
K

d+q(2—m)
2 __dg
<c uy [ 1Q]+ (@) mi LK | )| 75570 ) (5.160)
d+q(2—m)
which gives
dtq(2-m)
1 __dg !
O‘Zm 2 < @Z K| - || Hg ()] d+q(2m)‘| . (5.161)
K

Noticing that oy, < C, we get from (5.137), (5.144), and (5.146) that
(2—m)
= Meatymag) < CN™ 7" (@™ 4 hlulya(a) ) (5.162)

where Oc,‘f’”"2 is bounded from below and above in (5.159) and (5.161). If the mesh
satisfies the property (5.147), it is obvious from (5.159) and (5.161) that a“"' 2,
a2 a3 N — oo, where a®*2 is a number bounded by

Cy || /det (|H (u) H

<ot < Clul g . (5.163)
(2— (_Q) W Td+q(2—m) (_Q)

To see if the mesh satisfies the property (5.147), note that oy, is bounded for the
current choice of aam 2 From Theorem 4.2.3 we obtain
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d
AN 2d+q(2—m))
h<CN“7 |14 (Wm)) . (5.164)

ani,2
o,

As in Case 2 of the previous subsection, o "2 defined through (5.158) is unfortu-
nately not guaranteed to have a positive lower bound. To avoid this difficulty, we
define a new o, as

oy = max{ 0", 6 (1) 1p )} (5.165)
where & is a fixed positive constant. Then (5.164) reduces to
d
h<cN |14 <<M>WZ°°(9)> e : (5.166)
& (1) p(0)

ani,2

which implies that the mesh satisfies (5.147). When ;""" > & (u) Lr()» the inter-
polation error is bounded as in (5.162); otherwise, it is bounded as in (5.156).

These results are summarized in the following theorem.

Theorem 5.2.4 Suppose that ¢ < p, u € W3*(Q), and the condition (5.22)
is satisfied with | =2 and m = 0 or m = 1. Suppose also that the mesh density
function and the monitor function are chosen as in (5.142) and (5.143), respectively.
Consider a family of corresponding M-uniform meshes.

(a) If the Hessian satisfies (5.150) and the regularization parameter is taken as
oy — 0, then

d+q(2—m)

2—m
Ju— Ml yyma(y < CN~ (14 mB ulyaegy) . (S.167)
where
d+2q
h<CN~af T |u|W;’t:’(2 " |u \;},E"Iﬁz i (5.168)
and

2—m)

_q@-m) _ Y
ah—>/ det (|H (u)|) T |H(u)| T dx  as N—oo.  (5.169)

(b) If the regularization parameter is taken as oy, = ¢ (u) Q) for some positive
constant @, then

d+q(2—m)

e A
ju— Mulyma(q) <CN~ @ 0, @ (a(u)LP(Q)+h|u|W3,w(Q>>, (5.170)
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q
M>W2P(_Q) ) d+q(2—m)

h<cN“i |1+~
0 () p(0)

d
BN ==
« 1+<<>W2(">> , (5.171)

0 () 1p (@)

and as N — oo,

q(2—m)
o) — /Qdel‘ <I+ (& <u>L1)(Q))_1 |H(u)|) 2(d+q(2—m))

s+ (@ W ) H@I T dx. (5.172)
(c) If oy, is taken as
o = max{ 0", 6 (1) 1p )} (5.173)
where Oc;lm' 2 s defined in (5.158) and 0, is a positive constant, then when a;:m 2 >

0 (u) 1 p(q) the interpolation error is bounded by

(2-m)
|lu— Iu|ymao) <CN~ 7 ( an12+h|u|w3 ) 5178
Here,
d
U) 2.0 2(d+q(2—m))
neen-t (1 (L) -
& ()i ()
and
agm 2 N aam’,Z’ as N — oo

with a®? being bounded by

Cy ||/ det (|H(u)))|| <o < Clul , a . (5.176)

d+q2 m) (Q) W T d+q(2—m) (Q)

When (x;;"i’z < 0 (u);p(q) the interpolation error is bounded by (5.170).

For m =0, (5.167) reduces to

|t — M| g 2y < CN ™4 | \d/det(|H(u)|)||L(;1T% o +hot. (5.177)
q

This bound has been obtained by Huang and Sun [193] for ¢ = 2 and by Chen et al.
[99] for general ¢ > 1. Chen et al. also show that the bound is optimal in the sense
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that it is a lower bound if u is strictly convex or concave. For m = 1, (5.167) yields

d+q
dq

g d
4~ Mty 140y < CN [ [ det(H) )T |0 55 ax
Q
+ h.o.t. (5.178)

It is unclear whether or not this bound is optimal (the smallest achievable) among all
possible monitor functions. However, as we see in the next subsection, it is smaller
(in terms of the solution-dependent factor) than that resulting from the Hessian mon-
itor function.

It is useful to compare these bounds with those for isotropic meshes. We recall
from (5.92) that the error bound for the isotropic case with/ =2 andm=0orm =1
is given by

u— Mygmag) <N~ lu| | ap . (5.179)
W dta2-m) (Q)

By comparing this with (5.177) and (5.178) one can conclude that an anisotropic
mesh generally leads to a lower asymptotic error bound than an isotropic one for the
same number of mesh elements.

While the regularization situation is more complicated, the same conclusion can
be reached. For example, for the choice ¢, = af:"i’z, (5.174) leads to

(2—m)
d

u—Iulynao) <CN~ @ a™*+hot. (5.180)
where @2 is the solution of

1 T GD
+(2—m)q

/Qdet (I—I—W|H(u)|>
—2 4 |0 (5.181)

d+q(2—m)

and bounded below and above as in (5.176). (Equation (5.181) is actually the con-
tinuous version of (5.158).) Inequality (5.176) implies that up to a multiplicative
constant, the bound in (5.180) is smaller than that in (5.179).

5.2.4 The Hessian as the monitor function

A popular choice for the monitor function (or the metric tensor) in practice (e.g., see
[54, 55, 93]) has been the Hessian of u,

My = |Hg ()] (5.182)
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This is largely motivated by the results of D’Azevedo [111] and D’Azevedo and
Simpson [112] on linear interpolation for quadratic functions on triangles. It is in-
structive to examine the corresponding interpolation error bound and compare it
with that for the optimal monitor function obtained in the previous subsection. For
simplicity we only consider this for the non-regularized case ¢, — 0. To ensure the
positive definiteness of the monitor function we assume that u satisfies the condition
(5.150). Then for an associated M-uniform mesh, from (5.137) and the alignment
and equidistribution conditions we have

mg

CZ‘K| [ ( ) NER) )}ZBH((F,;)THK(MNE;)F
< LI e (R T
[ Lo (T lr) | o)

q(2—m)
d

mq

< CYLIKI ([Kidet((c(w)) ()

q(2—m)

S <;|Kdet<HK<u>|>%> <Z|K|'||HK<u>||"?><s-183>

K

and

D=

Ehot(%) <C

(ZKldet [H (u)])

x (;K|||HK(M)||”;{”HK1(M)”[]> (H (u) = Hy ()7, g (5-184)

Thus,

|I/l — Hku|wm,q(g)
(2-m)

)d[ (;m-mwn’”z");

1

+ <Z|K||HK< ¥ i >‘1) B~ ) ] (5189

K

l—

<oN- (;wdet(m(um

The N — oo asymptotic behavior of this error bound has a similar analysis to that in
the previous subsection and is not given here.



264 5 Monitor Functions

We can easily compare the bound (5.185) with the bound (5.152) for E(.9},) for
the optimal monitor function defined in §5.2.3. For an M-uniform mesh associated
with the optimal monitor function (5.143) or (5.148) for the case oy, — 0, E(.9},) is
bounded by

E()
d+q(2—m)
q(2—m) _q(2-m) ___mgd a
< N~5T | Y K| det(|H (u)]) @0 || Hy (u) | a2 (5.186)
K
From Holder’s inequality,
d+q(2—m)
d

q(2—m) mgqd
(Z et H )] T )| 2<d+q<2m>>)
K
q(2=m)
d

= (;IKdet(lHK(u)l);> (;IKI-IIHK(uH"?]). (5.187)

Thus, the solution-dependent factor in bound (5.186) is smaller than that in bound
(5.183). This can be seen more clearly for the case m = 0. In fact, for this case,
(5.186) becomes

d+2q
d

E(Z) <CN~ 7 <Z|Kdet(|HK(u))d+"Zq> (5.188)
K

and (5.183) reduces to

2q

d
) , (5.189)

with the latter involving a greater solution-dependent factor. This observation shows
that the bound associated with the Hessian monitor function (5.182) contains a
greater solution-dependent factor than that associated with the optimal monitor
function (5.148). So while the Hessian monitor function provides the information
necessary for specifying the shape and orientation of mesh elements, (5.182) is in
this sense not optimal.

=

E(Z) <CN~7 (;mdet(HK(um
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5.2.5 Summary of formulas — continuous form

For convenience we summarize the continuous form for the formulas for the opti-
mal monitor function developed in this section. This form proves especially handy
in the next chapter when we study the variational approach for generating adaptive
meshes. The reader is referred back to Table 5.1 for the physical meanings of the pa-

99 ¢

rameters k, [/, m, p, and ¢g. For simplicity, the subscripts “iso”, “ani, 1”, and “ani,2”
are suppressed in the formulas.

The error bounds obtained in the previous subsections and adaptive meshes for
these formulations of the monitor function are examined for a number of numerical

examples in Chapter 6; e.g., see Examples 6.4.2, 6.4.3, 6.5.2, 6.5.3, 6.5.6, and 6.5.7.
(a) The isotropic case.

2q
M = (1 + éHDIu”lp)dJrq(lfm) 1,
p

Ll pew
= (1 + 4D ”Hl )dm(l*m) ) (5.190)

d+q(l—m)
d.

d [m
o = (i o IDul )

(b) The anisotropic case with / = 1 and m = 0. A special case is piecewise
constant interpolation with the error measured in the LY norm.

M (1+l||Vu|| ) 7 [IJr VuVu ]
9
p = (1+ZlVul?)2@a, (5.191)

5 p 2(d+q)
A - q
o —max 062<u>Lp(Q),(lﬁl‘fQHVququx) ,

where & is a given positive constant.
(c) The anisotropic case with [ =2 and m = 0 or 1. A special case is piecewise
linear interpolation with the error measured in the ¢ norm or H' semi-norm.

M e ) T 4 G| [ )],
q(2—m ngd
p(x;a) :det( é )Td+zT ||I+1\H |H42d+q2 )>’
a: Jap(x;a)dx = 2],
d+q(2m
(5.192)
o :max{&<u>Lp(Q), a} (5.193)
where the constant ¢4, is defined in (B.4) and & is a given positive constant.

d+q(2—m)
Recall that in this anisotropic case, & is defined implicitly through an algebraic

equation (cf. (5.192)).
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(d) A (non-optimal) anisotropic case.

M = |H(u)|. (5.194)

5.3 Computation of monitor functions

5.3.1 Recovery of solution derivatives

The monitor functions defined in the previous section involve solution derivatives.
However, in most practical applications only approximations to the nodal values of
the solution are known, so the problem arises of how to approximate derivatives in
terms of these nodal values. In this subsection we study two Hessian (and gradient)
recovery techniques, one based on least squares fitting (Zhang and Naga [353] and
§2.5.1) and the other based on a Galerkin formulation (Dolejsi [122]). Although the
techniques can work in any d-dimensions, for simplicity we restrict our discussion
to 2D. We further note that the hierarchical basis strategy discussed in §5.4.2 can
also be used for recovery of the gradient and Hessian of the solution.

The least squares fitting method. Suppose that the solution values u;, defined
at the vertices of the mesh (or triangularization) .7,, are known. For a vertex x; =
(xj,¥j), letx;, i=1,...,N; (with N; > 6 for the 6 basis functions for 2D quadratic
polynomials) be the N; neighboring vertices closest (in a connectivity sense) to x;,
including x; itself. Let X; be the center of these points, and define

X _ L. Yy _ R
H; _i:l}},.al“),,(N, g, — %51, Hj _i:T?fNj i = 9l

Denote the first three Legendre polynomials by Py(x) = 1, Pj(x) = x, and Py (x) =
(2x* —1)/2. Then a quadratic polynomial in the form

22— — % — .
e () ()

is determined by least squares fitting, i.e.,

Nj
min Z(q(xji7yji) _”ji)z'

40,05-+81,15--82,0 1=
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The values of the first and second derivatives of this quadratic polynomial at x;
are used as approximations to those of u, i.e., Vu(x;) ~ Vq(x;) and H(u)(x;) ~

H(q)(x;).

The Galerkin formulation method. Let u" be a piecewise linear approximation to
u on 7. Consider an interior vertex x; and denote by ¢; the linear basis function
associated with x;. Using a lump sum and the divergence theorem, we have

azh Zh auha(p
) [ [ Sroa [ 5o Gta

d%u *u" 1 u" 99,

a2 M)~ G B S T Jo ax ax
Notice that the integrals on the right-hand side are well defined and easily com-
puted. The other second derivatives can be computed similarly. Moreover, second
derivatives at a boundary vertex can be computed similarly using integration by
parts although the fact that ¢; does not vanish on d£ must be taken into account.
It is easy to show that in 1D the approximation (5.195) reduces to

4> 2 o —us e
) ~ (”f“ 4 WiT 1). (5.196)
dx xj+1 x] 1 xijxj Xjij',l

SO
(5.195)

In this sense the Galerkin formulation approximation to the Hessian matrix can
be viewed as a multidimensional generalization of the 1D central finite difference
approximation.

5.3.2 Computation of the absolute value of Hessian matrix

As seen in §5.2.5, the absolute value of the Hessian of the function , ,1s involved
in the definition of the monitor function for the case [ = 2. Recall from (5.6) and

(5.7) that |H| is defined as

|H| = Q diag(|A4], .., |24]) " (5.197)
provided that the eigen-decomposition of H is
H = Q diag(Ay,...,Ay) O, (5.198)

where Q is an orthogonal matrix and A;’s are the eigenvalues of H. The objective
of this subsection is to see how to compute |H| from a given symmetric matrix
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H € R through its eigen-decomposition (5.198). We restrict our discussion to
the cases of mesh adaptation in two and three dimensions, i.e., d =2 and d = 3.
For d = 2, write

hii h12]
H= . (5.199)
I:h12 hoo

When &1, = 0, H becomes diagonal and

|hit] O }
H| = . (5.200)
] { 0 |hx]
For hy; # 0, the characteristic equation of H is
A% = (hiy +hn)A + (hihy — hiy) =0,
the eigenvalues are
1
Mo = 3 <h11 +hzzi\/(h11 —h22)2+4h%2>, (5.201)
and the corresponding eigenvectors are given by
hip Aa—hy
_ "2y +(h —=21)2 \/hy+(hn—2)?
Q= | Vi lhi—h)® iy (=ha) | (5.202)

I+ =) B+ —2p)?

Having obtained the eigenvalues and eigenvectors, we can easily compute |H| from
(5.197).
The situation for d = 3 and

hiy hiz haz
H= | hiy hy hy; (5.203)
h13 has h33

is considerably more complicated. If h%z + h% + h%3 =0, H becomes diagonal and
|H| is obtained by simply taking the absolute value of the diagonal entries, so we
consider the case when h%z + h% + h%3 > 0. It is not difficult to obtain the character-
istic equation as

A3 +al?+bA+c=0, (5.204)
where
a=—(hi1 +hxn+hs3),
hit h hip h ha h
b— 11 7112 11 213 22 H23 : (5205)
hiz hy 3 h33 ha3 h33

¢ = —det(H).
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Using Cardano’s transformation A =yt —a/3, we rewrite (5.204) as

1 2 1
w+(b— gaz)u + (ﬁcf —zab+c)=0. (5.206)
Note that
1 1
b— §a2 = g(hnlm + hithss + hoohss — hiy — h3y — h33) — hiy — hi5 — h3,
< —hiy —his—h33
< 0.

The roots of (5.206) have relatively simple form, which gives the eigenvalues

A =24y/—1(b—1a?)cos($) - 1a,
Ay =24/ —3(b—3a?)cos( &) — L1a, (5.207)
Az =24/—1(b—1a?)cos(£5E) — 1q,

where

0 = arccos

To now compute Q, let

If ||v|| = 0, then
0 0 0
H—MI=|0hpn—A hxy ,
0 has  hy—4

which is essentially the same as (5.199) and has eigenvalues 0, A; — A1, and A3 — A;.
Like the 2D case, we can find an orthogonal matrix Q such that

0 0 0
H-MI=0|0Ah-24 0 |0,
0 0 M—A
and then
M0 O
H=0|0x 0|0 (5.208)
00 A3

Otherwise, for the case ||v|| # 0, we define a Householder matrix
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2
Q1=1— ——uu’
[aef

where
1

u=v+|v| sign(h;; — A1) | 0
0

and sign(x) = 1 for x > 0 and —1 for x < 0. It follows that
1
Q1V =V—u= —||V|| sign(h11 —)4) 0
0

Then O (H — A1) has the form

ai ap a3
Q1(H—MI)=| 0 axax |,
0 a3 as;

where aj; = —||v|| sign(;; — A1) # 0. We now define

1 0 0
=10 c2 5
0—S2€2

as follows: If a3, + a3, > 0, then

an an
) = > > 3 §2 = > 5 )
\ 922 taz \/ 43+ a3,

and we have

ar ar as
0201 (H - /’Lll) =1 0 4/ a%z Jra%z a3 + 52033
0 0 —S$2a23 + Ccra33

Since Q>Q1(H — A1) is singular, it must have the form

ar ap aps
Q2 01(H—MI)=| 0 \/d},+a3, craz3 + 52033
0 0 0

If a3, + a3, = 0 but a3; +a3; > 0, we define
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an3 ass
OQ=—"F—, N=—F—
2 2 2 2
\/ a3 +az \/ 923 T a3

and obtain

apl a as
Q01(H-MI)=| 0 0,/a} +d3,
0 0 0

If both a3, + a3, = 0 and a3; +a3; = 0, then we define

6221, S2=0

and have
aiy ap ap
QOiH-MI)=| 0 0 0
0 0 O

Thus, for all three cases 0,Q1 (H — A1) has the form

bi1 b1z b3
0201(H—MI) = | by by bo3
0O 0 O

Direct calculation verifies that 02Q1 (H — 2,1)Q1 O} has the same form, i.e.,

€11 €12 €13
0201(H—MDQOT0Y = | ca1 c22 €23
0O 0 O
By symmetry it follows that
cric20
Q201(H—MDQ{ Q5 = | c21 e 0|,
0 00

which has eigenvalues 0, A, — Ay, and A3 — A;. Finally, choosing Q3 such that

A — A 0 0
03 0:,01(H—MD)Q] 0203 = 0 A-40
0 0O 0

and letting Q = QlTQgQg, we obtain the eigen-decomposition (5.208), and then
compute |H| using (5.197).
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5.3.3 Smoothing

As in 1D, a smoother monitor function in multidimensions generally leads to a
smoother mesh. Once again, direct smoothing of the monitor function can be based
on use of the Laplace operator in the computational coordinate (cf. §2.5.2), i.e.,

CB2ANM — in Q.
{(1 B2A)M =M, inQ (5.209)

%—A: =0, ondQ.
where f is a positive parameter, Ag is the Laplace operator in &, and M and M are
viewed as functions on the computational domain €. under a continuous, global
coordinate transformation x = x(€) : Q. — Q (cf. §4.3). Generally speaking, the
scheme (5.209) is not economical, and a local approximation is often used instead.
For example, for a 2D rectangular mesh, we can use (cf. (2.138))

i+p

Z Z }/\l k|+[j— ”Mkz
M= f,,l J,f’ (5.210)
Y Z pli=kl+1j~]
k=i—pl=j—p

where y € (0,1) and p is a given integer. A similar scheme can be defined for a
general mesh .7;,. If w; is the patch of elements which contain the j-th vertex as a
vertex, then the smoothed monitor function can be defined as

|K| d+1

|w P M(xKJ), (5.211)
il Kew;

J

where xg ;, i = 1,...,d denote the vertices of K. A successful smoothing strategy can
be to consecutively repeat scheme (5.210) or (5.211) three or four times for each
step in actual computation.

5.3.4 Monitor functions for multicomponent solutions

The monitor function has thus far been considered for solutions having a single com-
ponent. When the solution has multiple components, one can construct a monitor
function based on some weighted norm of the solution vector, for instance, ) ; w,»ul-2
where w;’s are weights and u;’s are the solution components. Another simple but
conservative way is to define M = M(x) as an intersection of the monitor functions
associated with the individual solution components. This idea is similar to that used
in §2.5.3 for the 1D case (cf. (2.150)), but the calculation of an intersection of ma-
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trices is more complicated. A numerical method for approximating the intersection
is given by Borouchaki et al. [54]. The interested reader is also referred to Van Dam
[332] for discussion on this issue.

5.4 Monitor functions based on semi-a posteriori and a
posteriori error estimates

Recall that the definition of the monitor functions in §5.2 involves derivatives of the
exact solution. In practice, these solution derivatives are approximated from a com-
puted solution (see §5.3), and in this sense the implementation of a mesh adaptation
technique associated with the monitor functions is a posteriori. Still, it is often de-
sirable to develop monitor functions directly based on a posteriori error estimates
since special features of the underlying PDE can be built into the mechanism of
mesh adaptation. A posteriori error estimation for PDEs is a large area of research,
and in this section we study two such methods suitable for mesh adaptation, one
based on residuals and edge jumps and the other based on hierarchical bases of a
finite element solution.
For simplicity, the methods are described for a 2D model problem

(5.212)

—Au=f, inQ
u=0, ondQ

where £ is a polygonal domain and f is a given function, but it should be empha-
sized that they work for other elliptic PDEs in any dimensions. Recall that the weak
formulation of (5.212) is to find u € H} () such that

B(u,v) = (f,v), WweHNQ) (5.213)

where

B(u,v):/QVu-Vvdx, (f,v):/gfvdx.

We consider the linear finite element solution of (5.212). Let {.7},} be an affine
family of triangular meshes for . A linear finite element approximation «” on .7,
is then defined as u” € ." such that

Bu" Wy = (fV"),  whes! (5.214)
where the linear finite element space is defined as

S ={veH}(Q) |VIkoFx e P=Pi, VK € T} (5.215)
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It is easy to show that the error e = u — u" satisfies the orthogonality condition
B(" V) =0 whe. st (5.216)
and the error equation
B(e" v) = (f,v) —B@",v), YveHQ). (5.217)

5.4.1 A semi-a posteriori method

The first method is based on a semi—a posteriori error bound. The derivation of the
bound is similar to that for the a posteriori bound (2.264) in §2.9, except the current
situation is more complicated. Let IT; be the Px-interpolation operator associated
with .. From (5.216) and (5.217) it follows that, for any v € H} (Q),

B(e",v) = B(e",v—IT}v)
= (f,V—H]V) _B(uhav_nlv)

= Z/ (f(vfI'Ilv) fVuh'V(v—Hlv)) dx.
K 'K
Integrating by parts for the second term in the integral, we get
B(e"v) = Z/ (f+Auh) (v —TITv)dx — Z/a Vi -ng(v—Iv)ds, (5.218)
K 'K x JOK

where ng denotes the unit outward normal to dK. Define the residual 7 and edge
jump R" as

x) = f+Au", VYxeK, VK e 7, (5.219)
Vul'lg - h s g V. Yy € 0.7,\dR

Rh(x) _ u ‘K ng +u |K ngr, P A /Va 76 /’l\ (5220)
0 otherwise

where d.7,\d Q2 denotes the collection of all internal edges of .7, and K and K’ are
the elements sharing common edge . Then (5.218) can be written as

B(e"v) = ;/Krh(v—ﬂlv)dx— Z /Rh(v—Hlv)dS

v€d 7,
/ RMv—TI, v)ds>

_Z</ Py — Myv)dx — ~

yeal(
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Taking v = ¢ in the above equation, using Schwarz’s inequality, and noticing that
e" — ITye" = u— ITyu, we obtain

|eh‘12-11(g) :B(ehveh)
1 1
< Z (”rh”Lz(K)|M_H1u||L2(K) + D) Z ||R} |L2(y)||”_H1”L2(y)> . (5.221)
K

vedK

Note that this bound is semi—a posteriori since it involves the residual 7, edge jump
R", and interpolation error (u — ITju) of the solution u#. Once again, from Schwarz’s
inequality,

Y IR 2l = Tyl 12
yedK
1

2
A l
yedK ye&K

1 1
< ( ) IVIZIIR”IILzm) ( ) | ‘H — ||}, )
yedK yeak

Combining this with (5.221) and applying Theorems 5.1.5 and 5.1.6, we obtain

l—

rol—

hi2
|e ‘HI_Q

1 1ih
<CZ< 1||thL2 m Y |7|2||R'|L2<y>>

YedK

<kl [ (0 1)) |

1 1 1
CY N e+ X MR iy | 1Kt ((Fr)” [ Hic () g )
<\ [K|> K|, 5%
A regularization of this bound with a constant ¢, > 0 gives

1 1 1
") ~ C{ 1+ — 172w+ == X M2 IR 2
H(Q) ah|K‘% L*(K) (Xh|K| yezaK (1)

Ikl ()T [+ o ()] ) (5:222)

Following the same procedure used in §5.2, by minimizing this bound we obtain the
optimal monitor function as
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2
2

1 1 1 a2
Mg = |1+ 12w+ == XL 172 IR 2
< O‘h|K|% FET oK yezc;’K el

1

X det (1+ 1|H,<(u)> o [1+ 1|HK(M)] L5223
O O

The regularization parameter oy, can be chosen in the three ways discussed in §5.2.3.

This semi—a posteriori monitor function involves the Hessian matrix of the exact
solution, although its actual computation requires recovery of the Hessian matrix
from solution nodal approximations. The residual and the edge jump terms provide
a mechanism to incorporate the structure of the underlying PDE into the mesh adap-
tation.

It is instructive to compare this monitor function with that based on interpolation
error. Since m = 1 and g = 2, (5.143) gives

1
d+2

ani,2 1 d%rz 1
My = ||I+ —|Hk (u)| det (I+HK(u)|
ay o

X {I+ 1|HK(u)|] . (5.224)
Oy

Thus, the main difference lies in the first factor, which is the /2 norm of the regular-

ized Hessian matrix for Ml’é”i’z and a term involving / and R” in (5.223).

5.4.2 A hierarchical basis method

Assume that a reconstruction procedure Ry, is applied to the linear finite element
solution u” (e.g., see Huang, Kamenski, and Lang [182]), and assume that it satisfies
the following two conditions:

(a)Saturation condition. There exists a constant B € (0,1) such that
=R |1 o) < Blu—u | (q)- (5.225)
(b)For the Pg-interpolation operator IT; associated with " it holds that
LR =V, wWhe o (5.226)

The condition (5.226) can be satisfied relatively easily, and below we describe a
reconstruction based on hierarchical bases that satisfies this condition. On the other
hand, the saturation condition implies that the reconstructed solution, Rhuh, is better
than . While this appears to be a natural condition, it is known to be notoriously
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difficult to prove rigorously. The condition has been used by a number of researchers
in convergence analysis of various adaptive finite element approximations; e.g., see
in Dorfler and Nochetto [126], Dorfler [125], and Achchab et al. [1].

Under these conditions, it is straightforward to show that

1 1
h h_  h / h
|M—1/l |H1(Q) < 17ﬁ|Rhl/l —u |H1(Q) = 17B|Rhu1—H1RhM |H1(Q)' (5227)
That is, the finite element error is bounded by the computable interpolation error of

the reconstructed solution. If further we assume that R,u” is piecewise quadratic,
from Theorem 5.1.5 we have

5 | 21K (e (0" 1 (R Mir))

Once again, regularizing this bound with ¢y, > 0 and minimizing it, we obtain

u— 1|1 0 (5.228)

1 h 72 1 h
Mg = ||I + —|Hg (Ryu'")] det ( I+ —|Hg(Ryu")|
o7 (o7
1
xP+Hﬂ&ﬂ] (5.229)
oy

as the optimal monitor function. Notice that this monitor function is almost the same
as (5.224) except that the solution u is now replaced with the reconstructed solution
Rhuh.

We can now describe a reconstruction procedure based on hierarchical basis ap-
proximation. For a given edge y € d.7},, let the indexes of its two vertices be i and j
and the corresponding linear basis functions be ¢; and ¢;, and define the edge bub-
ble function associated with y by y; = 4¢;¢;. Note that y; is piecewise quadratic,
its support is K UK’ where K and K’ are the elements sharing common edge 7, and
it vanishes on all edges but 7. Let #"* be the linear span of the bubble functions
associated with all internal edges of .7,, and define 7" € #" by

B(Z" VMY = (V") =B VY, wWrew (5.230)

The so-defined z" can be viewed as a projection of the true error ¢’ onto the subspace
#" and thus an estimate to €. Once z;, is obtained, R,u"* is defined as

R ="+ 7. (5.231)
Since 7"

(5.226).

vanishes at vertices, we have IT;z" = 0, and thus Ry, satisfies condition
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Despite the fact that (5.230) defines a global system so its solution can be costly,
numerical results show that a few symmetric Gauss-Seidel iterations can be suffi-
cient for producing an approximation to z" good enough for the purpose of mesh
adaptation [182].

