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Chapter 1

Introduction

The Schwarz domain decomposition methods is a procedure to parallelize and
solve partial differential equations numerically, where each iteration involves
the solutions of the original equations on smaller subdomains. It was original
proposed by H. A. Schwarz [7] in 1870 as a technique to prove the existence
of a solution to the Laplace equation on a domain which is a combination
of a rectangle and a circle. The idea was then used by P. L. Lions [4], [5],
6] as parallel algorithms in solving partial differential equations. Since then,
many kind of domain decomposition methods have been developped, to im-
prove the performance of the classical domain decomposition method. One
of the main streams in this direction is to replace the Dirichlet transmission
condition by Robin and Ventcell transmission conditions and then calculate
the convergence rates. Using different transmissions condition gives different
convergence rates and we need to optimize to get the best transmission con-
ditions, the methods are then called the optimized Schwarz methods. In [1]
and [2], D. Bennequin, M. Gander and L. Halpern show that the problem of
optimizing the convergence rates is in fact a new class of best approximation
problems and suggest a new method to solve this class of problems. The au-
thors consider the model problem of optimizing the convergence factors for
advection-diffusion equations. In this report, we use their methods to check
the results announced in [3] and then extend the results to optimized Robin
and Ventcell transmission conditions for 2 dimensional heat equations.
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Chapter 2

Optimized Schwarz Waveform
Relaxation Methods For The
One Dimensional Heat
Equation

2.1 Optimized Schwarz Waveform Relaxation
Methods For The One Dimensional Heat
Equation With Robin Transmission Con-
dition

In this section, we consider the optimized Schwarz waveform relaxation
method. The algorithm is

(0 — VOpy)ul = f in O x (0,7),
{ u¥(z,0) = ug(x) in Q, (2.1.1)
(0 + Z)uk(L,.) = (0s + Z)ub~"(L,.) in (0,T),
(0 — VOpe)ub = f in Oy x (0,7),
{@@mmm in €,
(0: = $)ub(0,.) = (0: — £)uy™(0,.) in (0, 7).
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Let hy, and ho be given in 0H1(0,T). Let (e1, e2) be the solution in H33 (€ x
(0,T)) x H*3(€ x (0,T)) of the problem

(815 — l/amm)€1 =0 in Ql X (O,T),
e1(z,0) =0 in Qy, (2.1.2)
(8$ + 2%)61([0 ) =hy in (0>T)>

(815 — l/amm)€2 =0 in Qg X (O,T),
62($>0) =0 in Q2>
(0z — 2)e2(0,.) = hg in (0,T).
We have
Sei(z,w) = \/42_2 n pShL exp(\/7($ — L)), (2.1.3)
and
oy .
Ses(r,w) = \/élz—%—pgho exp(— \/? ). (2.1.4)

We have also

F(an(hr, ho)) = F((Dues + 2%@2)@, ), (Deer — 2%61)(0, ). (2.15)
We have

P I S (N
8$3’62(L>w)+5362([’>w) - 2\/W—V—|—p( V)eXp( \/jL)ShO

2v P w
SN A
_ Viwv—p Xp(—\/?L)Sho, (2.1.6)

2\/sz +p
and

0,er(0,w) = -Fer(0,w) = 5 ¢_+p\ﬁexp "~ )Shs

o

_ Wi —p
= 2\/——|-p exp( \/jL)ShL. (2.1.7)

bt
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From (2.1.5), (2.1.6), (2.1.7), we get

S(op(hr, ho)) = ;\/\/::_i XP(—L\/?)S(ho,hL)- (2.1.8)
Therefore
2 _ 2Viwv —p., < — iw
B (s, o)) = (20 s o [Z)5ihn). @19)
Consequently
) ~ 2iwr —p,
|3(9D(hL>h0»|‘_|(§;@i§f§j§) xp(— QL\/__5H3(hL>hoN (2.1.10)

_ eXp(—L %) (\/ 2|w|v—p) +2|W|V|S(hL, h0)|

(V2lwlv+p)?+2Jwlv

Thus for k € N,

(V2wlv — p)* + 2Jw|v

S (@) = expl(—kLy 22D (e, o))

(V2o + )2 + 2l
Therefore
lohill, g = / (1 + o)} Fa2 o (o) P
2
= / (1+ |w|?)? exp(—2kL |:‘J|)><

% (v2|u)|lj— ) +2|w|y)2k|3hL(w)|2dw.
(V2|wlv +p)? + 2Jwlv

Using the Lebesgue dominated convergence theorem with the notice that

(/2lw|lv—p)2+2|w|v
( mi) +2|w|u)2k < 1, we can see that {[|g5hz]|,, 3

k tends to co. Similarly, {||g%hol| s

#i @) } converges to 0 when

} converges to 0 when & tends to oo.