5.5 Additional considerations for defining monitor functions

In addition to error estimates, monitor functions can also be designed based on ge-
ometric and physical considerations to meet special needs in practical computation.
In this section we discuss two such situations.

5.5.1 Monitor functions based on distance to interfaces

When applying the MMPDE moving mesh method to phase change problems,
Mackenzie and his collaborators [47, 247] employ a scalar-matrix-type monitor
function

I (5.232)
1+ 3 x—x?
where 1) and u, are user-prescribed positive parameters, and x* is the point on the
(numerical estimate of the) phase front that is closest to x. The purpose of this mon-
itor function is to concentrate mesh points around the phase front. It is numerically
shown that u; controls the minimum mesh spacing while u, controls the rate at
which mesh clustering occurs.

Mx)= |1+

5.5.2 Monitor functions based on a reference mesh

There are a variety of situations where one needs to define a monitor function based
on an existing mesh. For example, in shape design [344] the shape changes from
time to time, and once modified, a new mesh consistent with the new boundary has
to be generated. One often wants the new mesh to be as close as possible to the
old mesh. One way to do this is to first compute the monitor function based on the
old mesh and then generate the new one using the equidistribution and alignment
conditions (4.74) and (4.75) for the computed monitor function. Another situation
where one wishes to construct a monitor function on a given mesh arises in the
numerical solution of PDEs. An adaptive mesh of possibly poor quality can often
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be generated using a simple method such as the method of characteristics (e.g.,
see Fletcher [148], Finlayson [145], and Anderson [14]). An adaptive mesh having
higher quality can then be generated using a variational method (as discussed in
Chapter 6) for the monitor function computed using the mesh of poorer quality.
A similar idea for generating adaptive meshes is used in the so-called reference
Jacobian method described in the next chapter.

Without loss of generality, we show here how to construct a monitor function
for an unstructured, affine reference mesh .7, on a d-dimensional domain £. The
development is based on the condition (4.35):

2
(F) T (F) = (5) " Mk (5.233)
Recall that this condition is used in §4.1 to determine an M-uniform mesh for a
given monitor function. We use it now for the converse: to determine Mg where F,/(,
associated with the given reference mesh .7}, is known. Since (5.233) is invariant
under a scaling transformation of M, i.e., M — ¢M for any nonzero constant ¢ (cf.
Theorem 4.1.2), M can only be determined from it up to a multiplicative constant.
In particular,
My =0(Fg) " (Fe)™', VK€, (5.234)

where 0 is an arbitrary non-zero constant. However, since our ultimate goal is to
generate a new mesh satisfying (5.233), we can simply choose 6 = 1 in (5.234) and
thus assume that

Myesk = (Fg) " (Fg)™', VK€, (5.235)

The nodal values of M can be calculated using volume averaging. Specifically, if @;
is the collection of the elements which have the j-th vertex as one of their vertices,
i.e., each ®; is an element patch associated with the j-th vertex, then let

ZKewj |K‘MK

(5.236)
ZKE(O]' |K|

Mier,j =

Finally, M = M,.¢(x) can be defined as a piecewise linear function.
The monitor function for a structured mesh can be defined similarly. In continu-
ous form, we simply let
Myep(x) =d7 1071, (5.237)

In other words, the monitor function is defined as the metric of the inverse coordinate
transformation.
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5.6 Biographical notes

The estimates for interpolation error in §5.1 and the corresponding optimal monitor
functions have first been developed in [193]; also see [178, 179].

Beckett and Mackenzie [42] appear to be the first to use a global or integral
definition of the adaptation intensity parameter «. It is extensively studied and ex-
tended to multi-dimensions in [175, 195]. The approach used in §5.2 for defining o,
is adopted from [175].

The monitor function (5.223) has also been obtained in [183] for finite element
solution of variational problems by minimizing a bound on the variation of the un-
derlying functional. The hierarchical basis a posteriori approach in §5.4.2 was de-
veloped in [182]. Cao et al. [83] study two a posteriori strategies based on elements
and hierarchical bases for computing monitor functions in the form of scalar matri-
ces. Tang [318] uses edge jumps to define monitor functions also in a scalar matrix
form. A newer method of computing the monitor function from an edge-based a
posteriori error estimate proposed by Agouzal et al. [7] deserves special attention,
although it is unclear whether or not the computed monitor function is optimal in
some sense. A number of heuristic strategies for choosing the monitor function (or
the metric tensor) are described by Frey and George [150].

5.7 Exercises

1. Verify Lemma 5.1.1 for any diagonal matrix S = diag(4y,...,A4).

Show that the higher order terms in (5.11) and (5.14) vanish for any quadratic
polynomial u on K.

Derive in detail the inequality (5.38).

Prove the second inequality in (5.23).

Complete the details of the proof of Theorem 5.1.4 to show (5.43).
Prove (5.51).

Prove that equality in (5.59) holds if the mesh satisfies (5.64) and (5.65).
Complete the proof of Lemma 5.2.1.

Prove (5.108).

10. Derive the asymptotic bound (5.136).

11. Derive asymptotic bounds (5.177) and (5.178).

12. Prove inequality (5.187).

13. Show that (5.195) reduces to (5.196) in 1D.

N

A S A O



Chapter 6
Variational Mesh Adaptation Methods

In this chapter and the following one, we discuss the general mesh generation prob-
lem. The first main class of methods we consider are variational methods. They
are applicable for either nonadaptive or adaptive mesh generation, and natural rela-
tionships between these two different goals are examined. While mesh generation
ideas generally apply for either the static or dynamic case, we often limit discus-
sion to static mesh generation since extending it to compute a dynamic mesh is
straightforward in principle using the MMPDE approach discussed in §6.1.2 (see
also see §2.3). Although variational methods have most commonly been used for
finite difference computations for structured meshes, they can also be employed for
unstructured mesh generation and adaptation (e.g., see Cao, Huang, and Russell
[81]) and for mesh smoothing (e.g., see Canann et al. [79] and Knupp [215]).

The variational approach is motivated by the fact that it is a very natural way to
formulate an elliptic mesh generation system which can incorporate mesh quality
control into the mesh adaptation. An elliptic system is advantageous for mesh gen-
eration because it generally produces a mesh with desirable smoothness properties
while allowing for specification of a complete boundary correspondence. This is in
sharp contrast to algebraic and hyperbolic mesh generators. An algebraic method
uses transfinite interpolation and generates a mesh which often lacks in smoothness,
while a hyperbolic system involves hyperbolic PDEs which only allow for speci-
fication of boundary conditions on inflow boundary segments and can produce a
non-smooth mesh if the boundary point distribution is non-smooth.

Variational methods have historically been the primary ones used for mesh gen-
eration, and a great many have been developed using a multitude of error based,
geometric, physical, and other considerations. A number of them have had good
success in applications, and they can often appear to give similar results when they
work. As pointed out by Brackbill [57], “the marginal utility of using an adaptive
grid over using a uniform grid is much greater than the marginal utility of using
one method for adaptive gridding over another. It is almost always better to use an

W. Huang and R.D. Russell, Adaptive Moving Mesh Methods, Applied Mathematical 281
Sciences 174, DOI 10.1007/978-1-4419-7196-2_6, © Springer Science+Business Media, LLC 2011
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adaptive grid of any kind than to use none.” On the other hand, methods can differ
significantly in reliability and robustness, depending largely upon whether or not
one can choose an appropriate monitor function. Making a suitable choice relies on
an understanding of how the monitor function influences the resulting mesh prop-
erties and how the underlying method is related to the solution error properties. A
major objective of this chapter is to understand some of these important issues for
the most commonly used methods.

With the variational approach for mesh adaptation, the adaptive meshes are gen-
erated as images of a computational mesh under a coordinate transformation be-
tween the computational and physical domains. This coordinate transformation is
determined as the minimizer of a so-called adaptation functional which is commonly
designed to measure the difficulty in the numerical approximation of the physical
solution, although it is often designed to have certain geometric mesh properties as
well. Generally, a monitor function is used to control the mesh concentration, so a
major focus is on studying how a given monitor function will effect the mesh for the
various methods.

Recall from Chapter 4 that the effects of the monitor function on the behavior of
an M-uniform mesh are characterized by the equidistribution and alignment condi-
tions (cf. Theorem 4.2.3). Moreover, it is shown in Chapter 5 that optimal monitor
functions can be chosen for M-uniform meshes based on error estimates or other
considerations. It is thus natural to consider algorithms for generating M-uniform
meshes for a given monitor function. This is the motivation for the development of
the equidistribution-and-alignment based method in §6.4. However, the equidistri-
bution and alignment conditions (as the basic principles for general mesh adapta-
tion), along with their invariances under a scaling transformation of M (cf. Theorem
4.1.2) and under rotation, translation, and dilation transformations of K (cf. Theo-
rem 4.2.2) or € (cf. Theorem 4.3.2), provide basic tools for use in understanding
other methods as well.

6.1 General framework for variational methods and MMPDESs

With a variational method, the coordinate transformation needed for adaptive mesh
generation is determined as the minimizer of an adaptation functional. Although
different methods use different functionals, most of them can be cast in the same
general form (see (6.11) below). Consequently, it is convenient to discuss some
common issues before individual methods are constructed. In this spirit, the next
few sections are devoted to the study of some general topics, such as Euler-Lagrange
equations, mesh equations, boundary conditions, moving mesh PDEs (MMPDEs),
existence of minimizers, and discretization and solution of mesh equations.
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Like in Chapter 3, most discussion in this chapter is given for the 3D case. Recall
that the formulas in 2D can be obtained by setting the third base vector to be the
unit vector a3 = a> = [0,0,1]7 and dropping third components in 3D formulas; cf.
§3.1.4.

We choose the approach of solving Euler-Lagrange equations for the minimizer
of an adaptation functional. Alternatively, one could find the minimizer by first dis-
cretizing the functional and then solving the minimization problem directly; e.g.,
see Castillo [90] and Azarenok [19]. Caution should be taken for the latter approach
since many discretizations such as a central finite difference discretization can cause
problems for minimization, such as strong decoupling or loss of integral constraints
satisfied by the underlying functional [90]. (These problems typically do not arise
with the Euler-Lagrange approach.) A way to avoid these problems is to directly
form the discrete objective function by mimicking the formulation of the continu-
ous adaptation functional [91]. Regardless, the minimization problem can be solved
globally or locally using a Gauss-Seidel-type Newton iteration or a preconditioned
Krylov subspace method [288]. Direct minimization has also been used with other
objective functions or with error bounds (e.g., see [36, 28, 330, 331, 329]), but the
existence of the minimizers and their convexity properties are generally more diffi-
cult to analyze than when working with the functionals directly.

6.1.1 General adaptation functional and mesh equations

The adaptation functional can be formulated in terms of either the coordinate trans-
formation x = x(&) : Q. — Q or the inverse coordinate transformation & = & (x) :
Q — Q., where as before Q. and 2 are the computational and physical domains,
respectively. The functional for & = & (x) has a general form

18] = [ F(VE.&x)dx ©1)
while that for x = x(&) has a form
T = | F(Vex.x.8)dE. 6.2)
Qc
where the Jacobian matrices
& 9& d&; dx; dx; Ox
nEd pae
—1 X X X
VE=J"= Tx?aT;aT; , Vex=J= TﬁTéTé ) (6.3)
8'53 953 aé} aX3 aX3 aX3

Txl 8x2 3x3 aél T{ZZ T‘S?ﬁ
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The determinant of J, or simply the Jacobian, is J = det (J).

It is important to emphasize that the functionals are mathematically equivalent
for suitable choices of the integrands F and F. For example, by interchanging the
roles of independent and dependent variables x and &€ in (6.1), from (6.3) one gets

im:/p«%@*gﬁjﬁ. 6.4)

Thus, the functional /[x] is equivalent to I[€] if its integrand is chosen as

F

F((Vex)™'&.x) J. (6.5)

Interestingly, most of the existing variational methods have been developed in
terms of the inverse coordinate transformation in (6.1). This partly originates from
Winslow’s early idea [341] of defining mesh lines so as to play the role of equipo-
tentials in a potential problem. For example, a 2D mesh is formed by intersecting
the “equipotentials” & = constant and 1] = constant with “potentials” satisfying
Laplace’s equations

’E  J%*¢

2’n  9™n
8x2+8y

=0, Fra T2 dy?

=0. (6.6)

It is easy to verify that these equations constitute the Euler-Lagrange equations for
a functional of the type (6.1) in the form

o= [ () oG ()]

In practice, the roles of the independent and dependent variables in (6.6), (x,y) and
(€,Mm), need to be interchanged because the node location is given by the mapping
x=x(&,n) and y = y(&,n) instead of the inverse mapping. This can be shown to
give the system

(x% —i—y% Jxee —2(xgxn +yeyn)xen + (xé —i—yé Jxnn =0,

(xp ¥ )vee —2(xgxn +yeyn)ven + (5 +YE)yng = 0. (6.8)

Another reason for the popularity of (6.1) is the fact that the alternative system

’x  9%x 2%y 9%y

which corresponds to the functional
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(a) (b)

1 I 7

Fig. 6.1 Meshes generated using systems (a) (6.6) and (b) (6.9) for a given boundary correspon-
dence. The computational domain €2, is taken as the unit square.

N : ax\> ax\? ay\? ay\?

Ix,y] _/:zc Kazg) + (817) + (ag) + <9n> ]dédn (6.10)
of the type (6.2), can more easily result in a folded mesh than system (6.6) when the
physical domain is concave (e.g., see Dvinsky [129] for explanation of this along
with some specific examples). Figure 6.1 shows meshes generated using (6.6) (or
(6.8)) and using (6.9). Note that the mesh generated using (6.9) is folded.

The functionals (6.7) and (6.10) are of course not equivalent, and the price paid
for the more robust formulation is that (6.8) is much more complicated to solve than
(6.9).

Following convention we restrict our discussion to functionals of the form (6.1),
although functionals of the forms (6.1) and (6.2) can easily be transformed into each
other. Rewrite (6.1) in the slightly different form

1€ = /QF(al,a2,a3,J,x)dx, (6.11)

where the functional depends explicitly upon the base vectors a’ = V&;, the Jacobian
J, and the variable x. As we shall see, the dependence upon x often arises through
the monitor function M = M (x).

To derive the Euler-Lagrange equation for the functional, recall that

J=a,-(@xa3), J '=a'-(@®xa®).

Letting 6 be the variation operator and using the relation (3.7), we have
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87! = (8a")-(@* xa’) + (8a%) - (@’ xa') + (8a°) - (a' x a?)

= i(&z’) (@’ xd") (i, J,k) cyclic

Thus, the first variation of the functional (6.11) has the form

8=,

3 oF

Z '+6J] dx

3
Yy oF -8a —J? ‘9F61

Q|5 dal aJ
3 [dF JF ;
= /Ql; {aai—JaJal} -6a'dx
3 r9gF  JF

3 oF aF
IV‘[aaf 27 }55'””‘

I
S

=

3 JoF aF
+ /m;m [Qa’ 57 } 6&,ds, (6.12)

where Gauss’ theorem has been used in the final step. Setting the first variation to
be zero for all admissible 6&;, we obtain the Euler-Lagrange equation as
JF JoF )
-V. {8 I—Jaja,} =0, i=1,2,3. (6.13)
The unknown function in (6.13) is the inverse coordinate transformation & = & (x),
$0 to obtain a mesh equation in terms of the coordinate transformation x = x(&),
which gives the location of the mesh nodes directly (see also §3.1 and (3.38)), we
need to interchange the roles of dependent and independent variables.
From (3.9), the mesh equation (6.13) in conservative form is

. JF 8F

—=Y — |Ja/ — - = =0, i=1,23 6.14

22 e i Yo ’ (619

where a'’s are viewed as functions of a ;’s through the relations (3.7). Since al-a;=
0;; (again by (3.7)), this equation simplifies to
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1 d < aF 1 a aF
S—— R a’ - 295 _ P

To derive the non-conservative form of the mesh equation, use (3.8) for V in the
first term and (3.9) in the second term of (6.13), and in a similar way as for (6.15)
obtain that

9 OF 10 (,0F\ . .
—Z 3E 34 J8§,<J >_o, i=1,2,3. (6.16)

Note that
d OF d%*F aa d0%F aJ J0*F ox

3% 9a ~ L 3a9a" 3F, ag 5407 98, T daiox 98, 17

where the 3 x 3 matrices 891 SaF and - a , which are not necessarily symmetric, are
defined as

9*F _ 9*F 9°F 9’ F 6.18)
da'da* ), ., d(a)nd(a),’ daiox mny 9@)m0x,” '

Here, (a'),, denotes the m-th component of a’ and x,, the n-th component of x.
Completing the derivation requires the two identities

J . da;
—=VYJd —, 6.19
98 LG, (©19)
da' . dag\
These follow from
ﬂ = ial . (az Xa3)
26 9§

Z gg; (a; x ay) (i, j, k) cyclic

iaai

and, from (6.19),
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3‘“_3<1

4 % ak> (i, J,k) cyclic

f—l(a-xa)ﬂquaa] +1 day

- PXA) GE Ty g M T Y 58

- 1 8J 8aj i j i 8ak

——7 8751 aélx(a Xa) ( Xa)XTQ
+ .

) ) )
o 851 agl aél
. da;j da;\
|52 ) (@58 )
AV AW
+K aa)“ (“ aa)“}
—_(‘9“) (af ‘”f)af (af.a“k)ak
B & & &
_‘;( a@)
Substituting (6.19) and (6.20) into (6.17) gives
d JOF ’F [ . Oday
9E; oa' __kzaaiaak“ (“ 'agj)

N Z O'F (.98 9°F ox
2091 \“ "9E; ) " 9aiox 9,

Similarly, for the second term in (6.16) we have

19 (,0F 20F J°F . da
a5 (757) = (357 + 5 ) 2 (@ 5¢)

J’F « 9dag J’F  ox
JZ(aJaak a) (a 'ag,-)”aJax'aé," (6.22)

Inserting (6.21) and (6.22) into (6.16) and recalling that a; = dx/d&;, we obtain

(6.21)
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2 ' 2 2
Zl; <(a )Tai ;Zk ) (ak)T—J((aJ)T i >(aS)T‘| Ix
7S

da'dJ] 9&;0&,
d°F \ ox
_ T el

Z ( 8a’8x> dé;

w7 O°F 20F 9°F d°x
(@) S ) @)+ (355 + 5 ) @ >T]

a7 9&id&;
AN S
ajox) 98— T o7

These equations can be combined into a single vector equation by multiplying (6.23)
by a; and summing over i, giving

o (A P (L < P .
X |Fawr

>

(6.23)

o
dE;

L (7 575 ) <k>T+"2<53§+82F)a,~<aS>T] s

adJ? 0&idé;
d0%*F ox
+J):a, (ajax) 9 = 0. (6.24)

daiox

Finally, since

iy J’°F | ox _ J°F
Z[Z“’ daiox | IE; ;“'(“j) Jaiox’

:Za,((a)T O°F )

& 8a18x
0%F ox
EE (@) i) 55

by rearranging the indices we can simplify (6.24) to obtain the mesh equation
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I’F . J’F : °x
iNT j KNT T T

L [ ( ) S@aa” )“S(“) 7L <(“) e aj) a;(a’) 1 IEIE,

XY (@) ) 52

- dalox ax ¢

wr o, p20F I’F (T 9’x

+Zj ;( 9704 k) al@) +J (J a7 "o )4 @) | GEaE

9%F ox
) (am;:) 9E,

This non-conservative equation can be written in the more concise form

=0. (6.25)

ZA ”aglag, +ZB 85, 0, (6.26)

i

where the coefficient matrices

A=Y ((ai)T 832;;/( ) _]Z ( aigJ) (@)’

k,s
20F 0°F :
o / kNT 2 (=Y T
JZ(“ 99a k) @)y +J <J81+&12> (@)
0’F J%F
L NT )
B zk:((“) aaiax“") “"‘(afax) : (6.27)

A Special Case: We derive here the form of this mesh equation for the important
special case where F has the simpler form

F(a'.a’,a’,J.x) = Fi(p,B)+F(p,J), (6.28)

where p(x) = y/det(M(x)) is the mesh density function associated with a given
monitor function M = M(x) and

B=Y @) M 'd =Y (V&) MV, (6.29)
i i
As we see later in this chapter, this form characterizes many of the popular adaptive

variational methods, with these terms naturally appearing in a functional to represent
the equidistribution and alignment conditions (4.74) and (4.75). Since

9B

3 M~ a’,

we have
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aF o aF] .
8a58ak_48ﬁ2 (M~ a)(M a) +28ﬁ O
Thus, the first term of A; ; is
. I2F i
;((al)Taasaak > (ak)T
(9 F Z< M las) (M 1 k) aj) aS(ak)T
aFlz e 15ka’)ag(ak)T
2
8 F1 Z ) ((aj)TM—lak) (@)’
‘9Fl T L @m0 aa”
82F1 i 1 T
153 Lala) ('a) ('@ e
+2@ ((@")"M'a’) Zak(ak T
ap T
9°F

291

i 1 JdF ; .
=45 (1) () Vet 255 (@) M la) 1L (630)

Ip

KT = I is used in the last step.
. Since

where the fact that Y, ak(
F

o 9 N
V:;a‘ 7. and o =Y (@)

we have



292 6 Variational Mesh Adaptation Methods
r_oor
daldx, Jdx,dal
G
—288;21M : ’gﬁ aa;? M ’gzjtzaag%ai
—2‘2;21M‘ Zl‘,(a’)TagglalJrz;;gl M a ’g)’; 2%1;1831; a
2‘3;2‘M— Z TZ aM_ l+zaa;§;M—1 ’Z( N 32
1
aF, Z ”a(;wgs y
1
2[‘35;‘ g Mg ‘
a0 () )
and
e = L[5 0”@ B
ey 8 ()]

Since (a*)Ta; = 84,
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9*F
;((a) daiox | )
9*F 1 T oMt
= 2 M~ a’ (@) a a a
=1 aﬁz( ) ( ) kZ( ) a&s
PR T gt i\ s, OP oh OM" N\ o
P2apap @) M) (@) aGe +2gp @) (% <)@l
82F1 : oM™!
_ 2z 1 ( )T Mflaz (a )T l
L |Pap @) (ML) g
d°F - dp . IF (aM ! )}
+2 M~ 'd) S +2=(a i
apap @) )55 255 ) (G
I’Fi (T g1 i ( roM”! d
= 22— ((@)' M 'a (@)’
Zk: I dB2 ( ) zz: &,
PR [, dp  OF [ oM,
#2555 (1@7070) 5 255 (@ e (@30
For the term %,we have
9’°F  9°F, dp  I*F Ya
9Jox  dJdp ox 8J8p ags
and therefore,
2F\" ox IR rop
;“’(afax) 98 9Jdp ;“’(‘” 98
82F2 ap
= 9Jdp Zl.:“"a?i
0°F, « dp ox
= 5799 2 Y 3E 5e (6.32)
Using (6.30)—(6.32) and the fact that a Jal =0 and aJa + = 0 for the special

functional form (6.28) under consideration, the mesh equation in non-conservative

form is
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I°Fy / My aFl NT g1
%48[32 (M~'a') (M 'a Za 8[3 ((a)'M~'a')1
(20 PR ] 0%

+ (J o7 T or )4 | FEaE

02 . 790 -1

[

2 -1
42 J°F ((ak)TM—lai) 87p+2@ ((ak)TaM ai)] ox

dBap & Ip I&k &
;R 9p Ix
818/9 Y 5e =98 O (6.33)

Writing this in the concise form (6.26), the coefficient matrices for (6.33) are

8 F] 8Fl

Ajj _4a[32 (M~'d') (M 'a’) Za HW (@) M 'a))1
20F J*F IN:
+7 <J8j_+&12>axa)’

2 -1
2%[){;1 ((ak)TM—lai) <Z(al)T agék al)

l
PR/, ot ap oF roM !
#2355 (@) 322 G0 (@ e ) |1
9°F, dp
979p 9& "

Bi=-Y
k

+ I (6.34)

where [ is the 3 x 3 identity matrix.

6.1.2 Moving mesh PDEs

In this subsection we extend the above framework to the case of a time-dependent
coordinate transformation x = x(&,7) having an inverse & = & (x,7), which is the
typical situation arising when solving a time-dependent physical PDE. The coor-
dinate transformation can again be determined through one of the mesh equations
(6.13), (6.15), (6.25), or (6.33), but with the monitor function now time-dependent,
i.e., M = M(x,t). When discretized in space, these mesh equations lead to a system
of algebraic equations and form a DAE (Differential-Algebraic Equation) system
when combined with the physical PDE. As previously discussed in §2.3.1, such a
DAE system is often difficult to integrate, making it attractive to use a modified mesh
equation which involves the mesh speed, giving a system of differential equations
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to integrate after discretization in space. This motivation has led to the development
of so-called moving mesh PDEs or MMPDEs. Recall that another reason for this
approach is that the mesh equations are highly nonlinear, and a direct application
of Newton’s iteration on an algebraic system of discretized mesh equations may en-
counter difficulty with convergence, especially when the monitor function has large
variations in space. An effective way to modify the mesh equation is often to intro-
duce a pseudo-time variable and use the continuation method on it. Thus, in either
case one encounters a mesh equation involving mesh speeds.

In §2.3, 1D MMPDE:s are defined as modified gradient flow equations for the
adaptation functionals. This is also straightforward to do in the multidimensional
case. Specifically, we define an MMPDE

% 1w
ot tp(x,t) 8E’

(6.35)

where p = p(x,¢) is a balancing function (discussed below), T > 0 is a user specified
parameter for adjusting the time scale of mesh movement, and g—é is the functional

derivative of I with respect to the unknown function &. For the general functional
defined in (6.11), its functional derivative equals the left-hand side of (6.13), i.e.,

51 V.[8F IF }

6751- = — ﬁ —Jwal’ .
Thus, the MMPDE (6.35) is
95 1 oOF  OF 1 .
i {8ai JaJal} . i=1,2,3. (6.36)

Next, the dependent and independent variables in (6.36) are interchanged to ob-
tain an MMPDE in terms of the coordinate transformation x = x(&,7). Recalling that
the mesh speeds x and &, are related through equation (3.16), which is

, 9&i
x=-J§ = _X["aij’

we obtain the semi-conservative form of the MMPDE

o OF OF
= e o G 5] ¢

or from (6.15),

o [« o (., oF\ @ (,0F




296 6 Variational Mesh Adaptation Methods

The MMPDE can also be cast in the non-conservative form

1 0%x ox
*= o) |4 aEaE T EPGE | (39
where the coefficient matrices are given in (6.27) for the general functional (6.11) or
in (6.34) for the special functional (6.28). Note that (6.37) or (6.39) can be regarded
as a multi-dimensional analogue of MMPDES, and when it can be done without
confusion, we shall refer to this form of the multi-dimensional MMPDE as simply
MMPDES.

Choice of the balancing function p = p(x,7). Ideally the function p = p(x,1)
should be chosen so that all the mesh points move with a uniform time scale because
an MMPDE having this time scale could be integrated numerically more easily and
more reliably with a constant value of 7. Unfortunately, it is unclear mathematically
how to make a PDE have a uniform time scale. We use here a heuristic, spatial
balance criterion from [175]; namely, p is chosen such that the coefficients in the
mesh equation, especially those of the second order derivatives, change evenly over
the spatial domain. In this way, the MMPDE behaves more like a diffusion equation
with an almost constant diffusion coefficient. For example, to spatially balance the
MMPDE (6.39) (or (6.38)), we can choose

pxt)= Y [IAi I3, (6.40)
i,J

where || - || denotes the Frobenius matrix norm. This choice emphasizes exclusively
the second order derivative terms of the coordinate transformation. An alternative is

plx.t) = \/Z||Ai,j||12!?+Z|Bi||12¢- (6.41)
i,j i

However, since A; ; and B; have different dimensions, the roles they play in (6.41)
can differ significantly.

Choice of the parameter 7. The parameter 7 provides a mechanism for the user
to adjust the time scale of mesh movement. The smaller 7 is, the faster the mesh
responds to changes in the monitor function (and therefore, to the physical solution),
and the stiffer the MMPDE becomes. On the other hand, for a very large value
of 7, the mesh will change slowly. An optimal choice of T often requires some
tuning. Fortunately, numerical experience shows that mesh movement is not very
sensitive to this parameter, and a value in the range [10~3,10~!] works well for most
problems. Moreover, as in the case of the numerical solution of problems having
blowup solutions, the parameter T can be chosen to have a special dimension or to
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be dimensionless using a dimensional analysis of the underlying PDE and MMPDE
(cf. §2.8). In the latter case, a special form of MMPDE and monitor function is taken
such that choosing a proper value for the dimensionless parameter is relatively easy
and robust.

6.1.3 Boundary conditions for coordinate transformation

A complete specification of the coordinate transformation requires supplementing
the mesh equations with suitable boundary conditions. The simplest boundary con-
ditions are of Dirichlet type. If I is either the boundary of the entire physical domain
Q or a portion of it, with I its counterpart for the computational domain 2., then a
Dirichlet boundary condition for I" has the form

=g(&.1), onI; C Q. (6.42)

where g(&,1) is a given function. Boundary points specified by (6.42) are generally
not adaptive to the physical solution, and they stay fixed when g is independent of ¢.

Boundary points can also be specified through the natural boundary conditions
for the functional (6.11). Specifically, if

y(x,1) =0 (6.43)

denotes the equation implicitly defining the boundary surface I', then applying the
variation operator to it gives

Vy(x,1)-0x=0, Vxel.

Since ox =Y, g—g =Y,;a;6& and Vy =« n, where n is the outward normal to the
surface,

Y (a;-n)8& =0, vxeT. (6.44)

i

Setting 81[€] = 0, (6.12) and (6.13) imply

JdF JdF

/,mz {J ]5&615 0 (6.45)

for all admissible functions 6&; satisfying the constraint (6.44). This can be shown
to imply that
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JF JF

(a)-n) (aaz-n) = (ap-n) (8(11.'1)’ onl (6.46)
JF JF

(ai-n) (8413.") :(a3~n)(aal~n), onT. (6.47)

The boundary point distribution on I" is then determined from (6.46) and (6.47) and
the boundary equation (6.43).

Orthogonal boundary conditions are useful in some situations. Without loss of
generality, we assume that I coincides with a coordinate plane in the computational
coordinates, i.e.,

&1 (x,r) =0. (6.48)

Then the orthogonality conditions require that the two sets of coordinate surfaces
&> (x,t) = constant and &;3(x,r) = constant
be orthogonal to the physical boundary represented by (6.48). This leads to
V& -VE =0, VE-VE=0, onl

or
a'-a*>=0, a''a®>=0 onTr. (6.49)

An alternative way to implement orthogonal boundary conditions is to use a pro-
jection method. With this method, the locations of boundary points are obtained
by projecting the mesh points which are inside the domain but next to the physi-
cal boundary onto the boundary. This method is easy to implement and often very
effective.

Finally, boundary points can be distributed according to a lower dimensional
mesh equation or MMPDE, e.g., see [189]. To illustrate, consider the problem of
distributing the boundary points on a boundary surface I" in 3D. A 2D mesh equa-
tion or MMPDE can be used for I'". The monitor function needed for the 2D mesh
equation can be defined by projecting the 3D monitor function M = M(x) onto I',

ie.,
T

M = [iﬂ M@)[t.12], Vel (6.50)

where #| and ¢, are two normalized, orthogonal directions tangent to I".
6.2 Existence of minimizer

Aside from the obvious practical desire to properly concentrate the mesh while con-
trolling the mesh quality, there is the fundamental theoretical issue of how to select
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an adaptation functional for which the existence of a minimizer is ensured. As we
discuss in this section, this is a major reason why one cannot simply choose any
error bound for an adaptation functional. Fortuitously, however, the existence of a
minimizer for many adaptation functionals can be proven from standard theory in
calculus of variations and mathematical elasticity.

6.2.1 Convex functionals

Developing the basic existence theory requires some theoretical tools, beginning
with convex functionals for systems. Assume that Q C R? is a bounded, open
set with Lipschitz-continuous boundary d. Consider an integral functional of the
form

Iw] = /QL(Vw7x)dx (6.51)

for function w : Q — R3, where L : R¥*3 x R3 — R is a smooth function and the
gradient

dwy dwy 9wy

8x1 axz a)@

Vw = | 272 9w 9wy
- 8x1 8x2 aX3
Jwy dws Jwy

axl axz a)@

Note that we assume here that L does not depend upon w explicitly. Moreover, while
the functional is expressed explicitly in terms of the independent variable x, the func-
tion w = w(x) can be given either in terms of the inverse coordinate transformation
& = & (x) or the coordinate transformation x = x(&) (where & is the independent
variable) — cf. §6.1.1.

Ensuring existence of a minimizer can be closely associated with the concepts of
coercivity and convexity of the functional. Loosely speaking, coercivity ensures that
the functional grows rapidly as ||Vw|| — oo, so there exists a bounded minimizing
sequence of functions. Convexity provides a kind of compactness guaranteeing that
the minimizing sequence has a convergent subsequence in an infinite dimensional
function space.

More specifically, for a given number p with

1< p<oo,

the function L (and functional I[w] in (6.51)! is said to be coercive if there exist
constants o > 0 and 3 > 0 such that

! Following convention, the definitions of coercivity and of convexity for the function L and for
the corresponding functional are synonymic.
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L(Px) > a|P||P—B, VYPeR*3 xecQ, (6.52)

where || - || denotes a matrix norm. The function L is said to be convex if

0’L
5= (P.X)Gi,jSmn =0,
ljzw‘:n api,japmm( )Gi,jEm,

VP=(pi)), E = (&) eR¥3 xR’ (6.53)
By convention, we call (6.52) and (6.53) the coercivity and convexity conditions,
respectively.

The coercivity condition implies that w € W7 (Q;R?) when I[w] < co. Thus, the
admissible set for a Dirichlet boundary condition can be defined as

o ={weWP(Q;R¥) |lw=gondQ}, (6.54)
where g € W!'7(Q;R3) is a given function.

Theorem 6.2.1 (Existence of minimizers of convex functionals) Assume that
L = L(P,x) satisfies the coercivity condition (6.52) and convexity condition (6.53),
and assume further that the admissible set </ is nonempty. Then there exists a min-
imizer w* € of satisfying
Iw*] = inf I[w].

wed

Proof. See Evans [137]. 0

A uniqueness result for a minimizer, which requires a stronger convexity assump-
tion and applies for a smaller class of functionals, is given in the following theorem.

Theorem 6.2.2 (Uniqueness of minimizers of uniformly convex functionals)
Assume that L = L(P,x) is uniformly convex in the variable P, i.e., there exists a
constant 6 > 0 such that

Z azL (Px)é é >GZ§
lJmnaP:,jap,,,n i,jSmn = 2,

VP = (pij), E=(&)) € Rm,x eR’. (6.55)

Then if the admissible set <f is nonempty, a minimizer w* € & of the functional I|w]
in (6.51) is unique.

Proof. See Evans [137]. 0

The following lemma is handy for proving the convexity of a functional.
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Lemma 6.2.1 Suppose that a given function g(P,x) € C*(R3*3 x R;R) is con-
vex in P and a function f € C*(R x R;R) satisfies

af *f 3x3
a*g(g(Rx)vx)ZO, 97 5(g(Px),x) >0, VPER™ xeR (6.56)

Then the composite function fog = f(g(Px),x) € C2(R¥3;R) is convex in P.

Proof. From the chain rule,

d(fog) Jf

_ 98
api,j - Tg(g(Prx)ax)

api,j

and
_ Pz
&pi,japm,n .

dg dg  Idf

d*(fog) _ 9*f
api,j apm,n + aig(g(Pax)vx)

i,jO9Pm,n

It follows that, for any & = (&; ;) € R¥*3,

9*(fog)
— 97 P7x i iSmn
i,j,m,n api,japmln ( )‘5 ,J§

22 f
)y

A ?(g(va)wx)
i,j,mn

dg dg
Px
api,j( )apmn

(P, x)éz ]ém n

2

+ Z )&(va)gi,j‘gm,n

zjmn api,japm,n

2 f dg

- a—gzagmx),x) (Z 5

ij 9Pij

8f
9g 2: Ipi

i,j,mn Japm”

2
(Pxﬁw>

(Px)&i jEmn

>0

)

where in the last step we have used (6.56) and the convexity condition on g. Hence,
fogisconvex in P. 0
6.2.2 Polyconvex functionals

A number of adaptation functionals are of a type which, though not convex, can
nevertheless be shown to have a minimizer. The distinct features of this type of
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functional are that they explicitly involve the determinant of the gradient and are
polyconvex.
We first consider functionals whose integrand is of the form

L(Px) = F(P,det(P),x), YPeR>3 xcQ (6.57)

where F : R¥3 xR x 2 — R is a smooth function. The function L is called poly-
convex if F(P,r,x) is convex in variables P and r, i.e.,

J*F J’F J’F 5
i,j%’n m (Prx)&i jEmn+ 212;, W (P,r,x)&i jn + 57 (P,r,x)n

>0, VYP=(pi,),E= (&) R xcR rnnecR. (6.58)

Theorem 6.2.3 (Existence of minimizers of polyconvex functionals) Assume
that3 < p < oo (2 < p <ooin2D)andF in (6.57) satisfies the coercivity condition
(6.52) and is polyconvex. If the admissible set </ is nonempty, then there exists a
minimizer w* € o7 satisfying

1w :wig;l[w].

Proof. See Evans [137].

Next, consider functionals with integrand of the form
L(Px) = F(P,Cof (P),det(P),x), YPERY? xcQ (6.59)

where F : R¥3 x R¥3 x Ry x Q — R is a smooth function, R, = (0, 4o0),
R3*3 = {P € R¥*3; det(P) > 0}, and Cof(P) is the cofactor of P, which is defined
as Cof(P) = det(P)P~T if P is invertible. The motivation for considering this type
of functional is that one can show that they have a minimizer with the desired prop-
erty det(Vw) > 0, which corresponds to the (local) non-singularity of the coordinate
transformation when used in the next subsection to study mesh adaptation.

The definitions of coercivity, polyconvexity, and the admissible set are extended
to this type of functional as follows: A functional in (6.51) with L in (6.59) is coer-
cive if there exist constants o >0, B, p > 1, ¢ > 1, and s > 1 such that

L(Px) > o (||P||” +||Cof(P)||? +det(P)*) + B, VPERY3 xcQ. (6.60)

The function L is polyconvex if F(P,Q,r,x) is convex in the variables P € R3*3,
Q € R¥3, and r € R,. For dQ = I) UTy with |Ip| > 0, from (6.60) we define the
admissible set as
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o = { wiP(Q:R%):  Cof(Vw) € LY(Q); det(Vw) € LY (Q);
w=gonlp; det(Vw)>0a.e.inQ } (6.61)

Theorem 6.2.4 (Existence of minimizers of polyconvex functionals) Assume
that L has the form (6.59), satisfies the coercivity condition (6.60) with p > 2, ¢ >
%, and s > 1, and is polyconvex. Assume further that L satisfies

lim  L(Px) = +oo. (6.62)
det(P)—0+
If the admissible set <f defined in (6.61) is nonempty, then there exists a minimizer
w* € & satisfying

Iw"] :wig/[w].

Proof. See Ciarlet [105]. 0

6.2.3 Examples of convex and polyconvex mesh adaptation
Jfunctionals

In this subsection we study several mesh adaptation functionals which are coercive
and convex or polyconvex. These functionals are formulated in terms of the inverse
coordinate transformation. The correspondences between the general notation in the
two previous subsections and that for the examples here are as follows:

w=wx) «— &=§()

Vw s VE=J! — P

Cof(Vw) «— CofJ')=1J" «— (Q=Cof(P)
det(Vw) «— detd =71 «— r

(6.63)

For theoretical purpose we assume here that the monitor function is chosen such
that
ml <M(x)<ml, VYxeQ (6.64)

for two positive constants m and 7.

Example 6.2.1 Suppose that L is given by

4
2

L(VEx)=wx) (e (T 'M1TT))2, (6.65)
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where p > 2 and w = w(x) is a given strictly positive function, i.e., w(x) > w > 0.
Recall that
J T =VET =[VE V&, VE].

From the definition of f in (6.29),

w(@ M) =Y VEIMTIVE =BT, (6.66)

so the corresponding adaptation functional can be expressed by

[S'aS]

1E] = /Q w(x) (ngiTMlv;) dx. (6.67)
Since
Pil
B(P)=tr(PM'P") = Y [pit, pia, pislM | pia (6.68)
i Pi3

for any P € R3*3 it follows from (6.64) that

L(Px) = w(x) (B(P))

14
2

Di
_p
> wim 2 Z[Pi,h Pi2, Pi3) | pi2
! Pi3
= wim £ |P|}.
Thus, L satisfies the coercivity condition (6.52).
Moreover, for any £ = (& ;) € R3*3,
92 B gi,l o
Z 3 'B(g ) éuékl—zZézl‘gzZéS W&o | >om 2|7,
i,j,k,l Pi,jo Pk, 51‘ 3

which implies that §(P) is uniformly convex. The convexity of L follows from
Lemma 6.2.1.

Hence, the mesh adaptation functional (6.67) is coercive and convex. From Theo-
rem 6.2.1, if the admissible set <7 defined in (6.54) is nonempty, then the functional
has a minimizer in .7 0

Example 6.2.2 Consider the integrand L for I[§] = [, L(VE,x)dx now of the
special form (6.28), i.e.,
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L(V&.x) =Fi(p,BU")) +F(p,J), (6.69)

where p (x) = /det(M) and B(J~") = L, (VE)TM~IVE; (cf. (6.29)).
From the previous example, (P) is uniformly convex. Thus, if

oF, 0%k, 02 1
W(pvﬁ)zoa Tﬁz(p7ﬁ)20a WFZ(pa;)ZOa
Vp,BER,reR (6.70)

then Lemma 6.2.1 and (6.58) imply that the function (6.69) is polyconvex. If, for
some constants C > 0 and p > d (where d = 2 for 2D and d = 3 for 3D), F; and F>
further satisfy

4
2

1
Fi(p.B)2CB2, Flp,)20, Vp,BeRy,reR (6.71)
then L satisfies the coercivity condition (6.52). From Theorem 6.2.3, the functional
1[€] associated with (6.69) has a minimizer provided that the admissible set .« is
nonempty.
An important case is the functional

d
18] = /Q p(Z(Vé,-)TM‘IVé> +(Jg)2 dx, (6.72)

i

which is an adaptation functional developed directly based on equidistribution and
alignment — see (6.113) in §6.4. It can be cast in the form (6.69) with

P 1 2
Fl(paﬁ):pﬁ27 Fz(p7;)257 p:2d
It is easily verified that they satisfy (6.70) and (6.71), so the functional (6.72) is
coercive and polyconvex. 0

Example 6.2.3 The adaptation functional motivated by stored energy functions
for hyperelastic materials [105] has the integrand

L(P,x) = F(P,Cof(P),det(P), ) (6.73)
= wi(x) (tr (PM'PT)) % wy(x) (tr (Cof (PM~1PT))) 2
+ wy(x)det(P)* +wy(x)det(P) ",  VPERYS xec Q. (6.74)

Here, w;(x) > w; >0,i=1,...,4 are given strictly positive functions and p, g, s, and
t are constants satisfying
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p>2, g>——, s>1, t>0. (6.75)

Note that
lim  L(Px) = +oo.
det(p)—0+
Using the same procedure for proving the coercivity of 3 (P) as in Example 6.2.1 we
can show that L(P,x) satisfies the coercivity condition (6.60). Furthermore, given
the function F = F(P,Q,r,x) : R¥3 x R¥3 xR, x Q — R in (6.73), for any
E=(&),®=(¢;;) € R¥3, neR, andx € R? we can show

Z éz;émn"‘ Z

1]mnapl}apm" i,j,mn qlla

)

z]mngpl]aqm"

2 2

d°F
¢1,j¢’mn 92 n2

d°F
5——=—6i,jPmn +Z o (9 giim ;W@JT] >0.(6.76)

This is because the last three terms are zero, the first two terms are greater than zero
(due to the fact that F' is convex in P and in Q), and

2
DT = [sls— 1pws(e 2 bt el 20,

VreR,, xeRY neR.

Inequality (6.76) implies that L is polyconvex.

Combining the above results, we conclude from Theorem 6.2.4 that the func-
tional for (6.73) has a minimizer in the admissible set .’ defined in (6.61) as long as
the set is nonempty. It is emphasized that such a minimizer satisfies det(Vw) > 0 for
almost every point in £2, meaning that the coordinate transformation is nonsingular
locally for all points in £ except for a zero-measure subset. 0

6.3 Discretization and solution procedures

In this section, discretizations of the MMPDEs given in §5.1 and some solution
procedures are studied. Those for the time-independent mesh equations (6.15) and
(6.26) will not be considered separately since their solutions can be obtained as
steady-state solutions of the corresponding MMPDEs. Moreover, as previously
mentioned, Newton’s method to solve the highly nonlinear mesh equations often
fails to converge. A better solution approach is generally to use a continuation
method, which amounts to simply solving the MMPDEs, where time serves as a
natural choice for the continuation parameter.
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Both finite difference and finite element methods are considered for spatial dis-
cretization of the MMPDE:s. For temporal discretization, only the two simplest in-
tegration schemes, Euler’s method and the backward Euler method, are considered.
This is in part because the MMPDE:s are only auxiliary equations for which it is nor-
mally unnecessary to integrate to high accuracy. Euler’s method and other explicit
schemes have the advantage that only the evaluation of the residual is required. On
the other hand, the backward Euler method and other implicit schemes, which re-
quire solving systems of nonlinear equations, have better stability properties and
allow larger time steps.

It is assumed that a suitable underlying monitor function has been chosen. For
simplicity, only the two-dimensional case is considered, but extension to three di-
mensions is straightforward.

6.3.1 Finite difference methods

Finite difference discretization of the MMPDEs bears much similarity to that for the
physical PDEs discussed in §3.2. Specifically, we assume without loss of generality
that the computational domain €. is taken as the unit square and a rectangular mesh
is given thereon, i.e.,

%C: é]:(]_l)Aévnk:(k_l)ATL j:lv"~7J7k:1a"'7K7

where A =1/(J—1), An =1/(K — 1) for given positive integers J and K. The
goal is to compute the corresponding structured moving mesh

Tht): (xja(0),y5x(0) = (x(8jsMust),¥(EjsMest)), j= 1, ] k=1,...K,
(6.77)
expressed in terms of a coordinate transformation (x,y) = (x(&,n,1),y(&,M,1)) :
Q. — Q attime step ¢ = 1,, 1, assuming that the mesh 7, (1) = {(xjx(t2), ¥ x(ta)) }
at the previous time step ¢ = 7, and the monitor function M = M(x,y,) are known.
Spatial finite difference discretization can be based on the MMPDE in the semi-
conservative form (6.38) or in the non-conservative form (6.39). The MMPDE
(6.38) has the 2D form

N N LI A (P S A S L
TG\ 9ar ) Ton \"? 9a) T 9\ 97
J

d , OF d , OF 2 OF
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while the 2D form of (6.39) is

Tp(x,y,1) H —A H . (6.79)
y y
Here the differentiation operator
9? 9? 9? d d
A:A1’1T§2+(A172+A2’1)m +A2’287172+B1% +32% (6.80)

and the coefficient matrices are given in (6.27), or in (6.34) for the special case of
(6.28). Since the spatial finite difference discretization of (6.78) and (6.79) can be
done as in §3.2, we for brevity only outline what is involved.

First, the base vectors a;, a», a', and a? can be discretized as in (3.56) and
through the relations (3.28) and (3.29). Second, to avoid wide finite difference sten-
cils, the outer differentiation operators in (6.78) can be approximated using central
finite differences based on half points. For instance,

j;,J

) { 8F> 1 ( 1 8F) ( 1 8F)
Z (e )| ~— | (et — (" 2=
0& ( da' )|, A& [ da! jny da!

Third, the balancing function p(x,y,t) for (6.79) can be chosen as in (6.40) or (6.41).
For (6.78), computational experience has indicated that it can often suffice to instead
only calculate some of the diagonal entries of the coefficient matrices. For instance,
in the case of F in (6.28), a reasonable choice (cf. (6.34)) is

) =2 S\ (@) a @ a6

For time discretizations of the MMPDEs (6.78) and (6.79), Euler’s method is
simple and easy to implement, requiring only the evaluation of the right-hand-side
terms. It is easiest for the semi-conservative form (6.78) because of the simpler
formulation.

For the backward Euler method, Newton’s iteration can in theory be used for
solving the resulting nonlinear system of equations. However, the computation of
the Jacobian matrix of the algebraic system can be quite time consuming. One rem-
edy is to use a different linearization. For example, for the MMPDE (6.79), the
coefficient matrices can be calculated at the current time ¢ = ¢, and the backward
Euler method applied only to the linear part. This leads to

Tp(xnvynvtn) anrl —x" — Al xn+l
Aln yn+1_yn yn+1 ’

(6.82)

for At, =t,+1 —t, and
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A=Al a—2+( To+AS )a—z+A" a—z—i-B"i—i-B"i (6.83)
- 1'1352 1,2 2,1 &gan 2’281‘]2 lag 2anv .
where superscript n (or n+ 1) indicates a quantity evaluated at ¢t = t, (Or t = t;,1-1).

The situation for the MMPDE (6.78) is slightly more complicated. Denoting the
right-hand-side term of (6.78) by rhs, after dividing by J the discretization corre-
sponding to the above is

Tp(x", )" 1) [x"‘” —x"} rhs |1 7 6.84)

At, yn+1 —y T

where for simplicity the balancing factor is calculated at ¢ = #,. Linearizing the
right-hand side about (x,y) = (x",y") yields
n xn-‘rl X"
[ n+1 _ n:| ’

o)

where _# (—rhs/J) denotes the Jacobian matrix of the function —rhs/J. Inserting
this into (6.84), one obtains a linearly implicit scheme

()

Compared to the full backward Euler scheme, this scheme has the same accuracy
and only slightly worse stability. Most importantly, the Jacobian matrix can often be
replaced with a simple approximation and still maintain a suitable level of accuracy
and stability. For example, comparing (6.78) and (6.79) one sees that

_rhS:AH.
J y

If the Jacobian matrix is approximated by

n+1

n

o,y 0) [X T —x"]  rhs
At,, yn+1_y -

n xn—‘rl_xn
{yw_yn] (6.85)

~ AT (6.86)

then the scheme becomes

Tp(xX", ¥ 1) [x"“ —x”] _ rhs

At, yn+l —y - (6.87)

J

n " xn+1_xn
+ ynJrl _yn

Further simplifications are possible, such as replacing A with only the second-order

terms
2 2 92

2]
ng + (A172 +A2,])7 —|—A2,287nz,

AI:Al,l 8581’]

(6.88)
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or for (6.28), by only some of the second-order terms, such as (cf. (6.34))

2 2
A= 2?;11[ ((al)TM‘la‘)8852+2((a1)TM—1a2) agan
+((az)TM1az)a«9; } (6.89)

Interestingly, the linearly implicit scheme (6.87) can be viewed as an explicit
Euler discretization of the MMPDE

7 (ep(x.y.0)1 - AnA) [;]
d , OF d , OF d ,dF
o) e ) H %)
d JF d JF d JF
ol o 35 o 25) 3, ()]
where the differentiation operator A is given in (6.80) (or (6.88) or (6.89)). This
MMPDE has a similar structure to MMPDE4 in 1D (see (2.54)).

We conclude this subsection with brief comments about two practical issues.
First, the system of algebraic equations resulting from an implicit discretization of
the MMPDE can generally be solved efficiently using an iterative method such as
GMRES (Generalized Minimal RESidual method) [289] or BiCGStab (BiConju-
gate Gradients STABilized method) [161, 334], together with preconditioning. A
commonly used preconditioner is an ILU (Incomplete Lower-Upper triangular ma-
trix decomposition) preconditioner — e.g., see [288]. Second, there are a variety of
possible implementations of boundary conditions, as discussed in §6.1.3. Gener-
ally speaking, Dirichlet boundary conditions are the easiest to implement. In con-
trast, difficulty often occurs with a direct implementation of Neumann or orthogo-
nal boundary conditions. A major problem is that boundary points move out of the
boundary of the domain, partly because of the fact that corner points have to be
fixed during the calculation. Since Dirichlet boundary conditions are not adaptive in
general, they are not suitable for problems needing boundary adaptation. Numerical
experience has shown that it can be preferable to implement adaptive boundary con-
ditions in two steps. In the first step, the boundary points are redistributed using a
low-dimensional MMPDE or an orthogonal projection method (for which boundary
points are obtained by projecting the adjacent inside mesh points to the boundary).

In the next step, the mesh equation supplemented with Dirichlet boundary condi-
tions specified at these new boundary points is solved for interior mesh points.
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6.3.2 Finite element methods

In this subsection, we consider finite element discretizations of the MMPDEs.
Like the finite difference discretizations, they can be based on either the semi-
conservative form (6.37) or the non-conservative form (6.39). Unlike for finite dif-
ferences, the finite element formulations incorporate the boundary data in the (in-
tegral) formulations. For simplicity, we shall only consider the case of Dirichlet
boundary conditions. If v(x,y) is an arbitrary admissible, vector-valued test function
which vanishes on the boundary of €2, then the weak formulations of the MMPDEs
are given by

/’Cp(xt X-v a’x—Z/ {Ba’_ 57 ,}V(a,wv)dx (6.91)
and

/ tp(x.1) (% -v) dE
Z/ 9 85 "’f'”)dgi/g,%'(&v)dé- (692)

Finite element spatial discretizations for (6.91) and (6.92) can be done in the
standard way (cf. §3.3). Specifically, if .7, is an affine family of quasi-uniform
triangulations of the computational domain Q. and .7},(¢) is the corresponding time-
dependent triangulation of £ having the same connectivity as .7, then for a given
approximation space S/ on Z,¢ with basis { Y. ; }, the finite element approximation
to the coordinate transformation has the representation

x —ij ve (), #'= YL ai0ve(8), (6.93)
J

where x; and x; are the node location and corresponding mesh speed. For the ap-
proximation space S(C)’h = {v|v € 8" v|yq, =0} defined on the computational
domain, the finite element solution of (6.91) is determined by suitable boundary
conditions (resulting from the boundary correspondence between 2 and €.) and

/Q Tp(x,1) (xh ov> dx

—Z/ Bﬁ: }V(ai-v)dx, Wwe S x - x S5 (6.94)

where the base vectors a; and @' are calculated using (6.93) (i.e.,a; ~ ‘3—?) and (3.7).
The finite element solution of (6.92) can be defined similarly.



312 6 Variational Mesh Adaptation Methods

The finite element discretizations (6.94) can be straightforwardly integrated in
time using Euler’s scheme or the backward Euler scheme for the implicit tempo-
ral discretization, and any of the approximate Jacobian matrices discussed in the
previous subsection can be used in the iterative solution of the resulting algebraic
systems.

6.4 Methods based on equidistribution and alignment conditions

Recall from Chapter 4 that the basic properties of an M-uniform mesh — the size,
shape, and orientation of mesh elements — can be specified through a monitor func-
tion (cf. Theorem 4.2.3). Moreover, it is shown in Chapter 5 that the optimal monitor
function can be defined for M-uniform meshes based on an interpolation or solution
error. It is thus natural to formulate a variational method for generating M-uniform
meshes, with the monitor function chosen based on the error analysis. We use here
the approach of [176] for developing such a method. Specifically, two functionals
are developed from the equidistribution and alignment conditions for an M-uniform
mesh, and the final adaptation functional for the method is defined as a linear com-
bination of them.

6.4.1 Functional for mesh alignment

The functional is developed based on (4.80), a continuous form of the alignment
condition. Denote the eigenvalues of J~'M~'J~T by Ay, ..., A;. Recalling that

wc(@ M) =Y 4, det('MITT) =T A (6.95)

we can rewrite (4.80) as

=

TY k= (Hx,) . (6.96)

From the arithmetic-mean geometric-mean inequality (cf. Theorem B.0.11), the ge-
ometric mean of the eigenvalues is less than or equal to their geometric mean, i.e.,

%
<H7L,'> < éin. (6.97)

This implies that the coordinate transformation satisfying the alignment condition
(6.96) can be obtained by minimizing the difference between the two sides of in-
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equality (6.97). Since V&€ =J !,

Z)L (M) = Z(vg,-)TM—lvgi, (6.98)
and |
A =det(J Mg T (6.99)
H ( )= (Jp)*’
where J = det(J) and p = \/det(M). Thus, (6.97) becomes
1\ 1
- - V§ T lv !
(o) = aEveranvs
or equivalently
d* :
— <P (Z(Vi,-)TM‘Vé> : (6.100)

Integrating over the physical domain yields

at / dE < / ( (VEN M vg,)g

Hence, the adaptation functional associated with mesh alignment for the inverse
coordinate transformation & = & (x) can be defined as

%
Luil€ 2/ ( Y (V&) M 1V§> (6.101)

The functional in (6.101) can also be derived using the concept of conformal
norm in differential geometry, and for this reason the alignment is called the isotropy
or conformity condition

in [176]. Moreover, in two dimensions (d = 2), (6.101) gives the energy of a
harmonic mapping — see §6.5.2 and [129] .

6.4.2 Functional for equidistribution

Consider now the equidistribution condition (4.74). From Theorem A.0.3 one ob-
tains that for any y > 1,



314 6 Variational Mesh Adaptation Methods

1y v o\ UY
(c]r/a (ngd") (clf/a” (,L) "")
1 1 1
E/Qp (Jp) dx = E/ﬂﬂdé, (6.102)

with equality if and only if (4.74) holds. (Recall that 6 = [, pdx.) Thus, the adap-
tation functional defined using the equidistribution condition (4.74) has the general
form

v

L&) = /!2 (Jg)ydx, (6.103)

where the parameter y > 1.