For k € N, i
2w, (V2lwly — p)* + 2w|v .,
hr, ho = exp(—kL hr, ho)l(w).
o (e, )l () = exp(—hiy 20 (M s o))

6
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We define the convergence factor by

o (B—\/22)2 + 22
ip, L) = —Ly/2—)=% L =, 2.1.11

Put © = o, 2 = p and p(w;p, L) = p(w;p, L), we need to consider the
following min-max problem

h

min  max  p(w;p, L), (2.1.12)

ﬁGR we [G)minya)maz]

™

where Omin = 57—, Omaz = sa5,+ SiNce
(15| — V20)% + 2w (—1p| — V2@)% + 2w
(|p] + vV20)2 4 2w (—|p| + V20)2 + 2’

so the minimum is attained for p > 0, we only need to consider problem
(2.1.12) in the case p > 0, or the following problem

exp(—LV2o) < exp(—LV2@)

min  max  p(w;p, L). (2.1.13)

1520 we [@minya)maz

We have the following theorems for the overlapping case (L > 0)

Theorem 2.1.1. We suppose that L is small and Wpae s large.
a) For L(@maz)1 small (which means L« C(@maz) 17,7 > 0), problem
(2.1.13) has a unique solution

]5* N 2\/§(wmin@mam)%

then

i Wmin | L
||p(w>p*>L)||OOm1_2\/§(f )47
where the asymptotic expansion is based on the scale of (Wmaz)
b) For L(@mas)? large (which means L o C(@maz) 17,7 > 0) and L <
10v2-12

= , the problem (2.1.13) has a unique solution

v

wle

Pe o (40min)5 (L) 75,

then n
_ _ min \ L 1
||p(w>p*>L)||OO w1 _4(T)G(L)3>

where the asymptotic expansion is based on the scale of L.

7



Theorem 2.1.2. ) ,
For L = C1Az, At = CoAx, Ax < min{((17_12\/5)2:“}2)§ 021)42T},

7r2(01u*1)4 ’ 7r2(01u*

then problem (2.1.13) has a unique solution

_ 2ﬁ AZE_%

A

T (2TCpR)d

Y

then )
2¢/2C5
OTI

||ﬁ(@>p*>L)||oo N Al’% + O(AZL’%)

a1 1
For L = C1Az, At = CyAz?, Ax < min { (”zszl%é” 1)4) 2 ((17?(‘?1;%))?) 2 },

then problem (2.1.13) has a unique solution

47 1 1
_ bt
b (2T011/) T
then 21
1
1@, Bes L loe - 1 = 4(F52—) Axt + O(Ax?).
Remark 2.1.1.
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Figure 2.1 is the graph of p with respect to w for some p. In the first cases
of the previous two theorems, we can prove that the solution p. of (2.1.12)
can be obtained by equilibrating the boundary on the right hand side and the
mazimal point of the graph. In the second cases Wy > Wmar, we equilibrate
the two boundaries to get p. (figure 2.2).

For the non-overlapping case, we have the following result

Theorem 2.1.3. Problem (2.1.13) has one and only one solution which is

) ) = (U - ) g ) 7) g ﬁ _l
given by © = Omin and @ = Opaz; P 2(2TV2)% At71,
32C
minmaxp v 1 — ( 1)%At%.
P @ T

10
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2.1.1 Proof of the Theorems in the Overlapping Case
Putting

hi(p) = max  p(w,p, L) = ||p(@; D, L)]|oo,

we [U_)minyu_)maz]

we recall that (p*, hr(p*)) is a strict local minimum of Az (p) if and only if
there exists € positive such that for all p in (p* — €, p* + €), we have hy(p) >

hi(p").

In order to prove the theorems, we need the following lemma as in [1]

Lemma 2.1.1. If (p*, hr(p*)) is a strictly local minimum of h(p), then it
is the global minimum of hy(p) and p* is the unique solution of (2.1.13).