6.4.3 Mesh adaptation functional

Recall that M-uniform meshes satisfy both the equidistribution and alignment con-
ditions (4.74) and (4.75). To generate such meshes, it is thus natural to combine the
functionals developed in the two previous subsections. To this end, taking the y-th
power on both sides of (6.100), dividing by p?~!, and integrating over £, one gets

dy
2

& p N A IVE,
d /Qup)deg/Qp(Z(Vé,)TM 1%) dx. (6.104)

i

Taking the y-th power in (6.102), it follows that

g Y .
]7)/ p
° (/g dé) = /Q o™ (6.105)

The differences between the two sides of (6.104) and (6.105) can be balanced by
taking

dy

0 /QP<Z(V§)TM1V§,-> dx—d%y/Q(Jg)ydx

1

4 (1-0)d? [/Q (J’;de—cl”’ </ch.§>y] (6.106)

for a given value 6 € [0, 1]. Thus, we obtain the adaptation functional
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dy

Inwl&;0,7] =6 /ﬂqp (Z(V@‘)TMlV@) dx—dg/Q (JZ)de

n (1f9)d%7/Q #dx, (6.107)

dy

_9 /Q p (;(Vﬁi)TMIV&) dx

+(1-20)d% [ P _ux
e (p)r

for parameters 6 € [0,1] and v > 1, where p = \/det(M) and J = det(J). The first
term of /g, in (6.107) corresponds to the alignment requirement and, in particular,
reduces to a functional equivalent to I,;; in (6.101) when y = 1.> The second term
in the functional is the same as (6.103), which represents the equidistribution re-
quirement. By design, the terms have the same dimension, and the balance between
equidistribution and alignment is controlled by the dimensionless parameter 6.

The functional (6.108) can be shown to have invariance properties corresponding
to those for the equidistribution and alignment conditions (cf. Theorems 4.1.2 and
4.3.2).

(6.108)

Theorem 6.4.1 Functional (6.108) is invariant in the sense of functional equiv-
alence under a scaling transformation of M and under rotation, translation, and
dilation transformations of .

Proof. Notice that (6.108) can be rewritten as

dy
2

Inual€:0.7] = G/Qp(tr(J’lM’lJ’T)) dx

Y
2

+(1—29)dd77/ pdet(J' M~ T) dx.  (6.109)
Q

. d .
When M changes to ¢M for some positive constant ¢, p changes to c2 p. With the
new monitor function, the functional takes the form

[ G/Qp(tr @MY

+(1-20)a" / pdet(- M) x|
JQ

d(1-y)

1§ =c"

dy
2

dx

which is obviously equivalent to the original functional (6.108).

2 For a given boundary condition, functionals are said to be equivalent if they have the same
minimizers.
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The invariance of (6.108) under a translation transformation of & is clear. Con-
sider rotation and dilation transformations of &, i.e.,

& =cQE, (6.110)
where c is a positive constant and Q is a constant orthogonal matrix. By the chain
rule, ~

ox Jdxd& !
J==5=—=5=J(cQ) ",
9g gt Y
which gives
Jl=coi " (6.111)

Thus,

1= o [ pi(0r w7707 ae

Y
2

+(1—26)51”1%/9[)det(Q"J’lM*IJ’TQT) dx]
oo p(u(r w7 7))  ae
+(1—26)dd7y/ pdet(jflel.TT)%dx}
Q0

and we conclude that (6.107), and therefore (6.108), is invariant under rotation and
dilation transformations of &. 0

We now consider two special cases of (6.108). (i) For 6 = 1/2, only the first term
remains, leaving the simpler functional

dy
2

I1ua[€:0.5,7] = % /Q o (Z(Véi)TM‘IV&> dx. (6.112)

This is in turn a special case of the functional in Example 6.2.1. When dy/2 > 1, itis
coercive and convex and has at least a minimizer in the admissible set .« defined in
(6.54) provided that .7 is nonempty. In practice, (6.112) may not sufficiently weight
the equidistribution portion, necessitating use of (6.108) with a smaller value of 0
than 1/2. (ii) In [176] 6 = 0.1 is used and found to work well for all problems tested.
It is also recommended in [176] that ¥ = 2, in which case (6.108) becomes
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d
IHua[é;G} —IHua[g 0, 2 = 9/ ( Vél)TM 1V§>

p
+(1-26 d"/ dx.  (6.113
(=200 | oy 11
This functional is of the form considered in Example 6.2.2 and is essentially the
same as (6.72). It follows from that example that (6.113) is coercive and polyconvex
for 6 € (0, %), and thus the existence of its minimizers is guaranteed by Theorem
6.2.3.% The integrand of (6.113) can be written in the form (6.28), with

F(a',a®,d®.J.x) = Fi(p,B) + F(p.J) = 0ppe + (1 —26)a? (J’;)Z. (6.114)
Thus, the partial derivatives required for the MMPDEs (6.37) and (6.39) (with co-
efficient matrices in (6.34)) are given by

ad

of = 2;IQM a =2d6pBi'M1d,
%9 o0 -20)p 2
d 92 - J _
32' —depﬁd ' G =dd-1)8pBT, gl =d6p!,  (6.115)
%2 = —2(1-20)dp~'J73, B—F =6(1-26)d%'J,

92 _

755 =2(1-26)d"p =2 3,

We re-emphasize that minimizing a functional of the form (6.108) or (6.113)
serves as a balance between the goals of satisfying the equidistribution and align-
ment conditions. The influence of the monitor function on the structure of the re-
sulting (approximately) M-uniform mesh is clear: the shape and orientation of mesh
cells are determined from M through (4.75) or (4.29) while the cell size is deter-
mined through (4.74) or (4.28). Moreover, as discussed in Chapter 5, the monitor
function can be chosen with the goal of minimizing an interpolation error or an a
posteriori estimate of the solution error.

6.4.4 Another mesh adaptation functional

In a similar way as above we can also develop a functional of the form (6.74) given
in Example 6.2.3 based on equidistribution and alignment. To see this, we start with
(6.108) or (6.109) using new dimensionless constant weights 6; and 6s: for any
given y > 1,

3 The existence of minimizer can also be proven for the more general functional form (6.108) for
positive even integer y but not other values of y. This is because J~! is not necessarily positive and
the second term is not convex about J !,
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dy y
7Y 3

0 |p(r(@'M T 7)) —d2pdet(J'M'TT)

Y
+03d7 p det(J'M1IT)?

Y
2

d
=0p(w(@ M) 7 (65— 6))dp det (M) (6.116)

These terms, based on the alignment and equidistribution conditions, also corre-
spond to the first and third terms in (6.74), respectively (where p = dv, s = 7, and
pP=J _1). For the second term, note that

Cof(PM~'PT) = Cof(J~'M~'J~T) = (Jp) 20" MJ.

Taking g = dy/(d — 1) in (6.74), then ¢ > p/(p—1) = dy/(dy—1) so the second
condition of (6.75) is satisfied. It follows from the arithmetic-mean geometric-mean
inequality that

d
(tr (Cof(PM~ PP))} = ()5 (1 (47 Ma)) 7D
dy
> (Jp)* d_y. (d det (JTMJ)(;> 2(d-1)
dy
= a7 (1p) 7
! 7

Thus, an integrand which corresponds to the alignment condition and has the form
of the second term of (6.74) is

dy(d—2) Y
2

)
6 |d 2@ p(Jp)~ 4 (tr(JTMJ)) d B _dzdet(J*IMflj’T) . (6.117)

where 0, is a dimensionless constant weight. Finally, for the last term of (6.74), we
notice that for any v > 0,

v

det(J7'M ") 2 = (up).

From Theorem A.0.3,

( /pJp de) _( /pJp 1d>1=(|{2‘“|>1, (6.118)

with equality if and only if Jp = constant. Thus, an integrand which is both asso-
ciated with the equidistribution condition and of the form of the last term of (6.74)
is 0
4 -l -T\~%
GHVp(Jp)" Wpdet( My r, (6.119)
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where 6y is a dimensionless constant weight and the factor involving 6 = [, pdx has
been added to make this integrand have the same dimension as the others. Adding
the terms in (6.116), (6.117), and (6.119), we get

&y
11€:6,,6,.65,04] = 91/ p (@M 'T)) % dx
o
dy(d—2) _dy
40y d 2 / Ldy(tr(JTMJ))z(d*” dx
Q (Jp)T
(93*91*92 dz/Pdet J M)

Y
2

a1 3
(yY+v / p det J M T ) 2 dx, (6.120)
where y > 1, v >0, and 6y, ..., 0; are dimensionless constant weights. Note that this
functional can be rewritten as

11£:61,6,.63,64]

dy

2

Gl/gp(Z(vgi)TM—lVé,-) dx

dy
dy(d—2) p Ox T ox 2(d—1)
4O d 7T / < ) M dx
’ 2 (Jp)ih (; 9&) "3

d
4 (06— 6, — ) d?’/ﬂ (Jg)ydx GHV/ p (Jp)Vdx, (6.121)

It is easy to verify that this functional, like (6.108), is also invariant under a scal-
ing transformation of M and rotation, translation, and dilation transformations of
the computational coordinate &. This functional is more complicated than (6.108),
but this complexity may be worthwhile for some applications. Recall from Example
6.2.3 that the functional satisfies the conditions of Theorem 6.2.4 and has a mini-
mizer in the admissible set <7 defined in (6.61) if <7 is nonempty and the positive
weights satisfy

6;—6,—6, >0. (6.122)

Since the minimizer satisfies J = det(J) > 0 almost everywhere in €2, this coordinate
transformation is guaranteed to be nonsingular. Such theoretical guarantees can be
rare to obtain for many variational methods, including (6.108), although no singular
meshes have been observed numerically for this latter approach when the equations
are properly discretized and solved.
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6.4.5 Numerical examples

In this subsection we present four examples for which the functions or monitor
functions are given explicitly. Numerical results are obtained with MMPDES in
the form (6.39) for the functionals (6.101) and (6.113), which are discretized using
finite differences in space and the (modified) backward Euler scheme (cf. (6.82) and
(6.83)). The resulting linear systems are solved using the GMRES iterative method,
preconditioned with the level-one fill-in ILU (incomplete LU) preconditioner [288].
The balancing function is taken as in (6.40), and 7 = 1 in the first two examples
(for generating adaptive meshes for given functions), and T = 1072 for the third
and fourth (where time-dependent monitor functions are used). The boundary point
distribution is computed using a 1D MMPDE. The computational domain is taken
as the unit square with a uniform mesh of size J x K (with J = K).

Example 6.4.1 In our first example an adaptive mesh is generated for the mon-
itor function

M(x,y) = p(x,y)w +vEeHT, Y(xy) € Q2 =(0,1)x(0,1)  (6.123)

where v = (v{,v,)7 is a constant normal vector, v = (vo,—v)7, and

1 1
p(xay) =1+ IOOCXP <—50 ‘y — 5 — Z sin(Zn'x)

> . (6.124)

It is easy to see that this monitor function has the two eigenpairs (p2, v) and (1, v>).

Both functionals (6.101) and (6.113) are used for this example. Recall that
(6.101) is associated with the alignment condition (4.75) (and also reduces to the
harmonic mapping method discussed in §6.5.2) for this 2D case). The function p is
chosen to illustrate mesh alignment with a monitor function. Indeed, it is expected
that a minimizer of (6.101) satisfies (4.75) approximately in an integral sense. Notic-
ing that p(x,y) has a bump around the curve

11
y 3~ 3 sin(2m) =0, (6.125)

from Theorem 4.2.3 we anticipate that h,(K)/h,. (K) ~ 1/p for mesh elements in
regions around the curves and h,(K)/h,. (K) ~ 1 for elements in other regions,
where hy(K) and h,,1 (K) denote the lengths of element K along directions v and v,
respectively. Meshes obtained with v = (1,0)7, (0,1)7, and (1/v/2,1/+v/2)", shown
in Figure 6.2(a), 6.3(a), and 6.4(a), respectively, do indeed show mesh alignment
with the monitor function.. For example, in Figure 6.2(a) mesh elements around
the curve (6.125) (depicted as a solid line) are thinner in the x-direction than in the
y-direction, and other elements are much more regular. This is consistent with the
above analysis since v= (0, 1)7, hy(K) /h,. (K) = hy(K) /hy(K) ~ 1/ p for elements
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around the curve, where /,(K) and &, (K) are the lengths of K in the x and y direc-
tions, respectively. However, one can also see from the figures that the mesh density
is not necessarily higher around the curve. This is because functional (6.101) associ-
ated with alignment does not take into consideration equidistribution, so there is no
guarantee that the mesh density is higher in regions where p = \/det(M) is larger.
To emphasize this, we have also plotted alongside these figures the meshes obtained
with functional (6.113) (with 8 = 0.1). As expected, those meshes have a higher
mesh density but somewhat weaker alignment around the curve. Interestingly, in the
regions marked by “O” the mesh elements have much better alignment and concen-
tration than in other regions along the curve. A common feature of these regions
is that the eigenvalue p? has the greatest change (a bump) in the eigendirection v.
As we shall see, this is consistent with the qualitative analysis given in §6.5.1, even
though the functional (6.113) cannot be cast in the form considered there ((6.139)).
This last observation suggests using a monitor function of the form
—1
M= mv"’w"’)T +Vyt(Vyh T =1+ %vw(vwf (6.126)
to obtain a mesh with good alignment and concentration around a curve defined by
w(x) = 0.* Here, Vy* denotes a vector perpendicular to and of the same length as
Vy, and f(y) is a function of the distance from a given point to y(x) = 0 that is
greater than one and increases as the distance tends to zero. The monitor function
(6.126) can also be used to concentrate mesh points in regions where an arbitrary
function y(x) has the largest gradient. In such a case, the function f can be defined
as f(y) = 1+ |Vl
Using the modified monitor function (6.126) for f = p in (6.124) and y(x,y) =
y— 4 — Lsin(27x) in (6.125), we have
M=1I+ va(vw)T (6.127)
e | |
Meshes obtained using (6.101) and (6.113) with this monitor function are shown
in Figure 6.5. Now mesh alignment and concentration improve for both functionals,
and the mesh in Figure 6.5(b) obtained with (6.113) (with 8 = 0.1) shows both good
alignment and concentration. 0

For the remaining examples in this subsection, we only consider a functional
having an equidistribution component, viz., (6.113) with 8 = .1, and solve by inte-
grating MMPDES in (6.39) from r = 0 to r = 1, unless stated otherwise.

Example 6.4.2 The goal here is to generate an adaptive mesh for the function

4 A similar form of the monitor function is also suggested for the generalized variable diffusion
and harmonic mapping methods — see (6.148), (6.152), and (6.160).
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Fig. 6.2 Example 6.4.1. Adaptive meshes are generated using functionals (a) (6.101) and (b)
(6.113) (with 6 = 0.1) for monitor function (6.123) with v = (I,O)T. The curve (6.125) is shown
as a solid line.

(@) (b)
! A !
,’II
e
08 0.8 1 Z ’//”’ I
: s LN \
":"'1'79“",‘“ SSa ﬂ~§\\\
N iiEss
g IR
Hi . NN\ 7
AN ool
S 4
el = aﬁ‘}l“
| 2
1 777 ]

Fig. 6.3 Example 6.4.1. Adaptive meshes are generated using functionals (a) (6.101) and (b)
(6.113) (with 6 = 0.1) for monitor function (6.123) with v = (0, I)T. The curve (6.125) is shown
as a solid line.

1 1
u = tanh (100 ((x—§)2+(y—§)2—ﬁ>> (6.128)

for (x,y) € = (0,1) x (0, 1). Figure 6.6 shows that the adaptive meshes obtained
with monitor functions (5.190) and (5.192) are nearly the same. This is because the
function (6.128) exhibits no strong anisotropic behavior, and the monitor function
(5.192) thus leads to an almost isotropic mesh. The balancing effect of 8 between
alignment and equidistribution can be seen from Figure 6.7 and 6.8 (a) and (b) where
adaptive meshes and the maximum norm of the alignment and equidistribution qual-
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Fig. 6.4 Example 6.4.1. Adaptive meshes are generated using functionals (a) (6.101) and (b)

)T. The curve (6.125) is shown as

1
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0.1) for monitor function (6.123) with v

(6.113) (6
a solid line.

B
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(

Fig. 6.5 Example 6.4.1. Adaptive meshes are generated using functionals (a) (6.101) and (b)

0.1) for monitor function (6.127). The curve (6.125) is shown as a solid line.

(6.113) (8

ity measures obtained with various values of 0 are given. The convergence history

plotted in Figure 6.8(c) shows that the linear interpolation error in the H'

norm

semi-

K increases, confirming the analysis in §5.2.

decreases at a rate of first order as J

0

an adaptive mesh is generated for the function

_1))7

Example 6.4.3 In this example,

(6.129)

) x(0,1)

1

)

0

(

)EQ =

V(x,y

_2y

2x

(

u = tanh(100y) — tanh(50
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(b)

ESRAN

g

NN
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Fig. 6.6 Example 6.4.2. Adaptive meshes are obtained with functional (6.113) (6 = 0.1) using (a)
scalar monitor function (5.190) and (b) monitor function (5.192) (with parameters p =g =2,/ =2,
and m = 1). The solid circles in the plots indicate the position of the steep jump in the solution.

which models the interaction of a boundary layer and an oblique shock wave. Adap-
tive meshes obtained with monitor functions (5.190) and (5.192) are shown in Figure
6.9. Notice that the solution exhibits strong anisotropic behavior in the boundary and
interior layers. Consequently, meshes obtained with monitor function (5.192) have
a better alignment in the layer regions than those obtained with the scalar monitor
function (5.190) and lead to a smaller interpolation errors (cf. Figure 6.10). Adaptive
meshes obtained with different values of 6 are shown in Figure 6.11. 0

Example 6.4.4 Here, a moving mesh is generated for the monitor function M =
P (x,y,1)I with

11 :
p(x,y,t) = 14+ 10exp | —50 (x 5 Zcos(Zth))

L1 2 1\2
+<y—§—zsm(27rt)> _<E) (6.130)

for (x,y) € 2 =(0,1) x (0,1) and € [0, 1]. An adaptive initial mesh is generated for
M = p(x,y,0)I using the same procedure as in the previous two examples. Then the
moving mesh equation (6.39) is integrated with T = 0.01. The mesh of size 41 x 41
atr =0,0.25,0.5, and 0.75 is shown in Figure 6.12. 0
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Fig. 6.7 Example 6.4.2. Adaptive meshes are obtained using the monitor function (5.192) with
functional (6.113) for (a) 6 = 0.5, (b) 6 = 0.1, and (c) 6 = 0.01. The solid circles in the plots
indicate the position of the steep jump in the solution.

6.5 Methods based on physical and geometric models

A number of variational methods have been developed based on other geometric and
physical considerations. They are commonly designed to mimic a physical process
or a geometric model, and most of them are not directly related to the equidis-
tribution and alignment conditions or to an error analysis. As a result, it is often
challenging to understand how the monitor function influences the behavior of a re-
sulting mesh and thus how to decide when one choice of a monitor function is more
appropriate than another.
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(a) (b)
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theta=01 < theta=0.1 —<—

theta=001 —+— theta=001 —+—

H1 nom o error

Fig. 6.8 Example 6.4.2. Numerical results are obtained with functional (6.113) and monitor func-
tion (5.192). (a) The maximum norm of the alignment quality measure; (b) the maximum norm of
the equidistribution quality measure; (c) The H'! semi-norm of linear interpolation error.

6.5.1 Variable diffusion methods

One of the earliest mesh generation methods is the variable diffusion method pro-
posed by Winslow [342]. It employs the elliptic system of differential equations

1
V. (wvg,.) =0, i=1,2,..,d (6.131)

for generating an adaptive mesh, where w = w(x) > 0 is a given weight function.
This is a (steady-state) diffusion equation, mimicking a diffusion process where a
heterogeneous diffusion coefficient results in an uneven concentration distribution.
The goal here is to obtain a non-uniform distribution of constant coordinate lines (or
surfaces in 3D) &; = constant, and thus to achieve mesh adaptivity using a weight
function w = w(x) which depends upon the physical solution.

The equation (6.131) is the Euler-Lagrange equation for the functional

1 1 T
winlé] = 5 /Q - ;(V@) VEdx, (6.132)
which is of the form (6.11) for the special case (6.28) with

F(p,B) = éZ(Vé)TM‘IV&» = %B, B(p,J) =0, (6.133)

1
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1

Fig. 6.9 Example 6.4.3. Adaptive meshes are obtained with functional (6.113) (with 6 = 0.1) and
(a) scalar monitor function (5.190) and (c) monitor function (5.192) (with parameters p = g = 2,
[ =2, and m = 1). Plots (b) and (d) are snapshots of the shock regions for (a) and (c), respectively.

and
M =w(x)I. (6.134)

The MMPDE:s (6.37) and (6.39) (with coefficient matrices in (6.34)) have a partic-
ularly simple form for this method. Specifically, (6.37) becomes

o 1 Rva —1 i
=y zi"a,v (M~ 'a’) (6.135)

and the coefficients for (6.39) are
Ajj = ((a")TMflaj) 1,

—1
Bi=1) ((ak)T oM a") : (6.136)
k

Ik



328 6 Variational Mesh Adaptation Methods

scalarM ——
non-scalarM ——

H1 seminorm of error

[~

=K

Fig. 6.10 Example 6.4.3. Convergence history of linear interpolation error in H' semi-norm is
shown for adaptive meshes obtained with functional (6.113) (with 6 = 0.1) and scalar and non-
scalar monitor functions (5.190) and (5.192).

(2)0=0.5 (b)6=0.1

Fig. 6.11 Example 6.4.3. Adaptive meshes are obtained with functional (6.113) for (a) 68 = 0.5,
(b) 6 =0.1, and (c) 8 = 0.01. The monitor function (5.192) is used.
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Fig. 6.12 Example 6.4.4. A moving mesh of size 41 x 41, obtained using MMPDES5 (6.39) (with
7 =0.01) and functional (6.113) (with 8 = 0.1), is shown at different time instants.

It is interesting to contrast the functional Iy;,[§] with the alignment functional
Ial,-[?,’] in (6.101) or the special case (6.112) of the functional (6.108) in the last sec-
tion. Since it lacks the integration weight term p, (6.132) cannot be simply viewed
as a functional associated with the alignment condition for a scalar-matrix monitor
function M = wl. A qualitative analysis of the influence of the monitor function on
the behavior of a resulting mesh is given below for a general functional (6.139),
which includes (6.132) as a special case.

The construction of the functional y;,[&] is motivated by physical considera-
tions and has no explicit relation to an error analysis. As a consequence, there is
no obvious optimal choice for the weight function w = w(x). Generally speaking, w
should be chosen to depend upon the physical solution v = v(x) in such a way that
it is large in regions where more mesh nodes are needed. A simple choice is
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w=1/1+|Vv[2. (6.137)

A more sophisticated choice is the monitor function in (5.190) of §5.2,

29
]dmum (6.138)

1 /
wte) = |1+ 21D,

where o is defined in (5.190) and the physical meanings of /, m, p, and ¢ are given
in Table 5.1.

Recall that it is based on an isotropic bound on the interpolation error. Regard-
less of how the scalar function w = w(x) is chosen, the mesh adaptation in (6.132) is
isotropic since all directions are treated equally. It is thus unsuitable for applications
where the physical solution exhibits a strong anisotropic behavior and a correspond-
ing anisotropic mesh adaptation is desired. To enable this feature, a matrix-valued
diffusion coefficient is used [82], giving the generalized variable diffusion method

IcurlE] = % /Q Z(V&i)TM’IVédx, (6.139)

where M = M(x) is now a general symmetric, positive definite matrix. It is not
difficult to see that this functional is invariant under a scaling transformation of
M and/or rotation, translation, and dilation transformations of the computational
coordinate €. Moreover, it is coercive and uniformly convex, so the existence and
uniqueness of its minimizer are guaranteed by Theorems 6.2.1 and 6.2.2.

The following qualitative analysis, adapted from [82], helps to provide an un-
derstanding of the influence of M on the mesh behavior and thereby to determine
how to choose an appropriate monitor function M. The description is split into three
parts.

(i) Influence of source terms on solution behavior for elliptic PDEs. Our basic
tool for providing insight into the solution behavior for elliptic PDEs will be Green’s
function (e.g., see Courant and Hilbert [106] and Protter and Weinberger [276]).
Using it, we derive a result which is used to gain an understanding of the influence
of the monitor function on the mesh behavior.

Consider the differential operator

L:Z’a--(x)872Jrztb-(x)i xeQcCR? (6.140)
ij Y 3x,»8xj R ! 8)6,‘ ’
where the coefficients a;; = a;; and b; are continuous in £ and satisfy the uniform
ellipticity condition: there exists a constant 8 > 0 such that
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Z“u (x)&EE > BIE?, VEERY, vxeQ.

If the boundary d € is sufficiently smooth, then Green’s function for the differential
operator L, denoted by ¢ = ¥ (x,y), exists in . Moreover, ¢ has the following
properties:

Y(x,y)=9(@y,x) >0, VxeQ 6 VVyecQ;,
(x,y) =0, Vxe€dQ,VyecQ;
(x,y) — x—y*?, asx—yford>2;

N

9
4 (x,y) — —loglx—y|, asx—yford=2.

)

The solution u(x) for the Dirichlet boundary value problem
Lul=finQ, u=hondQ, (6.141)
can be expressed in terms of Green’s function as
29
- [ rogEnay- [ w5 cyds. 614
Q 90 n
where ‘Z—{f denotes the directional derivative of ¢ along the outward normal n to d Q.

To examine the effect of f on the behavior of u, let v be the solution of the
corresponding homogeneous problem

Lv]=0inQ, v=hondQ. (6.143)
Clearly,
209
v(x) =— h( )5, x:y)dS, (6.144)

and it follows from (6.142) and the positivity of ¢ that
f>0inQ = u<vinQ.

This result is a direct conclusion of the well-known comparison theorem [106]. Its
geometric meaning is that u-contour lines (or surfaces when d > 2) are shifted along
the direction of increasing u from the “uniform, reference” v-contour lines. This can
be seen by noticing that the inequality # < v in £ implies that for any constant c,
the line u(x) = c lies in the region v > ¢. The shift of u-contour lines is illustrated in
Figure 6.13.

The situation becomes more complicated when f changes sign in Q. To see this,
consider first an extreme (point charge) case with

fx)=0@x—x;)—0(x—x2), (6.145)
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u=

u increases

Fig. 6.13 A sketch of shifts of u-contour lines from reference v-contour lines for the case f > 0.
(Cao et al. [82]. ©1999 Society for Industrial and Applied Mathematics. Reprinted with permis-
sion. All rights reserved.)

(a) Compression (b) Expansion

\ihiﬂ direction
(]

/
7 fx)>0

u increases u increases

Fig. 6.14 Compression and expansion of u-contour lines caused by the two-point source term
(6.145). Compression occurs when the increasing u direction coincides with the direction where
f changes from positive to negative. (Cao et al. [82]. ©1999 Society for Industrial and Applied
Mathematics. Reprinted with permission. All rights reserved.)

where x; and x; are two distinct points in the domain and 0 is the Dirac delta func-
tion. The solution to the boundary value problem (6.141) is now

ulx) = -9 x,x1)+9x,x) +v(x).

Since ¥ (x,y) — +oo as x — y, the behavior of u near x| and x, is dominated by
—%(x,x1) and ¥ (x,x,), respectively. Thus, u-contour lines shift in the increasing u
direction near x; and in the decreasing u direction near x;. If x; and x; are suffi-
ciently close to each other, this will cause expansion or compression of u-contour
lines in between. This behavior is illustrated in Figure 6.14.

The analysis of the point charge source function can be extended to a general
function f. Because of the singularity of Green’s function ¢(x,y) at y = x, the
main contribution to the volume integral for the solution u(x) of (6.142) comes
from the values of f near x. Thus, (z — v) becomes negative in the region where f
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is sufficiently large and positive. Geometrically, u-contour lines in the region will
shift from the reference v-contour lines in the increasing u direction. Similarly, they
will shift in the decreasing u direction where f is sufficiently large and negative.
Consequently, u-contour lines will be compressed or expanded in a region where f
changes rapidly from positive to negative or from negative to positive. In particular,
compression will occur when the increasing u direction coincides with the direction
where f changes from positive to negative.

The analysis also holds when f depends upon the unknown function, i.e., f =
f(x,u). In this case, the solution u = u(x) to the Dirichlet boundary value problem
can still be expressed in terms of Green’s function by

w0 == [ s g wyiy - [ 1) T s (6140

Although this is a nonlinear equation, the analysis for the solution behavior given
above remains valid.

(ii) Influence of monitor function on mesh behavior. The above result can be
used to analyze the effect of the monitor function on the mesh behavior for the
functional (6.139), with its Euler-Lagrange equation

V.- M'VE) =0, i=1,...4d. (6.147)
Taking the eigen-decomposition

A 0] [)"
M = [V],...,vd] :Zl,-v,-(v,-)T, (6.148)
0 Al La)T] '

where A4; and v; are respectively the eigenvalues and normalized eigenvectors of M,
(6.147) can be rewritten as

ﬁf?éi . .
;V <lj8v,~>0’ i=1,..,d

where (d/dv;) denotes a directional derivative along v;. After some algebraic ma-
nipulation, we obtain

1 9% (1 oA ) 1 9¢
=Y (=L -V | =22, =1, (6.149)
;/'Lj Bv% ; lj an / 7Lj 8vj

To see the effect of a change in A; (k = 1,...,d) on the behavior of &;, after
multiplying by A; (6.149) is a PDE of the form (6.141) with
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(a) (b)
A A A A
> v, > v,
Fig. 6.15 A bump (a) or a dip (b) in A along vy direction.