Proof of Lemma 2.1.1

We denote D(z0,0) = {z € C,[Z22[ < 6}, and DE = {p|h(p) < 6}.

We first prove that D is a convex set. Let p; and P, be to elements of
D¥ we have that

exp(— Lﬁ%‘zﬁ

Thus Vo € [@mz’n,@mamL

D1 2Viw
| exp(— L\/_)p1+2\/_|§5.

exp(—L\fQ B2 ZQ <5

2V/iw @
|p1 +2\/_| < dexp(L \/g)

This means p; € D(2\/ﬁ,5exp(L\/§)).

Hence

Therefore

Similarly, we have also p, € D(2V/i, 5exp(L\/§)).
According to Lemma 2.1 in [1], D(2¢,6) is the interior of the circle with

2 . . .
center at }J_’gz 2o and radius %Vd and the exterior otherwise.

11
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If dexp(Ly/%)) < 1, using Lemma 2.1 in [1], we can see that D(2v/iw,
5exp(L\/§)) is convex. Thus for 6 € [0, 1], we have 0p; + (1 — 0)p € DE.
If 5exp(L\/§)) > 1, using Lemma 2.1 in [1], we can see that for pi, ps

>0, 6 € [0,1], we have 0p; + (1 — 0)p2 € D(Q\/ﬁ,éexp(L\/g)). Thus for

6 € [0, 1], we have 6p; + (1 — 0)ps € DE.

Therefore D¥ is convex.

Suppose that (p*, hz(p*)) is a strictly local minimum of hz(p), we prove
that it is a global minimum of Az (p). Suppose the contrary that there ex-
ists (p™*, hr(p™)) such that hr(p*) > hr(p™). Then there exists a convex
neighborhood U of p*, such that V s € U, s # p* and hr(s) > hy(p*). Since
P e DﬁL(ﬁ**) C D,LLL(p*),We have that V0 € [0, 1], 0p* + (1 — 0)p™ € D,LLL@*).
For # small enough, we have that 0p** + (1 — 0)p* € U. This is a contradic-
tion.

Thus p* is the unique solution of (2.1.13).

12
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Proof of theorem 2.1.1
Case 1: For L(@mam)% large and L < \/m'

Firstly, we will prove that ||p(@, p, L)||cc = max{p(@min, D, L), p(ws,p, L)}
— . _ _ 1 1
when p is closed enough to p. = (4Wpn)3 L7 3.
We have that

V2 16L0? — 16pw + Lp* + 4p°
Do (W, p, L) = ——— exp(—LV 20

We consider the function:
f(@) = 16L&* — 16pw + Lp* + 4p°.

This is a quadratic equation in @. We will prove that A’ = 64p*> —
16 L(Lp* + 4p3) = 16p* (4 — 4Lp — L*p?) > 0. Since p is closed to p,, we only
need to prove that 4 — 4Lp, — L?p? > 0, or Lp, < 2v/2 — 2.

Since L < \/lou)}[#, we have that

1 1

10v/2 — 14
Lp. = L(4@min)3 (L) 75 = (40min) 3 L3 < (40min) lova2 - 14

Wmin

= 2v2 — 2.

W=
W=

( )

Thus A" > 0.
Therefore the equation f = 0 has the following solutions:

B :2p—p\/4—4Lp—L2p2 _ 2p — p\/4 — 4Lp — L2p?

i AL AL ’
o 20+ p\/4 —4ALp — L?P? 2D+ p\/4 — ALp — L2p?
2 41, - 41, ‘

We will prove that in this case Wpqa: > wo(p). In order to do that, we only
need to prove that Wy > wWo (P ).

. _ 3, Nt
Since L(Wpa, )7 is large, then L > (ggﬁ)éx, we have
4 = C‘ifgm
2wmam
Thus _
Omin
By > S,

13
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Therefore

(4@mm)%L_% o 25_* o (Dl +@2

@min 1 _4
% — _ P
J3L oL oL 2

@mam > (

This means that in order to prove Wya. > w2(pPs), we only have to prove
that
1607

max

— 16py@mae + Lp: + 47° > 0.

This inequality is equivalent to

16 Lo?

max

— 16(40min ) L3 @mae + L(ADmin)3 (L) 75 + 16@min L1 > 0,

or

This is true.

Hence Wynap > @2 (ps) and Opar > wo(p) for p closed enough to p..