M 9%&; ( 1 d4; ) s s
LE =Y 225y (22 gy ) 225 v 25 (6.150
S=Li 5 L \zay, V) T, TG, 6150

1 oM 0§

flx,&) = v (6.151)

The operator L has a form as in (6.140) and is uniformly elliptic if M is chosen (as is
done in practice) to have eigenvalues strictly positive and bounded from above by a
constant on Q. Then the analysis for the behavior of the solution to BVP (6.142) ap-
plies. Moreover, the special form of f implies that the direction in which f changes
from positive to negative coincides with the direction of increasing &; if d&;/dv; # 0
and Ay has a bump along the v; direction (see Figure 6.15(a)). If on the other hand, f
changes from negative to positive along the direction of increasing &, then there is a
dip in A (see Figure 6.15(b)). From (i), we can conclude that a bump or a dip in A
along direction v will likely cause coordinate lines not parallel to vy to respectively
compress or expand in the vy direction.

Note that this result is qualitative and does not explicitly specify where compres-
sion or expansion of coordinate lines occurs. Moreover, the compression or expan-
sion is relative motion compared with that for the reference coordinate lines, which
are themselves the solutions of the homogeneous BVP and generally non-uniform.
The non-uniformity provides the mesh adaptivity. It depends upon several factors,
including the boundary correspondence between the computational and physical
domains, the deviation in ellipticity of the differential operator (6.150) from the
Laplace operator, which often yields a uniform mesh, and the first order derivative
terms in (6.150), which represent spatial changes in the eigenfunctions and other
eigenvalues. A decrease in the ratios Ay /A;, j # k reduces the effects of the changes
in A; and v; (j = 1,...,d, j # k) on mesh adaptation. With the exception of the
boundary correspondence, the effects of these factors are complicated and difficult
to analyze — see [82] for some illustrative examples.
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Table 6.1 Values for p in (6.153) and corresponding monitor functions and functionals.

 p [Monitor Function (6.147) [Functional (6.139)

1M = gt 5 with M = I+ Vu(Vu)" [(6.156) in §6.5.2, Harmonic mapping
0|M =1+ Vu(Vu)T, arclength (6.139)
1\ M=1 \/ 1+ |Vul?, scalar-matrix (6.132), Variable diffusion

The mesh behavior is more restricted for the functional (6.132), a version of the
functional (6.139) with the scalar matrix M = w(x)I. In this case, the eigenvalue
decomposition (6.148) is not unique since any set of d orthogonal vectors can form
a complete eigenvector system for M. So while the conclusion that coordinate lines
compress or expand in the direction where the eigenvalue A = w(x) changes most
significantly remains valid, the effect is isotropic in the sense that it applies equally
for all directions with respect to changes in A.

(iii) Choice of monitor function for general functional (6.139). The above
analysis, although inconclusive, does offer some understanding of the influence of
M on the mesh behavior for the functional (6.139) and thereby provides guidance on
how to choose an appropriate monitor function. It is suggested in [82] that the choice
of M involves interpreting its effects through the eigen-decomposition (6.148). The
arclength-type monitor function serves as an insightful example: Given a physical
solution u = u(x), if

vi = Vu/|Vu|, wvy,...,v, are orthogonal complements of vy,

A =+/14+|Vul?, A,..., A4 are functions of A1, (6.152)

then coordinate lines compress or expand in the Vu direction whenever the gradient
changes significantly. In two dimensions, a special choice for the other eigenvalue
is

A=A (6.153)

for some integer p. Several values for p and corresponding monitor functions and
functionals are listed in Table 6.1.

Example 6.5.1 This example is similar to Example 6.4.1 except that the func-
tional (6.139) is used here. Meshes obtained are shown in Figure 6.16. They are
comparable to those in Figure 6.2(b)-6.5(b), indicating that functional (6.139) has
a similar behavior as functional (6.113) (with 8 = 0.1) although it is unclear ana-
Iytically how the former is related to the alignment and equidistribution conditions.
At a more detailed level, one can see that the meshes in Figure 6.16 (b) and (c) mis-
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Fig. 6.16 Example 6.5.1. Numerical results are obtained with functional (6.139) and (a) moni-
tor function (6.123) with v = (1,0)7, (b) monitor function (6.123) with v = (0,1)7, (c) monitor
function (6.123) with v = (1/v/2,1/+/2)7, and (d) monitor function (6.127). The curve (6.125) is
shown as a solid line.

concentrate in regions near points (0.25, 0.75), (0.75, 0.25) and (0.35, 0.7), (0.65,
0.3) whereas those in Figure 6.3(b) and 6.4(b) do not. This suggests that equidistri-
bution plays a stronger role in (6.113) (with 6 = 0.1) than in (6.139).

The meshes in Figure 6.16 are consistent with the discussion for Example 6.4.1
and the qualitative analysis given in this section. 0

Example 6.5.2 This example is similar to Example 6.4.2 except that we use
the functional (6.139) for adaptive mesh generation. As in Example 6.4.2, the scalar
monitor function (5.190) leads to nearly the same results as for the non-scalar mon-
itor function (5.192), although the results with (5.190) are not presented here. One
can see from the numerical results shown in Figure 6.17(a) that the mesh points are
concentrated correctly around the solid circle, indicating the location of the steep
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Fig. 6.17 Example 6.5.2. Numerical results are obtained with functional (6.139) and monitor func-
tion (5.192). (a) An adaptive mesh of size 41 x 41 and (b) The H ! semi-norm of linear interpolation
error. The solid circle indicates the location of steep jumps in the function.

jump of the function. The convergence history of the H' semi-norm of the linear
interpolation error, shown in Figure 6.17(b), is comparable to that in Figure 6.8(c)
for functional (6.113). 0

Example 6.5.3 In this example, an adaptive mesh is generated for the func-
tion (6.129) of Example 6.4.3 using functional (6.139). Figure 6.18 shows adaptive
meshes obtained with scalar and non-scalar monitor functions (5.190) and (5.192).
The convergence history of linear interpolation error is shown in Figure 6.19. 0

Example 6.5.4 Again using (6.139) in this example, a moving mesh is gener-
ated for the time-dependent monitor function M = p (x,y,)I, with p(x,y,?) given in
(6.130) of Example 6.4.4 and using T = 0.01 for MMPDES. Figure 6.20 shows a
moving mesh of size 41 x 41 at different time instants. 0

6.5.2 Harmonic mapping methods

Harmonic mappings have sometimes been used to determine the coordinate trans-
formation for generating adaptive mesh generation. To shed light on strengths and
weaknesses of this approach, in this subsection we give a brief description of har-
monic mappings and related harmonic analysis (see references below for more de-
tails).
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(b)
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Fig. 6.18 Example 6.5.3. Adaptive meshes are obtained with functional (6.139) and (a) scalar
monitor function (5.190) and (c) monitor function (5.192) (with parameters p = ¢ =2, [ =2, and
m = 1). Plots (b) and (d) are snapshots of (a) and (c), respectively.

If 2" and & are compact Riemannian manifolds with metric tensors (g;;) and
(hgp) in the local coordinates x = (x1,...,xg) and § = (&1, ..., &q), respectively, then
the energy integral for a mapping & = & (x) : 2~ — % is defined as

o0&y I&p
E :/ Yheg—=——=—dx, 6.154
[é] @ Vgi’j;mﬁg ocﬁ axi axj ( )
where g = det(G), G = (g;;), and G~! = (g"/). A mapping & = & (x) is called har-
monic if it is a minimum for E[&]. Thus, it solves the Euler-Lagrange equation for
the energy, which can be shown to be

d ,--aéa ijra aéﬁ 85
iZja—g,.(@g’a—)+@Zg’%@’>a—ma_J:°’ (6.155)

X; £
J ijBy
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10 100

Fig. 6.19 Example 6.5.3. The H' semi-norm of linear interpolation error is plotted as function
of J = K for adaptive meshes obtained with functional (6.139) and scalar and non-scalar monitor
functions (5.190) and (5.192).
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Fig. 6.20 Example 6.5.4. A moving mesh of size 41 x 41 is obtained with MMPDES (6.39) (with
7 =0.01) and functional (6.139) at different time instants.
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where ¥

By(@/ ) is the Christoffel symbol of the second kind,

Uy jan (90 Ohay  Ohpy
=320 (G g )

Equation (6.155) is nonlinear in general. For a given boundary correspondence, a so-
lution exists when % has nonpositive Riemannian curvature and a convex boundary,
and invertibility of the solution is guaranteed when dim(Z2") = dim(%') = 2 — see
Hamilton [166] and Schoen and Yau [294]. The reader is also referred to Liao [231]
and Liao and Smale [233] for discussion on singularities of 3D harmonic mappings.

Dvinsky uses a harmonic mapping for mesh adaptation in [129]. Taking 2" = Q
and % = Q., and choosing £, to have a Euclidean geometry (i.e., hgg = 4p, giving
zero curvature) and a convex boundary, then the harmonic mapping is potentially
suitable for mesh generation since existence and invertibility of £ = & (x) : Q —
Q. are guaranteed. (Recall that such general theoretical guarantees of invertibility
can be uncommon in the field of mesh generation.) More importantly, there is no
restriction imposed on the metric tensor G = (g;;), which serves as the monitor
function M (x) for controlling mesh concentration. Thus, the energy of the harmonic
mapping becomes

1980 98a | _ oy
Invil§ / Y m o &x / pz (VE) M'VEdx, (6.156)

i,j,00

where p = y/det(M). This can be cast in the form of (6.11) for the special case
(6.28) with
F(a'.@’,a’,J.x) = Fi(p,B)+F2(p,J) = pB. (6.157)

The partial derivatives needed for MMPDE:s (6.37) and (6.39) (with coefficient ma-
trices given in (6.34)) are

oF

EVA

IF J2F J*Fy

=a — P> EY: v 07 e~ Oa

2P B2 dBap

orR  9*FH I*F

27 =0 =% g, 0. (6.158)

Perhaps the primary advantage of the harmonic mapping minimizing the energy
integral is to provide as smooth a mapping as possible subject to the adaptivity
constraints imposed by a given monitor function. The price paid for this smoothness
is the inability of the mapping to provide equidistribution, as discussed below.
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To understand the influence of M on the mesh behavior, note first that in two
dimensions (d = 2) the functional (6.156) coincides with the alignment functional
(6.101) and thus can be interpreted as a functional addressing the mesh alignment
condition (4.75) but not the equidistribution condition (4.74). From Theorem 4.2.4,
the shape and orientation of a physical element at point x are determined by M (x)
through (4.75) in such a way that the principal axes of the circumscribed ellipse
of the element are formed by the eigenvectors of M while the shape is governed
by a;/aj = \/A;/A;, where A; and a; (I = i, j) denote respectively the eigenval-
ues of M and the semi-length of the principal axes along the corresponding eigen-
vectors. However, since the functional (6.156) does not take the equidistribution
condition (4.74) into consideration, the resulting mesh cannot be guaranteed to be
dense (in terms of size of mesh cells) in regions where the mesh density function
p = +/det(M)(x) is large. This is illustrated in the examples below. Moreover, if the
monitor function is chosen to be the scalar matrix M(x,y) = w(x,y)/, thena;/a; =1
and the circumscribed ellipses of mesh elements become circles, so the resulting
mesh is independent of weight function w = w(x,y).> That is, no mesh adaptivity
occurs for the harmonic mapping in this case.

The effect of the monitor function on mesh alignment for arbitrary dimension d
can be investigated using our analysis of the general functional (6.139). If M is the
monitor function used in (6.156), then it can be written in the form (6.139) with

monitor function
. M M Ai
M=—= =Y/ =—=viv)", (6.159)
p det(M) Z,’ T2 A )

where the A;’s and v;’s are the respective eigenvalues and eigenvectors of M. From

the analysis in §6.5.1, a bump in , /A;/[];.;A; along v; causes compression in the
v; direction of the coordinate lines which are not parallel to v;. This allows us to
interpret the mesh behavior for a variety of choices of the monitor function M which
have been proposed in the past.

For example, Dvinsky [129] uses

f(y)
[Vl

where y(x) is defined such that the values of x satisfying y(x) = O characterize
the attraction locations and f(y) is a function of the distance from a given point
to y(x) = 0 that increases as the distance tends to zero. It is easy to verify that the
eigenvalues of M are A} = 1+ f(y) and A, = --- = A, = 1, and the corresponding
mutually orthogonal eigenvectors are vi = Vy/||Vy|| and vy, ...,v,. Thus, coordi-

M=1I+ Vy(Vy)T, (6.160)

5 The last fact can also be verified directly for the functional (6.156).
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nate lines are likely compressed — or mesh cells have a short length scale in the Vy
direction — whenever f(y) has a bump. If the computed solution of a physical PDE
is u = u(x), then one can choose (x) = u(x) and f(y) = ||Vu||?, giving

M =1+ Vu(Vu)" (6.161)

in (6.160). Other choices of M are the monitor functions defined in §5.2.5.

It is easy to verify that the functional Ip,; in (6.156) has the same invariance
properties as stated in Theorem 6.4.1 for functional (6.108). Moreover, (6.156) is
coercive and uniformly convex, so the existence and uniqueness of its minimizer
are guaranteed by Theorems 6.2.1 and 6.2.2. (Recall that in 2D the invertibility of
the minimizer is also guaranteed from the basic theory of harmonic mappings if
d Q. is convex.)

Ivanenko and Charakhch’yan [201, 96] propose an interesting harmonic map-
ping method called the variational barrier method for use in mesh generation and
adaptation. Its functional, defined as the harmonic energy written on the surface of
the control function u = u(x), takes the form

Liclx] = /Q tr (I M) det (T MU)dE, (6.162)

where M is the monitor function defined in (6.161). In 2D this functional is

tr (JTMJ
Iicoplx,y) :/ r( )

— T _UE, (6.163)
Qe det (JTMJ)?

so the integrand is basically the ratio of the left-hand side to the right-hand side
of the alignment condition (4.75). Thus, the functionals (6.163) and (6.162) can be
interpreted as functionals addressing the mesh alignment condition (4.75) but not
the equidistribution condition (4.74).

The idea of the variational barrier method is generalized by Azarenok [18, 19]
to allow mesh adaptation on the computational mesh itself. Without including this
control, the functional is given by

B (tr (JTMT))
nzale] = /g J/det I MJ)

Obviously, this functional addresses the mesh alignment condition (4.75).

[Ny

dE. (6.164)

Example 6.5.5 Functional (6.156) is simply (6.101) in 2D, and meshes ob-
tained with this functional in Example 6.4.1 are given in Figure 6.2(a)-6.5(a). [
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Fig. 6.21 Example 6.5.6. Adaptive meshes are obtained with functional (6.156) and monitor func-
tion (5.192). The size of the meshes is (a) 41 x 41 and (b) 81 x 81. The solid circles indicate the
location of steep jumps in the function.

Example 6.5.6 This example is the same as Example 6.4.2 except that we now
use the functional (6.156) for adaptive mesh generation. Since (6.156) gives no mesh
adaptivity for scalar monitor functions, we use only the non-scalar monitor function
(5.192). Adaptive meshes are shown in Figure 6.21. One can see that the mesh points
are not correctly concentrated around the steep jump of the function. This confirms
the analysis showing that functional (6.156) does not take the equidistribution condi-
tion (4.74) into consideration, leaving no guarantee that the resulting mesh is dense
in regions where the mesh density function p = \/det(M)(x) is large. This is also
reflected by the mesh quality measures shown in Figure 6.22(a), where the align-
ment measure being nearly 1 and equidistribution measure being relatively large
indicate that the alignment condition (4.75) is closely satisfied by the meshes but
not the equidistribution condition (4.74). Figure 6.22(b) shows that the error with
the resulting meshes is also larger than those for meshes obtained with functionals
(6.113) and (6.139) (cf. Figure 6.8(c) and 6.17(c)). 0

Example 6.5.7 Here, a41 x 41 adaptive mesh is generated for function (6.129)
of Example 6.4.3 using functional (6.156). The mesh and the linear interpolation er-
ror as a function of J = K are shown in Figure 6.23. Unlike in the previous example,
the mesh points concentrate correctly around the boundary and oblique layers. [

Example 6.5.8 In this example, a 41 x 41 moving mesh is generated for the
time-dependent monitor function
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Fig. 6.22 Example 6.5.6. Numerical results are obtained with functional (6.156) and monitor func-
tion (5.192). (a) The maximum norm of the alignment and equidistribution quality measures and
(b) The H'! semi-norm of linear interpolation error.
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Fig. 6.23 Example 6.5.7. Numerical results are obtained with functional (6.156) and monitor func-
tion (5.192). (a) An adaptive mesh of size 41 x 41 and (b) The H ! semi-norm of linear interpolation
erTor.

P2 T 1 1L INT
M(x,y,t) = ——Vp(Vp) + ——VpH(V
(x,3,7) ZE p(Vp) ZIE p~—(Vp™)
_ 1 11[p%0 17
= T [PV HO 1] Voot (6165

where p(x,y,t) is given in (6.130) of Example 6.4.4 and Vp+ = (g—’y), —%—g)T. Recall
that using the scalar monitor function M = pI with the harmonic mapping functional
would lead to no mesh adaptation. The form of (6.165) is motivated from a qualita-
tive analysis for the generalized variable diffusion functional (6.139) in §6.5.1 (see
(6.126), (6.148) and (6.152)), so we investigate whether or not the coordinate lines
not parallel to Vp would compress around the circle
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(a)r=20.0 (b)r=0.25

Fig. 6.24 Example 6.5.8. A moving mesh of size 41 x 41 is obtained using moving mesh equation
(6.39) (with T = 0.01) and functional (6.156) at different time instants.

(x % - %cos(zm))2+ <y % - %sin(Zm))2 = <%>2

Unfortunately, the mesh points do not properly concentrate around the circle for the
harmonic mapping (6.156). The resulting moving mesh is shown in Figure 6.24 for
several time instants. 0

6.5.3 Hybrid methods and directional control

Motivated by Winslow’s work [341] and the desire to use elliptic PDEs to generate
adaptive meshes, Brackbill and Saltzman [58] propose a method which balances
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mesh adaptation with mesh smoothing and orthogonality. Their functional is given
by
IBS[&] = Gala [g] + Gsls [g] + 6010[§L (6166)

where 6,, 0;, and 6, are weights and

L[E] = /Q w(x)Jdx, (6.167)

L&) = /Q Z(V&)Tvéidx, (6.168)

LIEN = | Y (V&) VE)’ dx. (6.169)
Qi

The role of the functional /, in controlling mesh concentration can be seen from its
relation to the equidistribution condition (4.74) with p = y/w(x) and (6.118) with
v = 1: minimizing ,[§] = [, Jw(x)dx = [, Jp>dx helps to approximately satisfy
the equdistribution condition

I/ wix) = % (6.170)

where 0 = [ pdx = [, +\/w(x)dx. The functional I; aids in controlling mesh
smoothness since its minimizer satisfies Laplace’s equation

AéE=0, i=1,..d. (6.171)
Finally, a minimizer of I, satisfies the orthogonality condition
(VENTVE =0, Vi# . (6.172)

Since mesh adaptation in (6.166) is controlled using the scalar weight function
w =w(x), most natural choices of it tend to produce isotropic meshes. Consequently,
with the functional I, being associated with the equidistribution condition (6.170)
for \/w(x) = p = y/det(M), a reasonable choice of the monitor function based on
the isotropic error bound (5.190) is

dg
(1—m)

1 ; d+§
wx) = |1+ 1DV, , (6.173)

where « is given in (5.190) and the meanings of [, m, p, and g are given in Table
5.1.
The functional (6.166) can be cast in the form (6.11) with

F(a',a*,a®,J,x) = 6,w(x)] + BSZ(ai)Tai +6,Y ((a")Ta"')z. (6.174)
i i#]j
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The derivatives required for MMPDEs (6.37) and (6.39) (with coefficient matrices
in (6.27)) are

JIF _ i INT 7\ o
S5 = 204 —|—260§’i((a) a)al,
JdF
W = Gaw(x),
9°F  [20,/+26,%, a4/ (@), fors =k
dasdak | 26, ((a*)"a")1+26,a"(a*)T, fors+#k
J°F
m = Gan(x),
J°F J°F J°F J’F
odal ~ asod " daox " o =Y 175

While the functional (6.166) provides a mechanism for an explicit control of
mesh concentration, smoothness, and orthogonality, the terms characterizing these
properties unfortunately have different dimensions, so the weights 6,, 6y, and 6,
cannot be dimensionless. As a consequence, they usually need to be re-chosen for
each new application [102]. Finding suitable choices can be quite difficult, with
substantial fine tuning required to determine the right balance between the terms.
Another difficulty is that 7,[€] is not convex. The implication of this is that the
adaptation functional Igs[€] is not polyconvex, and the existence of its minimizer is
not guaranteed.

An interesting variant of (6.167) is given by Steinberg and Roache [306], who
propose minimizing

Isg[E] = /Q ‘szg, (6.176)

with the intent of keeping cell volumes uniform across the domain. They come by
this functional by observing that this unconstrained minimization problem is math-
ematically equivalent to the minimization of (6.176) subject to the global implicit
constraint

/ Jd€ = |Q|, (6.177)
Q.
and that the problem
min wix,»z, subject to in =1 (6.178)
HloeeosXm 2 i=1
has the equidistributing solution wix; = - -+ = wy,X,,,. This physical meaning for the

functional (6.176) can be easily explained formally using Theorem A.0.3. Since

J2dE = / Jx
Q. Q
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is the functional I, with w(x) = 1, the equidistribution condition (6.170) is simply

_ 19

J= .
2|

(6.179)

In other words, minimization of the functional (6.176) does indeed tend to make cell
volumes uniform across the domain as desired.

A hybrid method with directional control. Recognizing the importance of hav-
ing dimensionally homogeneous terms in an adaptation functional, Brackbill [57]
presents a hybrid method which combines the variable diffusion functional Iy ;, with
a directional control functional. Specifically, the functional is

Igra [&] = (] - Q)IWin[é] + Old[é], (6.180)

where 6 € [0, 1) is a dimensionless parameter, and the dimensionally homogeneous
terms are ly;, defined in (6.132) and the directional control functional

L&) = /~Q %ZHui x VE| dx
- [ X [E (Gl -wt)| Ve sy

Here, u; (i = 1,...,d) are prescribed vector fields, typically chosen on physical
grounds as directions of preferred mesh alignment, and minimizing /; increases
alignment of the normals V&; of the mesh surfaces of constant & with the vectors
u; (i =1,...,d). Mesh orthogonality is increased if these vectors are chosen to be
orthogonal to each other. Note as well that I; can formally be given an energy for-
mulation (6.156).

Two slightly different functionals for directional control,

IGE[é]:A)ZIIuixVéi||2de (6.182)

and

iGE[é]z/QZIIuixVészx (6.183)

have been suggested by Guannakopoulos and Engel [160], who demonstrate nu-
merically the ability of the functionals to cause coordinate line alignment with a
prescribed vector field.
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6.5.4 Jacobian-weighted methods

A Jacobian-weighted method [211, 214] minimizes an integral form of the Jacobian
matrix of the coordinate transformation in the least squares sense. Its functional is

IndE] = /Q W' — 5| 2dx, (6.184)

where § = S(x) is a prescribed matrix field and || - || is the Frobenius matrix norm.
This functional is coercive and uniformly convex, so the existence and uniqueness of
a minimizer are guaranteed by Theorems 6.2.1 and 6.2.2. Denoting the row-vectors
of Sbys’,ie., ST =[si,...,54], (6.184) can be rewritten as

TnlE] = /Q YV — sifdx = /Q Y (@ )" (@~ si)dx. (6.185)

Thus, Ik, can also be interpreted as a directional control functional for alignment
of the normals of the mesh surfaces & = constant with the prescribed vectors s;
(i=1,...,d). The weight matrix S has an unambiguous geometric meaning — the
reference (or target) inverse Jacobian matrix — so like the monitor function in I,
of §6.4, its effect on the mesh behavior is fairly clear.

The functional (6.185) is in the form (6.11) with

F(a'.a*.a’ Jx)=Y (@ —s)" (@ —s:),

i

with corresponding partial derivatives

a—F:2(ai—s~) a—F:&z—F: ;

dai Y19 92 ’

9*F P Jd*F  0°F 0

dasdadk ~ % QJaa) ~ dJda®
VS,' T

o°F =0 O°F = _2Vs;= -2 ( (:)l) (6.186)

dJox Jdaiox ! . ’ ‘
(V(si)a)"

The Euler-Lagrange equation for Ik, is the simple elliptic system
V3 =V.s, i=1,..4d, (6.187)

as can be seen from (6.13). As a consequence, the resulting MMPDEs have a par-
ticularly straightforward form. For instance, MMPDE (6.37) becomes

Za, 5i), (6.188)

Ctp(x,1)
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while from (6.27) the coefficient matrices in MMPDE (6.39) are

Aij=21(a)"a’,  B;i=-2Y(d")"Vsia. (6.189)
k

There can be significant consequences for methods which directly control the
Jacobian matrix of the coordinate transformation instead of using a metric control
as done by Iy, of §6.4. From the analysis of §4.2, specifying the Jacobian matrix
gives full control of the shape, size, and orientation of the physical mesh elements,
but such control requires making appropriate choices for both the weight matrix
S = S(x) and the correspondence between Q2 and 6Q.. As a result, the functional
(6.184) is not invariant under a scaling transformation of S and rotation and dila-
tion transformations of €. For example, under the rotation transformation given in
(6.110) with ¢ = 1, the functional (6.184) becomes

€)= [ 107" = 5|ax
— [0~ 0" s)lax

— /Q 17" =07 s||3dx. (6.190)
The right-hand side is neither equal to nor equivalent to Ik, [é] SO Ik, 1s not in-
variant under (6.110). Equation (6.190) also shows that with the new computational
coordinate system, QTS instead of S, should be used instead of S if the same mesh
adaptivity is to be maintained. In other words, the choice of S depends upon the
choice of the computational coordinate system (and in the unstructured mesh case
on the choice of the reference element), and this adds a layer of difficulty for making
a proper choice of S.

Another difficulty is choosing S consistent with the boundary correspondence.
More explicitly, specifying the Jacobian matrix for a mapping by continuity also
specifies the boundary correspondence; therefore, prescribing any inconsistent bound-
ary conditions cannot result in the mapping minimizing the functional satisfying
J = 7! near the boundary. We illustrate this below for a very simple example.

Example 6.5.9 Consider the case of a 2D mapping from the unit square onto
itself, and choose S = I. If the boundary correspondence

{x<é,o>—é, X&) =¢ x0m)=0, x(1,n)=1,
0

’ (6.191)
y(§70):O, y(évl) ) y(oan):nv y(lan):na

is used, then the minimizer J = S~! for the functional Ik, (6.184) is

xe=1, xp=0, ye=0, yy=1, (6.192)
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and the coordinate transformation is x(&,1) = &, y(&,n) = 1. However, for other
boundary correspondences, even simple ones such as

{x(§70)20’ x(&,1)=1, x(0,n)=n, x(1,n)=n, (6.193)

y(évo):év y(évl):éa )’(0,71):0, y(l,n)zl»

the minimizer of (6.184) does not satisfy J ~ S~! near the boundary.

In contrast, when the metric control of §4.2 is employed, the orthogonal matrix
U and diagonal matrix X in the SVD J = UXVT are specified, but the orthogonal
matrix V is free of influence from the monitor function and is determined by the
boundary correspondence. This is illustrated for the example here if one takes M =1
for the functional in (6.113). It is easily verified that a minimizer subject to the
boundary correspondence (6.191) is x(&,n) =&, y(&,1) = n and subject to (6.193)

isx(6,n) =n,y(5,n)=¢. .

In [214], Knupp suggests choosing the weight matrix
s'=vuzx, (6.194)

where the orthogonal matrix U = [uy, ...,u,] and diagonal matrix X = diag(oy, ..., 04)
are used for directional and length control, respectively. In this case, (6.194) corre-
sponds to the SVDJ = UXVT with V =1, so in 2D,

_ cosO —sinf o 0
s = 6.195
[sine COSG] {O 62]’ ( )

For the so-called reference Jacobian method, Knupp, Margolin, and Shashkov
[212] compute a so-called Lagrangian grid (cf. §7.1.1) and corresponding reference
Jacobian matrix J,. ¢, which can be viewed as S, and the functional

J—J,or||% det(J
IKMS[x]:A ” ref”; e( ref)dg (6196)

c

is then minimized directly. The goal is to obtain a smooth unfolded mesh which
maintains most features of the Lagrangian grid. The functional (6.196), though sim-
ilar to (6.184), uses the Jacobian matrix J and reference Jacobian matrix J . s instead
of their inverses and contains the explicit barrier factor 1/J to prevent J from be-
coming singular.
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6.5.5 Methods based on mechanical models

Several methods have been developed from the basic principles of continuum me-
chanics. For these methods, the coordinate transformation x = x(&) is viewed as the
deformation map from a reference cell in €2, to a general cell in 2, and a mesh
generation functional is defined as the integral of a function of invariants of the
deformation tensor C = J7J. From basic linear algebra, a d x d matrix C has d in-
variants (e.g., see Golub and van Loan [157]), denoted by .41, ..., ., and in 2D and
3D these are

T
A =u(O)=1 (%) &,
Fg-1 =t Cof(C) = det(C)r(C™1) = 2L (VE)VE, (6.197)
Iy = det(C) = J2.

Here, we have used the fact that the cofactor matrix of C, Cof(C), is related to the
inverse matrix by Cof(C) = det(C)C~T. The functional has a general form

Ix] = ./élc(x,fl,.--,fd)dé, (6.198)

where o is a function of x and these invariants. The functional is written in terms
of the unknown mapping x = x(&) since the original development of the methods is
based on mechanical models. Transformed into a functional in terms of the inverse
mapping, this is written as

1€] = /Q LLEIES ) j]]’""jd)dx, (6.199)

with the understanding that when necessary the roles of dependent and independent
variables are interchanged in the invariants. This integrand is called the stored en-
ergy function in continuum mechanics. As for other methods in this chapter, the
optimal mapping is chosen to be a minimizer of this energy integral.

Jacquotte [202, 203] utilizes several axioms and principles from elasticity theory
in deriving such a mesh generation functional. They include the following:

(1) Hyperelasticity. The stored energy function depends only upon x and the defor-
mation gradientJ = dx/d&: 0 = o(x,J).
(i) Homogeneity. The stored energy function is independent of the position of the
cell: 6 =a(J).
(iii) The axiom of frame indifference. The stored energy function is invariant under
rotation of the x coordinate system: o(QJ) = o(J) for all orthogonal matrices Q.
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(iv) Isotropy property. The stored energy function is independent of the orientation
of the reference system (or invariant under rotation of the & coordinate system):
6(JQ) = o(J) for all orthogonal matrices Q.

These requirements lead to the general form for the stored energy function ¢ in
(6.198). A special choice arising in a 3D nonlinear elasticity model is

Cracid( I, I2, I3) = et (I — S5 —2) +ca( I — 295 — 1) +k(J — 1)?, (6.200)
where ¢y, ¢, and k are constants satisfying the condition
k>4(ci+¢2)/3>0, (6.201)

which is needed to guarantee positiveness of the volume term and convexity of
the stored energy function in a neighborhood of the identity mapping. The func-
tion (6.200) has been normalized so that it vanishes for the identity mapping, i.e.,
0Jac(3,3,1) = 0, so that the minimization of the functional /[x] in the mesh gen-
eration problem can give the solution x(§) = &. For mesh adaptation, it takes the
modified form

Clacw (X, 91, 90, 9) = c1 (I — F—=2)+co (I —293—1)
+ k(wJ —1)%, (6.202)

where w = w(x) is a weight function used for controlling mesh concentration. Now

OJac,w does not satisfy the above homogeneity condition, consistent with the fact

that an adaptive mesh is generally neither uniform nor satisfied such a condition.

Minimization of the integral of the last term yields the solution wJ = 1, which is of

course the equidistribution condition (4.74) with scalar monitor function M = wl.
In 2D, the stored energy function is

Orac2a(H1, ) = c( S —2]) + (k—c)(J — 1)
= c((xg —yn)>+ (0 +ye)*) + (k—c)(J = 1)?
= c(xg oy +32 +yy) + (k=) (- 1), (6.203)

and the convexity and positiveness conditions become k > ¢ > 0 .

A similar argument is used by de Almeida [113] to propose the general form
o =0(x,.9,...,.%;) for the stored energy function. Several special choices for ¢
are
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T
61:9:%;<%) %a
T

_ A 1 9x ) Ix
02=3 7 21;(351') &’ (6.204)

_ i J T
03 = N7 ) i(V&) Vgl’
oy = 03.

The functional associated with o7, called the unweighted length functional by
Knupp and Steinberg [213], may result in a folded mesh for non-convex domains.
The function o3 leads to the variable diffusion functional (6.139) or the harmonic
mapping functional (6.156) with M = I. The function o0y is designed to have a
stronger response to mapping singularity. In 2D, it is essentially the functional pro-
posed by Liao [235],

2
B tr(C)
e = [ (dt(c)> dédn
,/ ( e +y5+y”> dédn. (6.205)

Interestingly, other methods not directly related to a mechanical model can also
be cast in the form (6.198) or (6.199). These include the variable diffusion and
harmonic mapping methods (corresponding to 03) and the functionals (6.108) and
(6.121) (with M =I) based on the equidistribution and alignment conditions. From
(6.197), it is easy to show that the latter two correspond respectively to the stored
energy functions

2
b = Ox/fd( > +(1-20)d% (7))t} (6.206)
and
7 HTY dy(d—2) d
y(d— Y 1
c=6 /fd( ;—1 + 6,d 20D ()T (7,)2 T TdT)
d
(65— 6—6)d%F () o (Fy)' 7. (6.207)

Note that in the current context of mesh generation (with M =1), [q, Vv IdE =|Q].
As we shall see later, for mesh adaptation we can use a solution-dependent defor-
mation tensor Cyy = J7 MJ, In which case .%; = (Jp)? and Ja, VFadE = [ pdx.
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Liseikin [238] suggests using dimensionless mesh conformity measures for mesh
generation. Two examples are

Y
Y
OLis.1 = (11/d> . r>0, (6.208)
fd
Y
Ta
o= | =7 ] >0 (6.209)
Lﬁd

Note that Oy, is simply a power of the geometric quality measure Qg., (cf.
(4.101)). To interpret Oy 2, note from (6.197) and (4.102) that

Ly 1/d -~ A2(d—1)/d
jl_ll/d = 7wy =d 03V ().
d

Since both Qy., and Qgeo are equivalent to [max/Umin in the sense of (4.103) and
(4.104), where Umax and Ly, are the respective maximum and minimum singular
values of J, one can conclude that Oz 1, Oris2, Qgeo, and Qgea are all basically
equivalent to the ratio Umax / HUmin-

Branets and Carey [60] propose using

L) e (7T
e — (1-0) ) +< ;2 > (6.210)
NS 2 (04 N7
where 0 € [0, 1) is a parameter balancing the two terms and « is defined as
VIad
o — Jo.V7ads 6.211)
Jo, 48

The first term in (6.210) is equivalent to the geometric quality measure Qg,, and
regularizes the shape of mesh cells while the second term regularizes the size of
mesh cells. Note the close similarity of (6.210) to (6.206) and (6.207), with all of
them having terms which address the shape and size of mesh cells.

A simple technique to modify mesh generation methods to adaptive meth-
ods. Few of the methods discussed in this section have mesh adaptation directly
incorporated into their formulations. Even for those which do, such as Jacquotte’s
method with (6.202) and Winslow’s variable diffusion method, only a scalar weight
function which gives isotropic mesh control is introduced. However, there is a sim-
ple but effective way to incorporate solution adaptation into the mesh generation
formulations. For a typical such method, one introduces corresponding adaptive
methods by making the following substitutions:
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mesh generation = ——  mesh adaptation
J'J  —  Cy =J"MI (solution-dependent) (6.212)

J=/det(JJ) — det(JTMJ)

where M = M(x) is of course the monitor function depending upon the physical
solution. This is the basic approach taken in [175] to develop the adaptive methods
in §6.4.

6.5.6 Methods based on Monge-Ampere equation /
Monge-Kantorovich optimal transport problem

These types of methods are different from the previous variational methods in that
they seek a coordinate transformation as the solution of a constraint optimization
problem instead of the minimizer of a functional. They can be derived in two dif-
ferent but mathematically equivalent ways, one based on the Monge-Ampere (MA)
equation and the other based on the Monge-Kantorovich (MK) optimal transport
problem. The MA equation and the MK problem have significant applications in dif-
ferential geometry, image process, and several other fields in science; e.g., see Evans
[138]. As adaptive mesh generation methods, they both have the attractive feature
of satisfying the equidistribution condition (4.74) by construction. Indeed, the MA
equation can be interpreted as specifying the Jacobian for a coordinate transforma-
tion via this equidistribution condition, while the MK problem seeks a coordinate
transformation closest to the identity mapping among all coordinate transformations
satisfying (4.74).

Derivation based on Monge-Ampere equation. Given a mesh density function
p = p(x) (or p = p(x,t) for time-dependent problems), the coordinate transfor-
mation x = x(€) : Q. — Q needed for mesh generation is determined through the
specification of its Jacobian via the equidistribution condition (4.74), i.e.,

ox o
det( 22 )= _—2 6.213
(a) 0] p ) (0219

where o = [, p(x)dx. As we know, this equation is insufficient to uniquely specify
X = x(& ), and here one requires it to also be irrotational, i.e.,

Ve xx=0. (6.214)

From the Helmholtz decomposition theorem (see §7.1.1), this is equivalent to re-
quiring that
x(&)= Veo (6.215)
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for a potential function ¢. Substituting (6.215) into (6.213) leads to the Monge-
Ampere (MA) equation

o

det(H(¢)) = 12/ p(Ved)’

(6.216)

where H(¢) = Véq) is the Hessian matrix of ¢ with respect to the independent

variable €. In 2D this second-order nonlinear PDE is

Pce ‘Pén} _ o
d - 6217
« [%g oun | = 19: p(02.0m) 217
or p

¢§§¢nn - ‘szn = m (6.218)

Boundary conditions for the MA equation are obtained by requiring that x(&)
maps d Q. to dQ, i.e.,
Vep(9Q,) =0Q. (6.219)

For example, consider a 2D case for which the closed unit square is mapped to itself.
The boundary correspondence can be taken as

x(0,m)=0, x(1,m)=1, for the west and east sides, resp. (6.220)

y(£,0)=0, y(&,1)=1, for the south and north sides, resp. .
The corresponding boundary condition for the MA equation are then

¢:(0,m) =0, ¢(1,m) =1, for west and east sides, resp. 6221)

0n(,0)=0, ¢,(§,1)=1, for south and north sides, resp.

The boundary value problem (6.216) and (6.219) has a unique solution (up to
an additive constant) when 2, and 2 are convex; e.g., see Brenier [61]. The MA
equation has several invariance properties. It is trivial to see that it is invariant under
a scaling transformation of p and a translation transformation of &. It is not difficult
to see that (6.216) is also invariant under a rotation transformation & — QE for an
orthogonal matrix Q if p satisfies p(Qx) = p(x).

Derivation based on Monge-Kantorovich optimal transport. The original
mass transport problem, proposed by Monge [259] in the eighteenth century, asks
how best to move a pile of soil to a fill with the least amount of work (e.g., see
Evans [138]). Mathematically, this can be stated as follows: Given two positive den-
sity functions po and p; of equal mass, find x that transfers the density pg to p; and
minimizes the cost
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cx)= [ (&) ~&"po(§)dE p=1. (6.222)

This implies that x satisfies the Mass Transport Problem (of pg to p) if
/ po(§)dé = / p1(x)dx VA CRY (6.223)
x~1(A) A

It is important to observe that the Jacobian equation for this mass transport problem
is simply a generalized equidistribution condition

p1(x)J(§) = po. (6.224)

For p = 2, this optimization problem has a unique solution which can be expressed
as the gradient of a convex potential function; e.g., see Brenier [61] and Caffarelli
[74, 75].

In mesh generation terms, we take pp = 1 (corresponding to a uniform mesh in
Q.), and reformulate (6.222) and (6.224) as the constraint optimization problem

{ min/fx] = 1 [, [lx(€) —&|[2dE

. (6.225)
subjectto  p(x(§))J(§) =37, V& € Q

where [[x] represents the total amount of work, the minimization is over all map-
pings x =x(§) : Q. — Q, and J is the Jacobian. That is, the minimization problem
seeks a coordinate transformation closest to the identity mapping among all coor-
dinate transformations satisfying the equidistribution condition (4.74). Inserting the
gradient of this potential function into the constraint (equidistribution) condition,
one obtains the MA equation (6.216).

To show more formally this connection between the MK problem and the MA
equation, we give a derivation by solving the constraint problem using the Lagrange
multipliers method [61]. Letting A = A (&) be the Lagrange multiplier, we have the
new functional as

T, 2] = /Q B|x§2+,1 (p(x)] L(;‘C')} dE. (6.226)

The variation of this functional has the form

8l = /Qc {(x—g) -Ox+ <p(x)J— |gc|> SA+AJVp- 5x+7Lp6J} d€.

Since
J:a1 ~(a2 ><a3),

we have
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3 3 3
oJ = ZBai (ajxay) = Z 88(? (aj xay) = Z aazx -(Ja") (i, ],k) cyclic
[ i=1 /]

i=1 i=1

Using 8x = 0 on 0., we can rewrite 61 as

6i:/ﬂc[ (x—&)-6x+ (p(x)J— gcl)él—l—/IJVpﬁx

Z 38 (ApJa') - 8x }d&

The Euler-Lagrange equations are thus

x—E+AJVp — Z aag (ApJa') =0, (6.227)
()
x)J — — =0. (6.228)

From identities (3.8) and (3.10), (6.227) reduces to

x—&= JpZa

9& '
Combined with (6.228), it can be further simplified to
3
c Ny
x—§&= a—
] 5% o8
Multiplying this equation by a; and using the orthogonality condition (3.7), we get
c JA ox

maiék = (x_g)'ak: (x_é)T&

From this it follows that

1 ox Ok
gl - <x—¢>~(a€k—a§k)

ox
(x—g)'afék—(xk—ﬁk)
o JdA
|QC‘T§]{ ( ék)
which can be rewritten as
o JA Jd 1
5= ot TS s g
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or in a vector form,

5 =g (i + 31~ 5817, (©229)
Equation (6.229) is exactly in the form (6.215) with
1
7& _ P [P 2
0= oA+ 3 EI — 3l E IR

implying that the solution of the minimization problem (6.225) can be expressed as
the gradient of a potential function. The Monge-Ampere equation (6.216) is then
obtained as before by inserting x(§) = Vg ¢ into (6.228).

The parabolic Monge-Ampere (PMA) equation. Motivated by MMPDEs (§2.3
and §6.1.2), Budd and Williams [71, 72] study a so-called parabolic Monge-Ampere
equation for generating adaptive moving meshes for time-dependent problems.
Specifically, they use

(i o) o~ [aimey ) e

where 7 > 0 and 8 > 0 are user-prescribed parameters (and d is the spatial dimen-
sion). The parameter 7 plays a similar role as before in the MMPDE:s for adjusting
the response time of mesh movement to changes in p, while 8 controls the degree
of spatial smoothness of the mesh (cf. (2.128)). Note that the scaling power 1/d is
necessary for both sides of (6.230) to have the same dimension about ¢ when p is
constant.

Sulman et al. [308, 309] use an alternative form of the PMA for mesh adaptation,

b — 1og( <H<¢>>”(V“’)) . 6.231)

o

The properties of this equation such as global existence and uniqueness of the so-
lution to the initial-boundary value problem and convergence to steady state can be
seen in [309].

Equations (6.230) and (6.231), together with (6.215), can be used to either gen-
erate an adaptive mesh for a given time-independent mesh density function p or an
adaptive moving mesh for a time-dependent problem. In the first case, the mesh can
be obtained by solving (6.230) or (6.231) to steady state with the initial condition

1
0(6,0) = 31181, (6:232)

which corresponds to the identity mapping or a uniform mesh.
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Numerical solution procedure and examples. The MA equation (6.216) and
PMA equation (6.230) can be discretized in space using finite differences and finite
elements; e.g., see Budd and Williams [71], Delzanno et al. [117], Budd et al. [68],
Obermann [269] and references therein. Both equations are highly nonlinear, with
nonlinearities coming from the Hessian of ¢ and the mesh density function p (itself
a nonlinear function of the gradient of ¢ in general). They can be solved by a di-
rect iterative method such as Newton’s iteration [117] or a relaxation method [71].
Indeed, the PMA equation can be used as a relaxation method (with ¢ as the contin-
uation parameter) for solving the MA equation. Since the MA and PMA equations
are closely tied to the equidistribution condition (4.74), the mesh density function
can be chosen as in (5.190) when they are used for the numerical solution of a PDE
problem.

Example 6.5.10 In this example a moving mesh is generated for the mesh den-
sity function
11 ?
<x 372 cos(27rt)>

N <y B % _ ;sin(2m))2 —~ (110)2

A mesh of size 30 x 30 obtained with the PMA equation is shown in Figure 6.25
for several time instants. In the computation, 7 = 0.01, Q = Q. = (0,1) x (0,1),
and a uniform mesh is used for .. The PMA equation is discretized using finite
differences in space and integrated using an explicit Runge-Kutta formula in time.
It can be seen that the mesh has correct concentration (due to equidistribution) and
good regularity. Notice also that the mesh lines are orthogonal near the boundary
due to the Neumann boundary condition (6.221). 0

p(x,y,f) = 1+5exp (—50

) . (6.233)

Example 6.5.11 This example is similar to the previous one except that the
mesh density function is

I 1
p(x,y,t) =1+ S5exp (—50 ‘y— 371 sin(27x) sin(27t)

) . (6.234)

A mesh of size 30 x 30 obtained with the PMA equation is shown in Figure 6.26 for
several time instants. 0
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Fig. 6.25 Example 6.5.10. A moving mesh is obtained with the PMA equation for the given mesh
density function (6.233). Reprinted from Budd et al. [68], with permission from Cambridge Uni-
versity Press.

6.5.7 Summary

Some major features of the methods discussed in §6.4 and §6.5 are summarized in
Table 6.2. One question, which is not listed in the table but important to the success

of those methods, is if the monitor function or equivalent can be chosen based on
error control or minimization. The answer for this question is yes for some of the
methods but not so obvious for the others; see the detailed discussion in this and
previous sections.
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[]

(a) t=0 (b) t=1/3

Il

(c) t=2/3 @) t=1

Fig. 6.26 Example 6.5.11. A moving mesh is obtained with the PMA equation for the given mesh
density function (6.234). Reprinted from Budd et al. [68], with permission from Cambridge Uni-
versity Press.

6.6 Examples of applications

In this section numerical results are presented for several examples selected because
they have been frequently used as test problems for moving mesh methods and have
relatively simple formulations. The reader is referred to the biographical notes in
§6.7 for references to other applications.
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Example 6.6.1 In this example we solve the initial-boundary value problem for
the 2D Burgers’ equation

u; = 0.005Au — uu, — uuy, (6.235)

for (x,y) € 2 =(0,1) x (0,1) and z € (0.25,1.25]. The Dirichlet boundary condition
and the initial condition are chosen such that the problem admits the exact solution

1

—— (6.236)
1+exp (57

u(x,y,r) =

which is a straight-line wave (u is constant along line x +y = ¢) moving in the
direction 8 = 45°.

MMPDE (6.39) (with T = 0.1), combined with functional Iy, in (6.113) (with
6 = 0.1) and monitor function (5.192) (with m = 1), is used for adaptive moving
mesh generation. Both the MMPDE and physical PDE are discretized in space by
finite differences on a rectangular mesh in the computational domain (cf. §6.3.1).
The extended system is then integrated alternately with quasi-Lagrange treatment
of mesh movement (cf. §2.6 and §3.2). A fixed time step Az = 0.001 is used in the
integration.

An adaptive moving mesh of size 41 x 41 and a contour plot of the computed
solution at several time instants are shown in Figure 6.27. A mesh obtained with
the two-mesh strategy (cf. §3.4) (with a mesh of size 21 x 21 being moved by the
MMPDE) is shown in Figure 6.28. This mesh is slightly less concentrated than that
in Figure 6.27 and also leads to a larger error. However, the required computation
time is significantly reduced with the two-mesh strategy; also see [175]. 0

Example 6.6.2 (Combustion model) This model problem in combustion theory
is given by

{u, =Au— %uea(l_l/n,

ey EQ=(—1,1)x(=1,1), 1>0 (6237
LT, = AT + Rued-1/7), (x,y) (=L1)x(=11) (6.237)

subject to the boundary and initial conditions

{u(x,y,t) =1, T(xyt)=1, (xy)€ 9Q (6.238)

u(x,y,0)=1,T(x,y,0) =1, (x,y) €Q.

Here, L, o, 8, and R are physical parameters and the variables u and T denote the
concentration and temperature of a chemical which is undergoing a one-step reac-
tion in the domain 2. For small times the temperature gradually increases from
unity, with a “hot spot” forming at the origin. At a finite time, ignition occurs, caus-
ing the temperature at the origin to increase rapidly to approximately 1+ . A flame
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(b) Solution contour at t = 0.5

T T T T 1

1 1
0.2 0.4 0.6 0.8 1
(d) Solution contour at t = 1.0

T 1

! ! ! ! 0
0.2 0.4 0.6 0.8 1

(f) Solution contour att = 1.5

‘ 1

! ! ! ! 0

0

0.2 0.4 0.6 0.8 1

Fig. 6.27 Example 6.6.1. Adaptive 41 x 41 mesh and contour plots of the solution (foru=0.1, 0.5,
and 0.9) at different time instants. Error s fo35 |1 — ul| 2 (g)df =7.54 x 1074,
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Fig. 6.28 Example 6.6.1. Adaptive 41 x 41 mesh obtained using the two-mesh technique, with a
21 x 21 mesh being moved by the MMPDE. Error [ 3% || — ul| 2 (g)df = 1.16 x 1073,

front then forms and propagates toward the boundary of the domain at a high speed.
The degree of difficulty of the problem is determined by the value of &. Following
Moore and Flaherty [260], the physical parameters are chosen as L = 0.9, @ = 1,
8 =20,and R =5.

A moving finite difference solution is shown in Figure 6.29, where MMPDE
(6.39) (with T =0.01), the functional I, in (6.113) (with 8 = 0.1), and the monitor
function (5.192) (with m = 1) are used in the computation.

The initial-boundary value problem (6.237) and (6.238) is also solved on a J-
shape domain using a moving mesh finite element method by Cao et al. [81]. Figure
6.30 shows the computed mesh and temperature 7" using MMPDE (6.39), the func-

tional Icyg in (6.139), and the monitor function M = /1 + %HVTHZI. 0
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Fig. 6.29 Example 6.6.2. Adaptive 41 x 41 mesh, and corresponding computed solution u (where
yellow represents 1.0 and black represents 0) and 7" (where yellow represents 2.2 and black repre-
sents 1), are shown at various time instants.

Example 6.6.3 (Convection in porous medium) This model describes the buoyancy-
driven horizontal spreading of heat and chemical species through a fluid saturated
porous medium. From Darcy’s law and the homogeneous porous medium assump-
tion, conservation of mass, momentum, energy, and the constituent give rise to the
following system [268]:
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—V2y —Ra (L +NE),

AT Iy _ 9T Iy —_ V2
L T (6.239)
$9C | ICIy _9CIy _ 1y2
catma Ha —vC

where v is the stream function of the flow, T the temperature, C the concentration of
the constituent, Ra the Darcy-modified Rayleigh number, N the buoyancy ratio, Le
the Lewis number, ¢ the porosity ratio, and o the heat capacity ratio. The physical
domain is shown in Figure 6.31. The initial and boundary conditions are

1, forx<i
=0 Tl—o=Cli—og=1< -2 6.240
W‘t—O 5 |l—0 |f—0 {0’ for x > %7 ( )
and T ac
=0 —-— = — =0, fort >0 6.241
W'aﬂ ) on o on 20 or ( )

where n denotes the unit outward normal to the boundary 9.

The model with parameters Ra = 1000, N =0, Le = 1, and % =1 is simulated
using a moving mesh finite element method by Cao et al. [81]. The solution do-
main is initially partitioned almost uniformly into 3833 elements. MMPDE (6.39),
functional (6.139), and the monitor function M = \/1+ |VT|? I are used for mesh
movement. From the results shown in Figure 6.32, it is clear that the mesh adapts
well to the temperature and successfully follows the motion of the thin layer of large
temperature and concentration variation. As the variation in temperature and con-
centration is gradually smoothed out by diffusion, the mesh becomes more uniform.

0

Example 6.6.4 (Coupling of groundwater flow and NAPL transport.) This ex-
ample is a model problem for multiphase flow and transport in a groundwater
environment [251, 252, 287]. It models the process of nonaqueous phase liquids
(NAPLSs) dissolved into the aqueous phase. The governing equations are

96, ku (C1—Ca)

- _ 6.242
5 on ; ( )
2(6,C

( Bat a) =V - (DVC, — quCy) + kua (C;; — Cy), (6.243)

kk 1 1
V. < " (Vpa pang)> + ( — ) kna(Ch —C,) =0, (6.244)

u Pa n
where the subscripts “a” and “n” represent the aqueous and nonaqueous phases,

“ Lt}

respectively, the superscript indicates an equilibrium condition with the com-
panion phase involved in the mass transfer, 6 = 6(z,x,y) is the volumetric fraction,

C, = C,4(t,x,y) is the concentration of the NAPL dissolved in water, p is density,
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kuq 18 a mass transfer coefficient representing a mass transfer process referenced to a
loss by the nonaqueous phase and a gain by the aqueous phase, ¢, is the water flux,
D is the dispersivity, p, = pa(t,x,y) is the aqueous phase pressure, k is permeabil-
ity, k., is relative permeability, u is viscosity, g is the gravity constant, and x is the
vertical coordinate. Also, 6, + 6, = n, where the porosity » is taken to be constant
here, and the water flux is given by Darcy’s law,

kkra

qa = (Vpa - pagvx) .

The equations (6.242) and (6.243) are for the volumetric fraction of NAPL or NAPL
content and the NAPL dissolved in water, respectively, while (6.244) is for the aque-
ous phase pressure.

Huang and Zhan [194] consider a physical scenario where the aqueous phase
is being flushed from the left boundary and the dissolved NAPL is being eluted
from the right boundary. Mathematically, the left and right boundary conditions are
a specified flux for the aqueous phase, while the top and bottom boundary condi-
tions are no-flow. The initial residual NAPL saturation and other variables are ho-
mogeneous. This is a typical laboratory condition, except that a perturbation in the
residual NAPL saturation near the left boundary, where a portion of the boundary
is NAPL free, indicates that clean water is flushing in. In the numerical simulation,
the values of the physical parameters are taken as those given in Table 15.1 of [252],
which are reasonably representative of conditions encountered in two-dimensional
physical experiments. MMPDE (6.39), the functional (6.139), and the arc-length
monitor function M = [ + VC,VC! are used for mesh movement. A moving finite
difference result is shown in Figure 6.33. 0

Example 6.6.5 (Stefan problems) The 2D enthalpy formulation of Stefan (phase

change) problems can be written in the general form

du

= =40+ f(ryr), (ny) € (6.245)
where 0 is the temperature, u(0) is the enthalpy, and f(x,y,7) represents any body
heating or cooling sources [109]. If the substance with specific heat constants ¢y and
¢ undergoes a phase change at the temperature 6 = 8,,, then the enthalpy relation-
ship to the temperature is

u(e):{u(e)+c1(e—9m), 0 < 6, (6.246)

u(6,)+A+c2(0—6y,),60>6,

where A is the latent heat and u(6,,) is the enthalpy at 6,, (before jump). In numer-
ical simulation, this function is often replaced with a continuously differentiable,
regularized function. A regularization proposed by Egolf and Manz [131] takes the
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form

u(B,)+e1 (0 6) + bexp (- 22) 0 <o,

/ (6.247)
u(6,,)+A+c2(0—06y)— %exp (_ngfml) ,0>0,

) (cr—c1)e (c2—cr)e\?
£ e | 2 +1_\/1+< P ) ’

A (c2—cy)e (c2—c)e’
£+_2(02*61) A _1+\/1+< A ) ’

and € > 0 is the regularization parameter. Several physical scenarios have been sim-
ulated numerically by Beckett et al. [47] using a moving mesh finite element method
based on MMPDE (6.39) (with T = 0.1), functional (6.139), and the scalar moni-
tor function (5.232). Figure 6.34 shows an adaptive mesh and the corresponding
computed interface at various time instants for an oscillating source problem where
Q = (—1,1) x (—1,1), the initial condition is 8(x,y,0) = y/10, the boundary con-
ditions are 0(x,y,7) = y/10 for the three sides with y > —1 and a homogeneous
Neumann condition on the bottom side y = —1, and the oscillating heat source is
given by

fle,y,t) = cos(g)max (0,3.125 —50((x+ %)er v+ ;)2))

+sin(§)max (0,3.125 —50((x+ é)2+ (y— ;)2)) .

6.7 Biographical notes

The variational approach and related elliptic PDE mesh generators have received
considerable attention from scientists and engineers in the past. The approach is
particularly straightforward for finite difference computations, where its implemen-
tation is simple and requires little expertise with data structures to implement the
mesh refinement. Variational methods have typically been used for generating struc-
tured meshes, but they can also be used for generating unstructured meshes — e.g.,
see [81]. Interestingly, many of the smoothing methods used for improving mesh
quality in unstructured mesh refinement can be viewed as variational methods or
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their variants and, vice versa, variational methods can be used for improving mesh
quality in unstructured mesh refinement — e.g., see Bank and Smith [36] and Chen
[98].

A large number of variational and elliptic PDE-based methods have been devel-
oped. In addition to those mentioned in §6.4 and §6.5, the papers [341, 324, 306,
235, 163, 217, 280, 95], among others, deserve special attention. The reader is also
referred to the books [92, 213, 238, 325] and references therein for further reading
in this topic.