Therefore ||p(@, p, L)||c = max{p(@min, D, L), p(w2,p, L)}.

Next, we will prove that p, is an asymptotic solution to the equation
P(@min, Py L) = p(we, p, L). Let p is a number closed to p., and suppose that
p has the form p C’(%)_“’, we have that

s _ — (\/ 2@mm - CL_A/)z + 2@mm
min >L = —L+/2 min — —
P(@min, D, L) exp(—Lv/2w )( Do + CL=)? + 2
4imin - 2\/ 2iminCL_ﬁ{ CzL_zﬁ{
= exp(—Lv20min) Lf Lf i
4wmin _I_ 2\/ memCL_“/ ‘l— CQL—Q'\/

4WminV(L)2’\/ _ 2/ 2gmzn L“{ _I_ 1

L cz_\y
= eXp(—;\/m) 4«?}(}?,1[/2«/ + Q@L“’ +1

4 2imin 16imm
1 L2y — My g i g2y
C C?
We also have that

(V2009 — CL™7)2 + 2009
(V205 + CL™7)2 + 20y

ﬁ(@2>p> L) = eXp(_L\/E)

14
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We have

2p + p\/4 — 4Lp — L2p2)
4L

2pL + pL+/4 — 4Lp — L?p?
RN TR

~ 1—=+/2L 1 —V20L7,

and
~ )
(V20 — P)* + 2 - 75+ is 1 2p
— 9 - = - - 1l — -
(v2wq + P)? + 2009 1—|—\/§72—|—41%2 V2009

Moreover, we have that

L C 11—y
S e
\/ng \/2]7—1—;17\/4 4Lp—L2p2 \/2+\/4 4pL — p?L? 2
Therefore
V205 — P)? + 2
(V200 =p)"+ 260y e | opi,
(V2o + ) + 2
Thus

p(@n,p, L) —~ (1—+v2CL= +2CL* )1 —V2CL' T + CL'™
w 1-2/2C0L" % +5CL.
Equilibrate p(ws, p, L) and p(@pmin, P, L), we get p..

Finally, we prove that this p, is a stricly local minimum of ||p(©, p, L)||co-
We have that

0 o) VB CLVVE)

—~—pPlW2, *,L = « 4 — < 0,
o, P ) = a8 ., + w0
and
~ P\Wmins Px, == « — AWmin .
aﬁp Y (pg + 2\/5\/ WninPs + 4wmm)2 P

15
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Thus for p closed to ps, p > Px«, we have that max{p(ws, p, L), p(@min, D, L)} =
P(@min, Py L) > p(Omin, s, L) = p(wa, pi, L). And, for p closed to p., p < ps,
we have that max{p(ws, p, L), p(Omin, D, L)} = p(@02, P, L) > p(@min, Ds, L) =
p(wa, Px, L). Thus p, is a stricly local minimum of ||p(w, p, L)||~, then ac-
cording to Lemma 2.1.1 it is also the global minimum. And

Pe o (4pin)SL73,

(= = Win L .1
||p(w>p*>L)||oom1_4( B )6L3.

3
Case 2: Lopmaz 18 small
In this case, we can see that Wy > Wyee. Thus

||ﬁ(@>p> L)HOO = max{ﬁ(@mm,p, L)> ﬁ(@mamypa L)}

As in the previous case, we will prove that p, is a solution of the equation
ﬁ(@min>p> L) = ﬁ(@mamypy L)
Let p be a number closed enough to p,. We have that

V 2imin —p)? 2imin
exp(— L/ 2Wmin) ( Eu ?) - ,w
(\/ 2wmin + p)2 + 2wminy
2imin 16imm
o (1= LDy + L2 ) (1 — 40 | 2

D P>

ﬁ(@min>p> L) =

).

NI

3 _
Since Lwhae is small, then L < (522-)7, we have that

max

LV 2o < (55 VBB = 28 (22,

2@73,%& Wmaz
and
Wmin Wmin 1 Wmin \ 1
min | f i 2 (i
p 4\/ WminWmaz 2 Wmaz
Therefore

ﬁ(@min>p> L) wl-—

16
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We can suppose that 40, < @maz, then 2(@min@mam)% < v/ 20max- Thus

D < V/2Wmae. Hence
ﬁ(@mam>p> L) = eXp( Lv2wmam)

-
= exp(—LV20maz) N maz 21
1— L2 2
= exp(— L/ Tiar) T o
1+ \/2<Dmaz 40max

=2

_ _ 2p D
(1= L 20mas + L*20m4:) (1 — .
( w _l_ w )( V 2@mam _l_ @mam )

3
. =3ty
Since L «» Cmaz ', then

_1
LV 2omar < C(5 “’mm VIV @ = C(@in) 125 0mia .

mam

We have also )
p 4\/ WminWmazx o 4 Wimin

wmam wmam wmam

Therefore 95
i _ p

Wmazx s ,L “wl-— — .

p( p, L) TR

Equilibrate the two asymptotic expansion p(@maz, P, L) and p(ws, p, L) we

have the equation
2p 4/ 20 min
Ve D
Thus p « Q(Qmm@mam)i or p, is an asymptotic solution of the equation
(@maz, P, L) = p(iwe,p, L). Using the same argument as in the previous
section we have that this p, is a global minimum of ||p(®, p, L)||~. And

ST

_,_ _ 225* 4(@min@mam) Wrnin \ 1
mins Dis L)|loo W 1 — —/—=r1— ———— 1 — 2V 2(= T,
PG s EMloe 2 1= 5 Vo Y e

17
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Proof of Theorem 2.1.2 ) ,
Case 1: L = C1Az, At = CoAx, Ar < min { ((17;12@3T02) 3 Cfl }
m2(Civ~ 2)4 m2(Civ~ 2)%2T
Firstly, we prove that | |5(@: 5. L) | = max{p(;5: 5. L), p( 5 5. L)} when
p is closed to p.
We have that

16L&?* — 16pw + Lp* + 4p°
(4 + 2v20p + p?)?

Oup(@;p, L) = —g exp(—LV2w)

The function 16Lw? — 16pw + Lp* 4+ 4p3, is a quadratic function of @ and
it has A’(p) = 16p*(4 — 4Lp — L*p*). We will prove that A’(p) > 0. Since p
is closed to py, we only need to prove that A’(p.) > 0. We have that
(17 — 12\/5)2T02)%

Az < ( WQ(CIV_%)4

This implies

- (V2 — 1)45(2T02)%‘
(VrCiv2)3

Therefore ) O
EVIVY Apd < 2v2 — 9,
(2TCy)7
or
Lp, <2V2 —2.

Hence A'(p.) > 0.
Therefore the equation f = 0 has the following solutions:

B :2p—p\/4—4Lp—L2p2 _ 2p — p\/4 — 4Lp — L2p?

“ AL AL ’
25+ A —ALp— [2p? 25+ p/A— ALp — L
2= AL - AL ‘
We prove that for p closed to p., we also have % > &=, which implies
Wy > w—. In fact, we only need to prove that 2= > .

Since 5
&

Ax < - ,
7T2(011/_§ )42T

18



we have )
24/ . AZL’_ I
(2T7Cy) 1 T

20, Az = CyoAx’

T

D
or 2L > Atv”
Therefore

™ ™
p(w, p, L oo — 7—;7>L77—;7>L .
16(@, D, L)oo = max{p(s b, L), o139, L)}
Using the same argument as in Theorem 2.1.1, we have that problem

(2.1.13) has a unique solution

72\/% - Ax~i
(2TCy)1

N

* Y

then

2v/2 1 1 1
\/_012 Azt + O(Ax?).
(1)

— 1 1
Case 2: L = C1Aw, At = CyAa?, Az < min { (T2AG0) 2 ((lf(g;f))?) ‘1.
2

Firstly, we prove that ||p(57;, P, L)lle = max{p(57;,p, L), p(@2,p, L)}
when p is closed to p.
We have that

1P(@, Ps; L)]|oo =1 =

16L&* — 16pw + Lp* + 4p°
(4w + 2¢/20p + p?)?

Osp(w,p, L) = —g exp(—L\/ﬁ)

hal-00589252, version 1 - 28 Apr 2011

Similar as in the previous case, we prove that A'(p,) = 16p?(4 — 4Lp, —
L*p%) > 0.
We have that B
(10v/2 — 14)2T\ 1
T(Crv1)2 )?.

AZES(

This leads to (O 112
%Azz <8(5v2 7).

Thus (O 12
%Azz <8(5V2—7)=8(vV2—1)°

19
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Hence
47 (Chv)?