Moving mesh methods of variational type have been successfully used for solv-
ing a large range of application problems. In addition to the problems discussed in
§6.6, other examples include fluid dynamics (Yanenko et al. [345], Tan et al. [313],
Tang [318]), groundwater flow and multi-phase flow (Huang and Zhan [194] and
Wang [336]), problems with blow-up solutions (Budd et al. [67], Budd and Williams
[71], Ceniceros and Hou [95], and Ren and Wang [280]), chemotaxis systems (Budd
et al. [66]), reactive flow and reaction diffusion systems (Zegeling and Kok [351]
and Azarenok and Tang [21]), the nonlinear Schrodinger equation (Ceniceros [94],
Budd et al. [63], Ren and Wang [280]), phase change problems (Lynch [243], Lang
[224], Feng et al. [142], Tan et al. [314], Yu et al. [346], Di et al. [120, 118], Beckett
et al. [47], Mackenzie and Mekwi [246], Tan et al. [312]), shear layer calculations
(Di et al. [119], Tang [318]), gas dynamics (Azarenok et al. [200, 17, 20]), hy-
perbolic conservation laws (Azarenok [17], Tang [318]), Stockie et al. [307], Tang
and Tang [316, 317], Tang [315]), problems with high vorticity (Ceniceros and Hou
[95]), magneto-hydrodynamics (Zegeling et al. [348, 350, 333, 349], Tan [311], and
Han and Tang [167] Van Dam [332]), meteorological problems (Budd and Piggott
[69]), crystal growth (Li [230], Wang et al. [337]), and combustion problems (Lang
et al. [223]).

6.8 Exercises

2 .
1. Show that functional /[¢] = [, ﬁ (%) dx can be transformed into /[x] =

—1
fol (p (x) g—g) d& by interchanging the roles of dependent and independent vari-

ables, assuming that the coordinate transformation x = x(&) : [0,1] — [0,1] has
the inverse & = £ (x) : [0, 1] — [0, 1]. Verify that I[£] and /[x] have Euler-Lagrange
equations that are mathematically equivalent.

2. Show that (6.6) is the Euler-Lagrange equation of (6.7).

3. Derive (6.8) from (6.6).
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4.

0 N N W

10.
11.
12.

13.
14.

15.
16.
17.

Find an equivalent functional of (6.7) expressed in terms of x = x(§,n) and y =
y(&,1n). Compare your result with functional (6.10). Explain why your functional
is less likely to produce a folded mesh.

. Complete the derivation for (6.14).

. Derive (6.46) from (6.45).

. Show that functional (6.7) is coercive and uniformly convex.
. Use Lemma 6.2.1 to show that the functional

e~ () + (5« (3) + (30) ) oo

where Y > 1 is a constant, is convex.

. Show that the functional

e 1)) (2 (5)

9fan _9&an’
+ (axay—ayax }dxdy

is not convex but polyconvex.

Give a 2D functional of the form (6.74).

Derive (6.98) and (6.99).

Use dimensional analysis to show that the terms in functional (6.108) are dimen-
sionally homogeneous.

Confirm the validity of the results in Table 6.1.

Show that the functional (6.156) will result in a mesh without adaptivity in 2D
when a scalar-matrix monitor function is used.

Show that functionals (6.167) — (6.169) have different dimensions.

Show the equality (6.181).

For some of the mesh generation methods in §6.5, use (6.212) to find the corre-
sponding adaptive mesh methods, and analyze their capability to satisfy the mesh
equidistribution and alignment conditions.
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(a) Mesh atr = 1.1867 (b) T attr =1.1867
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Fig. 6.30 Example 6.6.2. Adaptive mesh and corresponding solution 7" (where white represents 2.2
and black represents 1), obtained by a moving mesh finite element method, are shown at various
time instants. Reprinted from Cao et al. [81], with permission from Elsevier.
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Fig. 6.31 Physical domain for Example 6.6.3.
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(a) Mesh at £ = 9.904 x 1073 (b) T att = 9.904 x 1073
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Fig. 6.32 Example 6.6.3. Adaptive mesh and corresponding solution 7" (where white represents 1
and black represents 0), obtained by a moving mesh finite element method, are shown at various
time instants. Reprinted from Cao et al. [81], with permission from Elsevier.
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Chapter 7
Velocity-Based Adaptive Methods

In this chapter we discuss velocity-based adaptive moving mesh methods. Although
the classification of methods as being either velocity-based or location-based can at
times be somewhat artificial, the former are generally characterized by the fact that
their formulations directly target the mesh velocity, with the subsequent mesh points
determined by integrating the velocity field. Some of these methods are motivated
by the Lagrangian method in computational fluid dynamics (e.g., see Fletcher [148]
or §7.1.1) and some others are based on minimizing a quantity related to error. A
fortuitous property of the Lagrangian methods is that it is well-suited to maintaining
sharper material interfaces since convection terms are eliminated from the governing
equations. A disadvantage is that the meshes have a tendency to tangle and lose
spatial resolution of the solution. Unfortunately, the Lagrangian-like moving mesh
methods also inherit this disadvantage of Lagrangian methods, and major effort has
gone into the development of these methods so as to avoid mesh tangling and/or
regain spatial accuracy.

7.1 Methods based on geometric conservation law

In this section we discuss three methods based on the Geometric Conservation Law
(GCL) [322]: the GCL method developed in [84], the deformation map method de-
veloped by Liao and coworkers [53, 78, 236, 295], and a moving mesh finite element
method developed by Baines and coworkers [31, 340]. Like the methods based on
the Monge-Ampere equation described in §6.5.6, these GCL-based methods also
enforce the equidistribution condition (4.74). However, they are formulated directly
in terms of mesh velocity and as a consequence share many of the advantages and
disadvantages of the Lagrangian method in computational fluid dynamics [148].

W. Huang and R.D. Russell, Adaptive Moving Mesh Methods, Applied Mathematical 379
Sciences 174, DOI 10.1007/978-1-4419-7196-2_7, © Springer Science+Business Media, LLC 2011
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7.1.1 GCL method

The GCL method [84] is based on the Geometric Conservation Law (3.21) and
the equidistribution condition (4.74). Dividing (4.74) by o and differentiating the
resulting equation with respect to # (with € being fixed), we obtain
d .
15 (2)+av (2) 544 (2) =0,
dt \o c o

Combining (3.21) with the above equation gives rise to

2(B)Jrv-(ﬂx) =0, (7.1)
dt \o c
This is basically the continuity equation in fluid dynamics, with “flow velocity” x
and “fluid density” p /o. It can also be considered as a condition for determining the
divergence of mesh speed x. Thus, the equidistribution condition (4.74) is directly
used to determine the divergence of X.

Equation (7.1) can be derived in a slightly different way. Taking u = p/c in
(3.24) (a form of GCL), we have

4 Py 9.(p P,
dt /A(t) o= /A(t) <8t (c) V- (5%) ) dx

Then (7.1) follows from the facts that A(r) is arbitrary and that, due to the equidis-
tribution condition (4.74),

d [ p._d[dp, d[A
Sl P2 [ P2 —0. 72
di /A(t)O' T /A %= (_QC 0 (7.2)

The single equation (7.1) is insufficient to determine the vector field x, and the
motivation for finding supplementary conditions on X is provided by the Helmholtz
decomposition theorem for vectors, which states that a continuous and differentiable
vector field can be decomposed into the orthogonal sum of a gradient of a scalar
field and the curl of a vector field. Thus, X can be determined by specifying both
its divergence through (7.1) and its curl. We require x to satisfy the general curl
condition

VX w(x—ver) =0, (7.3)

where w > 0 is a weight function and v, is a user-specified reference vector field.
Different choices for w and v,.r lead to different curl conditions on x, and these
choices are discussed later.

Requirement (7.3) implies that there exists a potential function ¢ such that

w(k — Vref) =Vo¢
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or |
X=—Vo+v.s. (7.4)
w
Inserting this into (7.1) leads to
Poys)—_9 (P _y.(P :
“(Lw) =2 (2)-v () ma 0

The boundary condition on ¢ can be obtained by requiring that the mesh points do
not move out the domain, i.e., X -n = 0 where n denotes the outward normal to d2.
From (7.4), this gives the boundary condition

d
a—i = —WVpes-n ondQ. (7.6)

To summarize, the potential function ¢ is determined by solving the elliptic equa-
tion (7.5) subject to the Neumann boundary condition (7.6). Once ¢ is known, the
mesh location can be obtained by integrating (7.4).

The basic GCL method can also be cast in a least squares formulation [84].

Relation to Lagrangian methods in fluid dynamics. In fluid dynamics there
exist two basic ways to represent the flow field, the Eulerian representation and
the Lagrangian representation (e.g., see Batchelor [38]). In the Eulerian represen-
tation, fluid motion is observed at a fixed spatial location x and the flow velocity is
described by a function in the form of v, (x,7). Governing equations expressed
in terms of the independent variables x and ¢ are typically solved numerically on
a fixed mesh. Numerical methods based on the Eulerian representation are called
Eulerian methods. While Eulerian meshes trivially avoid mesh tangling, solutions
are diffusive so it is difficult to maintain sharp material interfaces.

In the alternative Lagrangian representation, fluid motion is observed by follow-
ing individual fluid particles as they move through space and time. The flow velocity
is described by a function of the form of ¥ ¢, (€,1), where & is a vector field used
to label fluid particles and is often chosen as the position of the particles at an initial
time 7. The position of any particle €, x = x(&,1), is then determined by

x:f’flow(€7t); (77)

subject to the initial condition
x(&,10) =&. (7.8)

Since both v f,,,(x,1) and ¥ 4,,,(§ ,¢) describe the same velocity field, it follows from
the definition of x(&, 1) that

Viiow(X(&,1),1) =V p100(E 1),
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Inserting this into (7.7) gives
x:vﬂ,,w(x,t), (7.9)

which simply states that the velocity of a particle at a time ¢ is equal to the velocity
at its location x. A particular advantage of the Lagrangian representation is that the
advective terms in the governing equations vanish identically. Lagrangian methods
— numerical methods based on the Lagrangian representation — are less diffusive
than Eulerian ones and well-suited to maintaining sharp material interfaces. More-
over, the non-singularity of the coordinate transformation from the Lagrangian co-
ordinates to the Euler coordinates is guaranteed by the incompressibility condition
of the fluid. However, multidimensional Lagrangian meshes, generated by solving
(7.9), are often too skewed to be used directly in the numerical solution of PDEs.
This inadequacy has been a driving force behind the development of hybrid meth-
ods such as particle methods [174], methods of characteristics [139], and Arbitrary
Lagrangian-Eulerian (ALE) methods [173, 249].

There is a close relation between the GCL method and Lagrangian methods, and
in fact, the GCL method can be regarded as a generalization of these methods. To
see this, choose the control vector field v,.r in (7.4) to be the flow velocity vse,.
Taking p = constant as a special case (no adaption), for incompressible fluid flow
where Vv, = 0 we have ¢ = constant, and (7.4) reduces to (7.9).

Relation to the L> Monge-Kantorovich problem. Benamou and Brenier [48]
introduce a so-called fluid dynamics formulation of the L? Monge-Kantorovich
problem (cf. §6.5.6). For given density functions py(x) and p;(x), the formulation
involves minimizing a cost function, i.e.,

mm/ /p ) v, )| Pxt, (7.10)
v,p/o
subject to the constraints p(x,0) = po(x), p(x,1) = p;(x), and (7.1), which is now
Jd (p PN _
E(E)+V<EQ_0. (7.11)

Using the Lagrange multiplier method we can obtain the Euler-Lagrange equations
for the above constraint optimization problem. They include equation (7.11) and

1 d
S-S0 Vo v .12

v—v¢_o, (7.13)

where the potential function ¢ = ¢ (x,7) is the Lagrange multiplier. Inserting (7.13)
into (7.11) and (7.12) gives
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P)

= (%) LV, (%V(p) —0, (7.14)
20 1

3—?+§IIV¢H2 —o. (7.15)

Note that this system cannot be integrated as ODEs due to the constraints p(x,0) =
po(x) and p(x,1) = p; (x). An augmented Lagrangian method is proposed for solv-
ing this system in [48]. The formulation and the solution method are used by Sulman
et al. [308] for the purpose of mesh adaptation.

Note that (7.14) corresponds to (7.5) with w = 1 and v,y = 0. In this sense, the
fluid dynamics formulation of the L> Monge-Kantorovich problem can be viewed
as a special example of the GCL formulation where p connects pg at t = 0 and p;
att = 1 in a special way. Moreover, the optimization of (7.10) with respect to v only
(and subject to (7.11)) will result precisely in a GCL formulation.

Choice of w, v,.r, and p. We consider here the two obvious choices for the
weight function w = p/o and w = 1. The former corresponds to the deformation
map method (see §7.1.2 below) and generally does not result in an irrotational mesh
velocity field. The latter results in an irrotational mesh velocity field when v,.r = 0
(cf. (7.3)). While numerous other options are possible, their mathematical and/or
physical significance is unclear.

The choice of the control vector field v,y is generally problem dependent. For
fluid dynamics problems, a good choice of it can be the flow velocity, since this is
likely to reduce the magnitude of the convection term. However, when mesh adap-
tion is allowed (i.e., p is not constant), grid movement due to the mesh adaption
may increase the convection term and make v, more difficult to choose. Generally
speaking, when physical intuition for choosing v, is unavailable, the best option is
likely to be to simply choose v,y = 0.

The choice of the adaptation function p should generally be based on the equidis-
tribution condition (4.74). Consequently, it is natural to define it to be p = /det(M)
with the monitor function determined as in Chapter 5. It can also be chosen based
on other considerations, such as the scaling invariance argument used in [31].

Example 7.1.1 In this example we generate a moving adaptive mesh for a given
mesh density function

p(x,y.1) = 1+ Stexp(—50](x - %)2+(y— =@ e

for 7 € [0,1] and (x,y) € (0,1) x (0,1). A mesh at = 1 generated with the GCL
method (with w = 1 and v,y = 0) is shown in Figure 7.1. 0
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Fig. 7.1 Example 7.1.1. A mesh at r = 1 is generated using the GCL method with w = 1 and
Vrer = 0. (Cao et al. [84]. (©2002 Society for Industrial and Applied Mathematics. Reprinted with
permission. All rights reserved.)

Example 7.1.2 Here a moving mesh is generated for the time mesh density
function

px,y,t) =
{1+ 100(z +0.1) exp(—50](x — )2+ (y — 1)2 —0.09]), ¥z € (—0.1,0)

1 2 1\2 (7.17)
14 10exp(—50|(x — 1 — 1)+ (y — 1)2 —0.09]), ¥ > 0.

This function is defined using two time phases, one from t = —0.1 to t = 0 and the
other for r > 0. The purpose of the first phase is to produce an adaptive mesh for
t = 0, starting from a uniform mesh at r = —0.1. For ¢ > 0, the function simulates a
circular peak which moves right at speed 1 and eventually leaves the domain while
maintaining its shape.

A moving mesh obtained for w = 1 is shown in Figure 7.2. As expected, the mesh
points are concentrated around the circle (x— )2+ (y — 4)? = 0.3 at the beginning
(t = 0) and then follow the movement of the circular peak. It is interesting to note
that the mesh is not very smooth. This appears to be an inherent feature of the
GCL method because the locations of the mesh points are not governed by either an

elliptic or parabolic PDE. 0

Example 7.1.3 For this example a moving mesh is generated for the mesh den-
sity function
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Fig. 7.2 Example 7.1.2. A moving mesh is generated using the GCL method with w = 1 and
Vrer =0. (Cao et al. [84]. (©2002 Society for Industrial and Applied Mathematics. Reprinted with
permission. All rights reserved.)

p(xay7t) =
1+50(0.1+1)exp(—50|(x— 3)2+ (y— $)* —.01]),
for —0.1<1<0
1+5exp(—50|(x— 5 — S cos(27t))? + (y— § — ¥ sin(2mr))* — .01)),
fort > 0.

(7.18)

The largest values of p occur around a small circle which rotates about the point
()

This is a difficult test problem for many moving mesh methods, especially for
ones using a Lagrangian representation. For such methods, as the concentration of
mesh points follows the small rotating circle, if some of the boundary mesh points
stay fixed (as in this case where the four corner points are fixed), then the mesh can
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Fig. 7.3 Example 7.1.3. A moving mesh is generated using the GCL method with w = 1 and
Vrer =0. (Cao et al. [84]. (©2002 Society for Industrial and Applied Mathematics. Reprinted with

permission. All rights reserved.)

be expected to become more and more skewed. Indeed, the current GCL method suf-
fers from this difficulty. Although the GCL condition guarantees non-singularity of
the Jacobian of the coordinate transformation in the continuous case, it does not pre-
vent the mesh from becoming increasingly skewed. Points of such a highly skewed
mesh can have a tendency to tangle each other numerically. This skewness is illus-

trated in Figure 7.3 for the case w = 1.

|
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7.1.2 Deformation map method

The deformation map is introduced by Moser [110, 261] to study volume elements
of a compact Riemannian manifold when proving the existence of a C' diffeo-

morphism with specified Jacobian. The map is subsequently adapted by Liao and
coworkers [53, 236, 295] to generate adaptive moving meshes. It takes the form

x:mﬁvmxo, in Q

Ap=—2 in Q (7.19)
‘3—2: , on dQ.

It is easy to see that (7.19) corresponds to the GCL method (7.4) and (7.5) for the
case vy = 0 and w = p. Note that the mesh velocity is generally not irrotational in
this case. Indeed, from (7.3), we have

Vxx:—%Vp X X. (7.20)

Figure 7.4 shows a moving mesh obtained with the deformation map method (or
GCL method with w = p) for Example 7.1.2. It is apparent that the moving mesh is
considerably different from the one in Figure 7.2 (generated with the GCL method
with w = 1). In our experience, the moving meshes generated with w = 1 are usually
less skewed than those obtained with w = p. Although it is difficult to predict the
precise influence caused by the choice w = p, it appears that the choice w = 1,
which produces an irrotational mesh velocity, will generally produce better behaved
adaptive meshes.

7.1.3 Static version

For many situations, one needs to generate a fixed mesh having a specified mesh
topology and a prescribed mesh density distribution p(x). An example is to produce
an initial adaptive mesh which evenly distributes the interpolation error of some
initial data (cf. Example 7.1.1). In such cases, we may define a time-dependent
mesh density function by

p(xJ)z(l—t)—Hﬁ(x), 0<:<1 (7.21)

and then use continuation, integrating the mesh system (7.4) and (7.5) from ¢t =0 to
1. A variant of this procedure can also be used to create an adaptive mesh at each
time level for a time-dependent problem [241].
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Fig. 7.4 Example 7.1.2. A moving mesh is generated using the GCL method with w = p and
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permission. All rights reserved.)

7.1.4 A moving mesh finite element method based on GCL

Baines et al. [32, 340, 31, 33] have developed a moving finite element method bear-
ing a strong relation to the GCL method of §7.1.1 and the deformation method of
§7.1.2. To describe this method, consider a physical differential equation of the form

w=Lu, inQ (7.22)

where .Z is a differential operator, and for simplicity assume that the Dirichlet
boundary condition
u=g, ondQ (7.23)
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is given. A mesh density function is chosen of the form p = p(u, Vu).
Taking w = 1 in (7.5) and noticing that ¢ is a function of ¢, we have

pdo dp  dp .
(p ¢) Ch_(al/t+m'v)ut_v'(pvref)'

Inserting (7.22) into the above equation, multiplying it by a test function v € H' (),
integrating over £2, and performing integration by parts, (7.5) can be rewritten in the
weak form

ldo [
V¢ -Vvd :———/ d.
/_Q pVo - Vvdx I Q(f)vpx

P ap / _
+ / ( Vi V) Ludx — o0 PVres - Vvdx

29 4s / orondS.  WweH'(Q) (124
+./ag(z)Vp9n * m(t)vpv f8 ! (@) 724

where n is the unit outward normal to the boundary d € and for generality we con-
sider the situation where 2 can change with time. The weak formulation of (7.4)
is
/Q()V(Jk—V(P—v,ef)dx:O, we H'(Q). (7.25)
t

Taking u = vp /o in (3.24) we have

il & (i(”")w-(”’f))dx

= / V[ + Vv x)
where (7.1) has been used in the last step. Thus, for any v satisfying
vi+Vv-x=0, (7.26)

we get

d

— / de =0

dt Jou ©
or

B Ja)v(x,0)p(x,0)dx
/Q , 1Px=ol0) 0] (727)

for the general time-dependent domain. If we take v = 1 in (7.27), then differentiat-
ing both sides with respect to # and using the Leibniz rule (3.25), we get

dj / <8p + 5= 9p > fudx+/ px-ndS. (7.28)
2Q(r)

dt Ju JdVu
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We can now describe the moving mesh FEM (Finite Element Method), for which
equations (7.27) and (7.28) are used to update the physical solution and parameter
o, respectively. Denote the moving mesh by .7,(¢); see §3.3.3. Let the correspond-
ing linear basis functions be ¢;(x,?), i = 1,...,N,;,...,N,, where the last (N, — N;)
functions are associated with boundary vertices. Then the linear finite element ap-
proximations are

{uh(x7t)_vavluj(t)(b/(xJ)a ‘Ph(xat):Zi'\il@j(t)(Pj(xat)v (729)
X

'h(x7t) ZiVl]xJ(t)(Pj(xat)v
where ®;(r) ~ ¢(x;j(r),r) (which is not to be confused with the basis function

¢j(x,1)). Define

Ja0) 9;(x.0)p (" (x,0), Vi (x,0))dx
c(0) ’

cj= J=1,0 Ny (7.30)

The method involves the following sequence of steps to update U = {u;(t)}, & =
{®j(t)}, X ={x;},and o(t):

(i) GivenX and o(t), update U by solving
/ q)j(x,t)p(uh(x,t),Vuh(x,t))dx:G(t)c,-, J: 17~'~7Nvi (731)
Q(t) ’

subject to the Dirichlet boundary condition (7.23) at the boundary vertices. Equa-
tion (7.31) is obtained by taking v = ¢; (x,2) in (7.27). Note that this choice of v
is permissible since ¢; satisfies (7.26) (see (3.97)).

(i) Given U, solve discrete versions of (7.24) and (7.28) for & and ¢ of the form

hyg 4 h p" 3P h
/ p'Vo"-Vidx = det +/ (])J< P 8V V).Zudx

/ Phvyep - Vojdx+ / ¢,p”a"’h

+/ 0;0"Vyer-ndS,  i=1,...N, (7.32)
20(t

do ap"  ap" h hoh

—_— 'V - .
7 /Q ( B + v ).i”u dx+/99(t)p X" -ndS, (7.33)

where (7.31) has been used. Equation (7.32) is subject to a proper boundary
condition for ¢”.
(iii) Given @, update X by solving the discrete form of (7.25)

/ 0;(F" — VO —vp)dx=0, i=1,...N. (7.34)
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The above algorithm imposes the Dirichlet boundary condition in a strong sense
and unlike the continuous problem does not generally conserve the mass. For exam-
ple, consider the porous medium equation,

uy = V(u"Vu), (7.35)

where m is a positive integer. It is known that (7.35) admits a family of compact
support self-similar solutions with moving boundaries on which u = 0. Taking the
moving compact support as £(t), it is easy to show that the total mass, [q ) udx,
is conserved for (7.35), so a reasonable choice for the density function is p = u.
Unfortunately, the total mass is not generally conserved for the numerical solution
since {¢ j} ¥, in (7.31) do not form a partition of unity (i.e., 7;1 ¢; # lforallx €
Q). A remedy [196] is to use modified interior basis functions ¢; satisfying

Lo~

Another way is to use weak imposition of the Dirichlet boundary condition. This

—1. (7.36)

H M3

can be done [32] by computing u; at both interior and boundary vertices through
(7.31) (i.e., using j =1, ..., N, instead of j = 1,...,N,;) and using these conditions in
evaluating the integrals in (7.32) and (7.33).

For the porous medium equation (7.35), the mesh density function can also be
defined based on scaling invariance; see [31] for details.

Example 7.1.4 Consider the porous medium equation (7.35). In d dimensions
(d =1 or 2) it admits a radially symmetric self-similar solution of the form [264]

1
2\ m
€1 I
ulrt) =4 A (1 (rok) ) » o forr=<inol (7.37)
0, for r > roA

where r is the radial coordinate and

1
£\ 2%dm 2m

A=|— fo==—=0——.

(t()) 0 2(24dm)

A solution obtained with the moving mesh FEM (with weak imposition of the
Dirichlet boundary condition) is shown in Figure 7.5. 0
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Fig. 7.5 Example 7.1.4. Shown are (a) slices of the exact and approximate solutions along y =0
for m = 3 at time instances # = 0,0.5,1.0, and 2.0 and (b) the approximate solution surface at t = 2.
Reprinted from Baines et al. [32], with permission from Elsevier.

7.2 MFE — moving finite element method

The original moving finite element method (MFE) developed by Miller and Miller
[258] and Miller [253] (also see Baines [29], Carlson and Miller [88, 89], and Miller
[256] and references therein) generates a moving mesh through the mesh velocity.
Consider a time-dependent physical PDE of the form (7.22) and denote the corre-
sponding coordinate transformation by x = x(&,7) : Q. — Q. From (3.19) we can
rewrite (7.22) as

u—Vu-x=ZLu, (7.38)

where it = (d/dt)u(x(€,t),t) and the mesh velocity x = (d/dt)x(&,t). In continu-
ous form the MFE can be viewed as determining the solution u(x(&€,r),t) and the
mesh x = x(&,¢) by minimizing a weighted L?>-norm of the residual of (7.38) with
respect to # and X, viz.,

min/ (ti— Vu-x— Lu)* wdx, (7.39)
ix J Q

where w is a weight function. The classical version of MFE uses w = 1 [258, 253]
and the gradient weighted MFE (GWMFE) [88, 89, 255] uses w = 1/(1 +|Vu/|?).
A nice feature of the MFE (and GWMFE) is that the mesh attempts to follow a
path corresponding to the smallest weighted L>-norm of the residual of the discrete
equations. In particular, for (diffusion-domianted) parabolic PDEs whose solutions
tend to a steady-state, then the mesh will tend to be a steady-state and become a
locally optimal mesh that produces the least error among all meshes with the same
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connectivity [207, 253]. Note that the last property does not hold for hyperbolic
equations [88] although some variants of the MFE, such as the stabilized MFE of
[256] and the least squares MFE of [257], are designed to maintain the property for
some types of hyperbolic problems. The difficulty with the MFE (and GWMEFE)
is that the mesh equations resulting from the minimization of functional (7.39) can
become degenerate, and its numerical computation requires careful regularization.
This can be seen from the Euler-Lagrange equations for (7.39), i.e.,

i—Viu-k—Lu—0, (7.40)
(t—Vu-x—ZLu)Vu=0. (7.41)

The first equation is simply (7.38). However, (7.40) and (7.41) are clearly not inde-
pendent and form a degenerate system for i and x. It is thus not surprising that the
MEFE equations can sometimes become indeterminate since they are derived from a
discretization of (7.39) (see (7.45) below).

To consider the actual implementation of the MFE, denote the mesh by .7, (1) =
{K(t)} and the corresponding linear finite element space by .7 (¢) (cf. (3.92)). For
a basis {¢;(x,1)} of 7", the approximate solution u in .7’ has the representation

ul(x,1) = Zuj(t)(bj(x,t). (7.42)
J

From (3.98), 5
Euh(x,r) = Xj:u 10(x,1) — Vil - T 1, (7.43)

where ITx is the piecewise linear mesh velocity satisfying

H]).C:Z.J'Cj(t)(])j(x,t) (7.44)

J

and x;’s are the mesh velocities. Replacing u by u" in (7.22) and using (7.43), we
obtain the minimization problem

2
min / w <Zu,¢,(x,t)—vuh-nlx—.$uh> dx, (7.45)
Q >
J

ujXj

which resembles (7.39) by viewing Y- ; 1t ;¢;(x,t) as i#". To avoid the possible indeter-
minateness of a solution to the discrete equations, a penalty term is added to (7.45).
Using the so-called internodal viscosity form proposed by Miller [254], one obtains
the modified minimization problem
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. 2
mm{ / w Zujq)j(x,t)—Vuh-Hlx—,i”uh dx
uixj L JQ 7
e/ (IIVZu/¢jIZ+ IVijcbjll%) x, | (7.46)
) J J

where €2 is an appropriately chosen small internodal viscosity coefficient. The MFE
discrete equations can be readily obtained as

;”j /!2W¢j¢kdx_z /Q w(tj - Vu)9;¢pdx
+322u / (Vo;-Vy)dx = / wop ZLudx, (7.47)
.. ) _ S A
;u]/ﬂwq)J(])kVu dx ;/Q w(x;-Vu")o;¢Vu'dx
—eZZx, / (Vo; - Vy)dx = / wo Vi Ll dx. (7.48)

This system, rewritten in abstract form as
F(U,X,UX,t)=0, (7.49)

is solved for the physical solution U(r) = {u;()} and the mesh locations X (1) =
{xj}.

When the differential operator .Z involves second order derivatives, the integrals
on the right-hand sides of (7.47) and (7.48) are not well defined since u e H! (Q)
is not in the domain of .Z. In such case, they can be interpreted and calculated in
terms of mollification [258], i.e., piecewise linear functions are smoothed with a
mollification radius 0 > 0, the integrals are calculated, and then the limit is taken as
6 — 0. These limiting integrals turn out to be independent of the particular mollifi-
cation used. The details of the mollification method and examples can be found in
[88, 89]. An alternative interpretation involves distributions, or formal integration
by parts [262] (cf. (5.195)), although it may not be applicable for some situations
[254].

To conclude this section it should be pointed out that the so-called moving best
fit (MBF) method developed by Baines [30, 28] deserves special attention. It aims to
avoid the inherent singularities of the MFE and thus the need to use regularization.
The reader is referred to Baines [29] for a detailed description and discussion of the
method.
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(a): PO > Pav (b): Po < Pav

[ X0 e 0
70
4 :

Fig. 7.6 Illustration of mesh velocity.

7.3 Other approaches

7.3.1 Method based on attraction-repulsion

Let p(x) be a (strictly positive) density function and p,, be a local average. The
method proposed by Anderson and Rai [12] is based on the assumption that points
where p is larger than p,, should attract other points, and points where p is smaller
than p,, should repel them. For any two points, P and Q, Figure 7.6 illustrates the
corresponding mesh velocity. More precisely, the mesh velocity at P due to error at

Q is written as

PO — Pav
=K———— 7.50
K P 720

where K and 7y are two positive parameters. The distance between the two points is
used so that the greater the distance, the less they influence each other.

Expression (7.50) is used in [12] to define the global mesh velocity field in one
dimension and in two dimensions in a tensor product manner. The global mesh
velocity at vertex i is expressed as

pdV
= —Ji§ = KJ; ; Hx; T %) (7.51)
J#i

where the summation is over all mesh points. Selection of K and 7 is discussed
for the 1D situation in [12], but it is unclear how the choice is extended to multi-
dimensions. The numerical results also show the method to be more successful in
1D than in multi-dimensions.
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7.3.2 Methods based on spring models

With this type of method the mesh is viewed as a spring system for which each
edge has a given spring stiffness constant (see Figure 7.7). For example, Gnoffo
[155, 156] defines the stiffness constant for the edge connecting points i and j as a
function of the gradient of some unknown function u,

|u(x)) —uxi)|

kj(xl') =14c ||x._x“‘
J i

, (7.52)
where c is a positive constant. By Hooke’s law the force related to this edge is given
by F ji = (x; —x;)kj(x;). The mesh equations are then obtained by requiring that the
spring forces at each point are at equilibrium, viz.,

Y (i —xi)kj(x:) =0, (7.53)
7
or Z k( )
Lkl L
o Yjiki(xi) (7.54)

where the summation is over all neighboring points of i. A Gauss-Seidel iteration
can be used to update the position. Indeed, we have

ew _ X%k (x0)
' Y jik;(xgid)

where the x;’s on the right-hand side take the latest available approximations.

Note that (7.54) can be interpreted as a weighted averaging or a weighted Lapla-
cian smoothing. Consequently, (7.53) can be viewed as a discretization on a uniform
computational mesh of Laplace’s equation

(7.55)

V- (wx)Vx)=0, 1=1,...d (7.56)

for some variable diffusion function w(x), where x;’s are the components of the
coordinate transformation x = x(&).
Habashi et al. [162] define the stiffness constant as

~du(x;—x;)

kj(xi) - ||x] 7-xi|| ’ (757)

where dj;(x; —x;) denotes the metric distance between points i and j. They use the

slightly different Gauss-Seidel update strategy

i 06 — X"k (x)
Yk (xd')

X =x"+o : (7.58)
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where @ > 0 is a relaxation factor. Using the analogy of (7.55) to (7.53), we can
loosely interpret (7.58) as a Euler-type discretization of the differential equation

xl:V~(w(x)Vxl), = 1,...,61. (759)

It can be generalized to including an anisotropic diffusion matrix M(x), and in the
moving mesh framework

= —V-(Mx)Vx), [=1,...d (7.60)

1
p(x)
where 7 > 0 is a parameter and p(x) is a positive function. Note that both (7.59) and
(7.60) are parabolic equations which can be considered as gradient flow equations
for the mesh x = x(&); cf. (6.35). As a consequence, a natural way of choosing 7,
p(x), w(x), and M (x) would be as done for the MMPDE:s in Chapter 6.

Tomita et al. [328] define

|l j—Xi | —d
kj(xi) = (7.61)
' Joej ]
and update the position of the vertices through Newton’s second law, i.e.,
d*x; dx;
m—s =Y (% —xi)kj(x) =y~ (7.62)

J#

where m is the mass of each point, y > 0 is a damping coefficient, ¢ > 0 is the spring
constant, and d > 0 is the natural spring length. The choice of d needs careful tuning:
as it becomes longer, the ratio of maximum mesh interval to minimum becomes
closer to one. If the natural spring length is larger than a critical value, however, the
spring dynamic system does not have a stable equilibrium. The method is used in
[328] to successfully generate a more homogeneous mesh system than the standard
icosahedral one.

Interestingly, we can combine (7.52) or (7.57) with (7.62) for mesh adaptation.
In continuous form, this leads to the hyperbolic mesh equation

0%x; 1 ox,

1
L I=1,...d. (7.63)
p(x) t

This type of hyperbolic mesh equation is very different from mesh equations of
parabolic type, and its relative advantages are unclear.
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X3 X

X
4 x|

X5 X6

Fig. 7.7 A mesh is viewed as a spring system.

7.3.3 Methods based on minimizing convection terms

Motivated by Lagrangian methods in computational fluid dynamics, a number of
moving mesh approaches have been developed by minimizing convective terms in
governing equations. In this subsection we describe such a method (Petzold [274]
and Hyman and Larrouturou [198]) that is based on minimizing the time rate of
change of the solution and defines the mesh velocity in terms of the time and space
derivatives of the solution. With the method, the solution is changing slowly in this
moving mesh reference frame, and large time steps are taken without sacrificing
accuracy. However, the mesh points may quickly tangle and fail to adequately re-
solve the solution. When this happens, it is suggested (e.g., see [199]) that a static
rezone step be used to regain spatial accuracy, viz., the domain is re-meshed and the
solution interpolated from the old to the new one.

We illustrate the method for the differential equation (7.22), which takes the form
(7.38) in the computational coordinate. The mesh velocity is chosen to minimize the
variation of « and x in the new coordinates & and ¢, i.e.,

min (&% + o[}%(|*) = min ((Vu-x +.2u)* + o||%]%) , (7.64)
X X
where o > 0 is a parameter. This leads to
(a+VuVul ) = —(Lu)Vu. (7.65)

There is no mechanism in the above equation to avoid tangling of mesh points.
Petzold [274] suggests adding a diffusion-like term, giving

(a+VuVul )k = AAx — (Lu)Vu, (7.66)
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where A > 0 is a parameter. It is found in 1D that with these smoothed mesh ve-
locities the mesh points are unlikely to cross in a time step and the added term «
is important even when mesh points are deleted and moved apart using the static
rezoning strategy after every time step.

A weighted minimization is considered in [199] to obtain mesh equations which
are invariant under scaling and translation of # and x. The above-described method
has been implemented mainly for 1D problems (e.g., see [199]), and it would be
interesting to investigate their potential in multidimensions.

7.4 Exercises

1. Show that the Euler-Lagrange equations of the constrained optimization problem
(7.10) are given by (7.11)—(7.13).

Derive (7.20).

Complete the derivation of (7.24).

Verify (7.37) is a solution of the porous medium equation (7.35).

Show that the Euler-Lagrange equations of (7.39) are given by (7.40) and (7.41).
Derive the continuous version of (7.46).

. An ordinary differential equation corresponding to (7.63) takes the form

N o v w

mdix = —ex—y2
drr Yar

where m, ¢, and Y are positive constants. Show that this represents a dissipative
system, and x(z) — 0 as t — oo.
8. Derive (7.65) from (7.64).






Appendix A
Sobolev spaces

Throughout this book,  denotes a simply connected, open, bounded domain in
the d-dimensional space R4, Q is its closure, and || denotes its length, area, or
volume for d = 1,2, or 3, respectively. The coordinates on 2 are denoted by x =
(x1,...,x7)T. Given a multi-index & = (0, 02, ..., 0y) of non-negative integers, let
la| =0+ +ay and

0%y

= o 7
ox;'---0x,

An [-th order partial derivative is also denoted by

D%y

dlu
8x,~1 s 8)(?[[ ’

where (if,...,i;) is an integer vector of / components with 1 <ij,...,i; < d. The set
of all [-th order partial derivatives is denoted by either D!*lu or D'u with I = |a.
Following the convention, we will denote D' by the gradient operator V, i.e., V =
D'

Lebesgue space LP(Q) (1 < p < o) is the vector space of the functions u: Q — R
for which |u|” is Lebesgue integrable on Q, so [, |u(x)|Pdx < eo. It is a Banach
space with respect to the norm

lull () = ( /Q Iu(x)l”dx> d

L=(Q) is the Banach space of the measurable functions which are defined on Q and
bounded outside a set of measure zero. It is equipped with the norm

[l () = ess sup[u(x)].
xeQ

401
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We list several fundamental inequalities associated with Lebesgue spaces in the
following.

Theorem A.0.1 (Minkowski’s inequality or the triangle inequality) For 1 <
p < oo,
lu+vlir) < lullir@) + V@) Yu,v € LP(RQ). (A1)

Theorem A.0.2 (Hélder’s inequality) Assume 1 < p,q <oo, £ 41 = 1. Then,

/Q wldx < ull @) IVl YueLP(Q), WeLl(Q).  (A2)
The Lebesgue spaces have the embedding property
LYQ) = [*(Q) - = L7(Q).

This is an immediate result of Holder’s inequality. Indeed, for any two integers
1 < ¢ < p < ooand any function u € LP (), we have

1 1
q q 1_1
ey = ( [ ot 1a5) " < (Wl g o 110,y )" =120 il

The following theorem is a generalization of Holder’s inequality because of the
weight function term and general exponent. It is used repeatedly in this book, partic-
ularly when dealing with the equidistribution principle in Chapter 6. The interested
reader is referred to Hardy et al. [168] for its proof.

Theorem A.0.3 Given a weight function w(x) > 0 with [,wdx =1, for an
arbitrary function f and real number r define

i = ([ vistas)

with the limits My(f) = exp( [o wlog|f|dx) (geometric mean), M. = max | f
M_.. = min|f|. Then

, and

M, (f) < Mi(f) (A3)

Jor —oo < r <5 < 400 unless (a) M (f) = M(f) = +oo, which can happen only
if r >0, or (b) M,(f) = M(f) = 0, which can happen only if s <0, or (c) f =
constant.

Sobolev spaces deal with function derivatives. Define C7' () = (-0 Ci' (),
where C"' () denotes the vector space of m-times differentiable functions on 2,
Ci(Q) ={uecC"(Q)|supp(u) C 2}, and supp(u) = {x|x € Q, u(x) # 0}. For a
multi-index o = (@, ..., 0y ) and for a Lebesgue integrable function u on Q, if there
is a Lebesgue integrable function v, on £ which satisfies the condition
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/uD“u/dx:(—l)W‘/ vawdx, e Co(Q),
Q Q

then vy is said to be a distributional derivative or a generalized derivative of u of
order |a|, and it is denoted by D%u = vq,.

For a given integer m > 0 and real number p € [1, 0], the Sobolev space W™ ()
is defined as the vector space of the functions u € L” () such that for each multi-
index a with |a| < m, the distributional derivative D%u belongs to LP (). With the

norm .

P
HM”W»Lp(Q) = ( Z / |Dau|pdx> s
af<m” €

it is a Banach space. The semi-norm |u|ym.(q) is defined by

1 1
’ P
‘M|Wm7p(9) = < Z /Q |Dau|pdx> = (A |Dmlxl||i7dx> B

lot|=m

where [|-[|;, denotes the /, matrix norm. The scaled semi-norm (i) ) is defined
by

1

1 i
14 1 ;
(W)yno(a) = <|Q| y /Q |D°‘updx> _ (le /Q ||D’"uf;dx> . (A4
o=

Note that LP(Q) = WP (), and for the special case p = 2 we denote H"(Q) =
wWm2(Q).

The trace operator plays an important role in studying the existence and unique-
ness of solutions to BVPs of PDEs. Loosely speaking, the trace operation defines
the notion of restriction of a function on the domain boundary. Consider a bounded
open domain Q C R with Lipschitz (continuous) boundary 0. Then the trace
operator T is defined as

Tu=ulyo, YuecC'(Q). (A.5)

Some important properties of the trace operator are given in the following lemmas.
The interested reader is referred to, e.g., Grisvard [159] for their proofs.

Theorem A.0.4 Any bounded open convex subset of R¢ has a Lipschitz bound-
ary.
Theorem A.0.5 (The trace theorem) Let Q be a bounded open subset of R?

with a Lipschitz boundary 0 Q. Then for any number 1 < p < oo, the trace operator
T, which is defined on C'(Q), has a unique continuous extension as an operator

from WP(Q) onto Wlf%’p(&Q).
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Theorem A.0.6 Let Q be a bounded open subset of R¢ with a Lipschitz bound-
ary dQ. Then for any number 1 < p < oo, there exists a constant C such that

/ Tu|”dS§C[81_Il’/ |vu|de+s‘%/ u|de} (A.6)
oD D D

forallu e W' (Q) and € € (0,1).

For simplicity, the trace of u € W!P(Q) is denoted by u|yo when this can be
done without causing any confusion.

Poincaré-type inequalities which relate the integral of a function to that of its
gradient are also frequently used throughout the book. There are two types of these
inequalities, those concerned with functions having vanishing trace and those with
the difference between functions and their average. The proofs of the following two
theorems can be found, e.g., in Evans [137] and Chen and Wu [101].

Theorem A.0.7 (Poincaré’s inequality; u|yo = 0) Let Q be a bounded, open
subset of RY. For 1 < q < p < oo,

|ullza@) < ClIVulliria)y, Yue Wol’p(Q) (A7)

where WOI”’(Q) ={uecW'r(Q): u|yq =0} and C is a constant depending only
ond, p, g, and Q.

Theorem A.0.8 (Poincaré’s inequality; 1) Let 2 be a bounded, connected,
open subset of RY with Lipschitz boundary dQ. For 1 < g < p < oo,

e —uglla@) < CllVull (@), YueW'?(Q) (A.8)

where C is a constant depending only on d, p, q, and 2 and ug, is the average of u
on £, i.e.,

1
=— dx. A9
w0 = g7 [, (A9)

It is thoretically interesting and also practically important to find an explicit ex-
pression for the constant C in Poincaré’s inequalities. But this is available only for
special domains such as convex ones; see Payne and Weinberger [272], Bebendorf
[40], Acosta and Duran [2], and Chua and Wheeden [103]. The proofs of the fol-
lowing two theorems can be found in [103].

Theorem A.0.9 (Poincaré’s inequality for a convex domain; ug) Let Q C
R? be a bounded convex domain with diameter hg. Then, for any 1 < g < p < oo,

11
e —ugllLaa) < cpghal @147 |Vulliia), YueW'r(Q) (A.10)
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where ¢, 4 is a constant depending only on p and q which has values or bounds as
follows:

(1) If1 <g<p<eos,

(2) Ifqg=1<p <o,

(3) Ifp=q=1c11=3.
4) Ifp=q=2c20= 7.
Theorem A.0.10 (Poincaré’s inequality for a convex domain; ug) Let Q C
R? be a bounded convex domain contained in a parallelepiped defined by

i=1

d
@{xﬁi/}ivi: ogﬁ,-gh,-,il,...,d} (A.11)

for some positive numbers h;, i = 1,...,d and d linearly independent unit vectors
vi,i=1,...,d. Then, forany 1 <q < p < oo,

h,-|Vu~v,-|
1

. YueWhP(Q)  (A12)
LP(Q)

d
1.1
|u—ug ”L‘I(Q) <cpglRla7

1

where c 4 is the same constant as in (A.10).

It is interesting to point out that the result of Theorem A.0.9 is isotropic while
that of Theorem A.0.10 is anisotropic in nature (since it takes into consideration
the directional derivatives — see Chapter 5). Moreover, as an application example
of Theorem A.0.10 in finite element computation, we can take 2 as the generic
element K of an affine family {.7},} with the equilateral, unitary-volume reference
element K. Let the affine mapping from K to K be Fx and the SVD decomposition
of the Jacobian matrix Fy, be

[ IEE 0
Fe=UsVT =fuy,ug] | 0 - 0 | VT, (A.13)
0 --- (7]
where U and V are orthogonal matrices and o; > 0, i = 1,...,d. The circumscribed

ellipsoid (denoted by &) of K is described by equation (4.44). It is obvious that K is
contained in the parallelepiped
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@K—{xK+Z[3,u,.O<ﬁ,<hG’ i=1,. d}, (A.14)

=1

where xx is the center of K. Then,

2

where the last step can be verified directly using (A.13). Combining this with The-
orem A.0.10, we obtain, for | <g< p <ooandu € Wl’p(K),

e — uK”L‘i(K)
A 1 1
hd? 11 J v
< %qu g (/ [t((Fg)" Vu(x)Va" (x)Fg)] ? dx ) . (A15)
K
This is in the same form as (5.42) (m = 0) except that the current estimate works
only for the averaging approximation and the constant ¢, , has an almost explicit
expression.
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Arithmetic-mean geometric-mean inequality
and Jensen’s inequality

The following two inequalities are used frequently throughout the book. The first is
a generalization of the well-known arithmetic-mean geometric-mean inequality and
the second is Jensen’s inequality.

Theorem B.0.11 (Generalized arithmetic-mean geometric-mean inequal-
ity.) Let wy,...,w,, be m weights satisfying w; > 0 and Y ;w; = 1. Then, for any
positive numbers ay, ..., apy,

1 1
m 5 m T
Y wai | < | Lowe
i=1 i=1

Jor any numbers —oo < s <t < oo, with equality iff (if and only if) a) = --- = ay,.
Here, by convention

m Wi
1 —
1 a; fors =0,

m s l=1
Z wiai | =< max a; fors=oo,
= 1<i<m

min a; fors= —oo.

1<i<m

This theorem reduces to the well known arithmetic-mean geometric-mean in-
equality when s =0, =1, and wy = --- = w,, = % A refined version of the
arithmetic-mean geometric-mean inequality [218] is

1
1 2 1 "ol 2
—— Y (Va- @) < Ya-([la| <= ¥ (Va-va). D
m(m—1) KZ; m Z,’ H m KZ;
Theorem B.0.12 (Jensen’s inequality.) For any m positive numbers ay, ...,ay,
the inequality

407
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holds for any numbers s and t with 0 < s <t.

The following corollary can be easily proven using Theorems B.0.11 and B.0.12.

Corollary B.0.1 For any real numbert > 0,
la+b" <c/(|la] +|b]"), Va,beR (B.2)

la|" — ¢ |b|" < ¢ila—b]", Va,beR (B.3)
where

¢ = zmax{tfl,o} . (B4)

Moreover, if t € (0,1), then it holds that

[la = |b]'| < la—b|" Va,beR. (B.5)
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Nomenclature

Abbreviations:

1D One dimensions
2D Two dimensions
3D Three dimensions

DAE Differential-algebraic equation

GCL Geometric conservation law

MMPDE Moving mesh PDE

ODE Ordinary differential equation

PDE Partial differential equation

SDIRK  Singly diagonally implicit Runge-Kutta scheme
SVD Singular value decomposition

Notation:

d dimension of physical domain £

Q A open, bounded physical domain in R¢
|Q2] Volume of Q

x = (x1,...,x7)7  Physical coordinates

(x,y)  Physical coordinates in 2D

Q. computational domain in R?

E=(&,....&)T Computational coordinates
(¢,m)  Computational coordinates in 2D

T A triangulation or a mesh for the physical domain

N, N,, N,;  Numbers of the elements, vertices, and interior vertices of .7, respec-
tively

T A triangulation or a mesh for the computational domain €,

K Generic element
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428 Nomenclature

K Reference or master element
hx, Hy ~ Diameter and in-diameter of element K, respectively
Fx Mapping from K to K; often is invertible and affine
Fg Jacobian matrix of mapping Fx : K — K
J Jacobian matrix of maping x =x(§), i.e., J = g—g
J The Jacobian (determinant), i.e., J = det(J)
X Linear interpolant of nodal mesh speeds
i Function defined on K; i = uo Fx
h Computational solution
" A finite element space defined on a triangulation .7},; finite dimensional
H(u)  Hessian of function u
H(w)| = \/H@w?
P.(K)  Set of polynomials of degree no more than k defined on K
I Interpolation operator which is invariant for all polynomials of degree no
more than k

I Restriction of IT, on K

W™P(Q)  Sobolev space

H™(Q) =W"*(Q)

LP(Q) Lebesgue space, i.e., LP(Q2) = WOP(Q)

| [lwmr(@)s |- lwmr@) Norm and semi-norm of W™ (L)

(-)wmp(@) Scaled semi-norm of W"7(Q2), i.e., ()ympq) =2 |7%\ wmr(a)
Il I, norm for vectors or matrices

IIllr  Frobenius norm for matrices

tr(-), det(-) Trace and determinant of matrices
RYS {PeR¥3; det(P) > 0}

M Monitor function or metric tensor
Mgk An average of M on element K or a monitor function defined on K
p Mesh density (specification) function; p = \/det(M)

P Mesh density (specification) function defined on K; px = +/det(Mk)



Index

M-uniform, see mesh

M-uniform coordinate transformation, 199

r-adaptive mesh, see moving mesh

r-adaptive mesh method, see moving mesh
method

adaptation intensity parameter, see intensity
parameter
affine family of finite elements, 163
affine family of triangulations, 159
alignment, viii, 18, 180, 184, 199, 236, 247,
254,312, 341, 342
(quality) measure, 203, 207, 209, 323, 343
coordinate line control, 348
functional for, 312, 313
geometric interpretation, 193, 194
alignment (quality) measure, see alignment
alignment condition, see alignment
alternate solution procedure, 20, 87, 155, 169
anisotropic diffusion matrix, 397
arithmetic-mean geometric-mean inequality,
407
attraction-repulsion model, 395

balancing function, 295, 296
barycentric coordinates, 166
BiCGStab, 310

Burgers’ equation, 1, 14, 365

CFL condition, 99

chain rule conservative law (CRCLF), 145
circumscribed ellipsoid, 187, 188, 193, 194
coercivity, 299

collocation, 119, 132

combustion model, 365

comparison theorem, 331

conservative interpolation scheme, 99
constraint optimization problem, 356
continuous measure of mesh density, 79
contravariant base vector, 139
convection term minimization, 398
convexity, 299, 300

covariant base vector, 139

curl condition, 380

DAE (differential-algebraic equation), 44, 294
de Boor’s algorithm, 36
deformation map, 387
deformation map method, 387
deformation tensor, 352

solution-dependent deformation tensor, 354
diameter of an element, 158
dimensional analysis, 114
directional control, see alignment, 348
discontinuous Galerkin method (DG), 176
dominance of equidistribution, 119, see

equidistribution

equidistribution, viii, 18, 27, 28, 180, 184, 199,

236, 247, 254, 312, 356, 358, 379, 380

(quality) measure, 38, 62, 202, 209, 323,
326, 343

dominance of, 116

equidistributing coordinate transformation,
29,32

equidistributing mesh, 28, 32

functional for, 40, 41, 313

geometric interpretation, 193
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430

optimality of, 30

equidistribution (quality) measure, see
equidistribution

equidistribution condition, see equidistribution
equidistribution principle, see equidistribution
error bound (or estimate), 59

a posteriori, 120, 273

a priori, 123

anisotropic, 230

isotropic, 228

residual-based, 124

semi-a posteriori, 274

standard interpolation, 54
essentially non-oscillatory method (ENO), 176
Eulerian representation, 381

finite difference
conservative form, 148
non-conservative form, 153

finite element, 160
affine family of, 163
affine-equivalence, 161
degrees of freedom, 160
linear, 160, 169
quadratic, 161
reference, 163
triple, 160

finite volume method, 132

functional
based on directional control, 348
based on harmonic mapping, 340
based on Jacobian weighting, 349
based on mechanical model, 352
based on multiple control, 346
based on reference Jacobian, 351
based on variable diffusion, 326, 330, 348
based on variational barrier, 342
convex, 300, 304
Euler-Lagrange equation, 40, 286
for adaptation, 283
for alignment, 312, 313
for alignment and equidistribution

combined, 314, 317

for equidistribution, 40, 41, 313
gradient flow equation, 44, 295
heat flow equation, 44
polyconvex, 302, 305, 306
uniformly convex, 300
unweighted length, 354

Index

Galerkin formulation, 8
GCL, see geometric conservation law
geometric (quality) measure, 204, 207, 209,
355
geometric conservation law (GCL), 143, 144,
152,379, 388
GMRES, 310, 320
gradient flow equation, 44, 295, 397
gradient operator in computational variables
conservative form, 140
non-conservative form, 140
gradient recovery, 74, 266
Green’s function, 330
groundwater flow, 369

Holder’s inequality, 61, 402
harmonic mapping, 313, 338
hat functions, 8
heat flow equation, 44
Helmholtz decomposition theorem, 356, 380
Hessian recovery, 74, 266
Galerkin formulation, 267
least squares fitting, 74, 266
hierarchichal basis, 276
reconstruction process, 276
Hooke’s law, 396
hyperbolic mesh generator, 281, 397

in-diameter of an element, 159
intensity parameter, 57, 237, 254
internodal viscosity form, 393
interpolation theory, 216, 220
irrotational mesh velocity, 383
isotropy condition, 22, 313

Jensen’s inequality, 407

Lagrange mulitpliers method, 358
Lagrangian method, 379, 381

Lagrangian representation, 381

Leibniz rule, see Reynolds transport theorem
linearly varying error measure, 33, 186
location-based algorithms, 21

mass transport problem, 357
matrix invariants, 352
mechanical model, 352
mesh
M-uniform, 34, 178, 185, 234
Delaunay-type, 210
isotropic, 196



Index

Lagrangian, 382
locally quasi-uniform, 80
quasi M-uniform, 185, 234, 244
quasi-equidistributing, 62
quasi-uniform, 159
Shishkin-type, 208
structured, 157, 281, 307
uniform, 158
unstructured, 157, 281
mesh control
orthogonality control, 347
smoothness control, 346, 347
weighted Laplacian smoothing, 396
mesh density
measure of, 38, 58
mesh density function, see monitor function, 5,
27,28, 53,66, 111, 178, 265
arc-length, 65
based on a posteriori error estimates, 120
computation, 74
curvature, 65
for muticomponents, 81
smoothing, 76
mesh generation, 178, 281
method of lines, 2
metric tensor, see monitor function, 178, 215,
262, 338
for coordinate transformations, 147, 190
metric terms, 147
MEFE, see moving finite element method
MMPDE, see moving mesh PDE
MMPDE4, 48, 310
MMPDES, 47
MMPDES5xi, 50
modified MMPDES, 48
multi-dimensional form, 296, 320, 337
MMPDES®, 48
mollification, 394
Monge-Ampere equation, 357
parabolic, 360
Monge-Kantorovich optimal transport, 357
Monge-Kantorovich problem, 382
monitor function, see mesh density function,
see metric tensor, 28, 178, 234, 273, 278
anisotropic, 246, 253
based on distance to interface, 278
based on hierarchical basis error estimates,
276
based on reference mesh, 278

431

based on semi-a posteriori error estimates,
274
computation, 266
for multicomponents, 272
Hessian, 262
isotropic, 234
smoothing, 272
moving best fit (MBF), 394
moving finite element method, 388, 392
gradient weighted MFE (GWMFE), 392
moving mesh, viii, 3, 4, 147, 166
interpolation on moving meshes, 97, 173
moving mesh method, vii, viii, 17
moving mesh PDE, 4, 18, 43, 44, 294-296,
311
hyperbolic, 397
smoothed, 78, 79
moving triangulation, see moving mesh

Nagumo’s equation, 106
numerical integration, 172

odel5i, 2, 16
optimal coordinate transformation, 32
orthogonal boundary conditions, 298

phase field equation, 111
Poincaré’s inequality, 404
porous medium

convection in, 368
porous medium equation, 391

quasi-Lagrange approach, 4, 19, 87, 148, 166

radiation diffusion equation, 105
reference element, 159, 160
reference finite element, 163
regular triangulation, 158

Reynolds transport theorem, 144
rezoning approach, 19, 96, 156, 172
Richards’ equation, 101

scaled semi-norm, 220

scaling invariance, 114
blowup profile, 113
dimensional analysis, 114
scaling transformation, 114
self-similar solution, 114, 391

Schwarz’s inequality, 55
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shape measure, see geometric (quality)
measure

simplicial element, 165

simultaneous solution procedure, 20, 155, 169

singular value decomposition (SVD), 187

smoothness indicator of solutions, 64, 73

Sobolev space, 401

Sod’s shocktube problem, 104

spectral method, 132

spring model, 396

Stefan problem, 108, 370

stored energy function, 352

Taylor’s theorem, 54, 216

time derivative in computational variables
conservative form, 141
non-conservative form, 141

trace operator, 403

Index

trace theorem, 403
transformation relation, 138
triangular element
aspect ratio, 202, 205, 206
maximum angle, 202
minimum angle, 202
triangulation, 157
regular family of, 158

uniform flow reproduction, 144, 150
variable diffusion method, 326
variable diffusion model, 326
variational barrier, 342

velocity-based algorithms, 21, 379

weighted ENO (WENO), 176
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