( 2T
or Lp, < 2v2—2, and A’ > 0.
We prove that in this case, Wy < 7.

)5 Axs < 2v2 -2,

We have 20T (1)
- 1
Ar < (CHHCWT))!
4C5
Hence 5 5
s T
Az <
T(Civ—1)4 = cs
Thus . .
(égé )iAxTs 7T -2
= < Az
ClA[L’ 02
Therefore % < x> which means &y < .
Therefore
T
(@, 5, )l = max{p(s7—: 5, L), plen; 5, L)}
1p(®, P, L)l = max{p(o: b, L), plén; b, L)}

Equilibrate p(57,p, L) and p(ws,p, L), we get p, and using the same
argument of the previous case, we can conclude that problem (2.1.13) has a
unique solution

2m (1 1
5o (ZTVIALE
P+ (TCl) x s,
then
L, 7T012 % 1 2

2.1.2 Proof of the Theorems in the Non-Overlapping
Case

Proof of Theorem 2.1.3

Since w € (55, ;). then 2 = Y22 helongs to [y /255, |/ Z7].
Thus

202 —2r + 1

= 2.1.14
222 +2x + 1 ( )

pw) = f(z)

20
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We have

4(22% — 1)
f/(x) = (212 S or 1)2. (2.1.15)
We have the following cases
Case 1: ,/;;’—27} > %
We have that
2my
= 2.1.16
maxp = f(\/ Zas) (2.1.16)
Since pz”;r > \1[ we have that 2”” > \1[ > f
Thus
1 2T
1 = 2.1.17
minmax p = (J‘ A ( )
when w = £+ and p = 2
Case 2: ,/;2”& < %
We have that
maxp = f(,] o) (2.1.18)
ax p ol 1.
Since 2’2 < \1[ we have that p’;—} < % QA—Q’Z < %

Thus
1 A 1 2T
mpinijP:f(jﬁ 2—;) Zf(jﬁ\/xt% (2.1.19)

Whenw:%andp:2

Case 3: pzzlgt > f > p%”;}.
We can see that if x > y and 2zy > 1, f(z) > f(y); and if x > y and

2ry < 1, f(z) < f(y); and1fx>yand2xy—1, f(z) = f(y).

T

2y 2mv
_ . 2.1.20
max p max{ f( p22T)’f( pzAt)} ( )
Case 3.1: \/» 21/7r 7/ 2211275'* = 27 or \/ 22[2—15 \/ 22[2—15 = 2\/ 211:’ or 22[2—15 -
L4
2my
maxp = [y =20). (2.1.21)
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Thus

2T 1 2T
minmax p = <7<K>%> F5\ 3 (2.1.22)
_ _ Vvm
when w = %7 and p = 2(At2T
Case 3.2: w/22‘2:“/"27;_2,01"1/"27}1/”27}_2\/2;3,01" ”2” <
L0t < &
mwax,o:f( ;—I;) (2.1.23)
Thus
i P BN (D < L) iy
1mnmax p = —_—— = —— N - .
pe P I B T /2 At 2 VAL
_ _ o _m
when w = % and p 2(At2T)%.
[ |
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2.2 Optimized Schwarz Waveform Relaxation
Methods For One Dimensional Heat Equa-
tion With First Order Transmission Con-
dition

In this chapter, we consider the following algorithm
(0 — VOpe)ul = f in Q; x (0,7),
u¥(z,0) = up(x) in Q,

(0 + 2 + 2g0)ul(L,.) = (Bp + £ +2¢d)ul(L,.) in (0,7T),
(2.2.1)

(& — l/am)ug = f in QQ X (O,T),
ub(z,0) = ug(x) in Qy,

0y — £ —2¢0)ub(0,.) = (9, — £ —2¢d)ub™1(0,.) in (0, 7).

Similar as in the previous chapter, we consider the following problem

Ore1 — V01 =0 in Oy x (0,7),
e1(x,0) = ug(x) in O,
(On + £ +2¢0)ef (L, .) = (0s + £ +2¢0y)ea(L,.) in (0,T),
(2.2.2)
Oy — VOyp€o = 0 in Qy x (0,7),
ea(z,0) = up(x) in Qo,

(0s — £ — 2q0,)ex(0,.) = (0 — £ — 2¢0))e1(0,.) in (0, 7).
From (2.2.2), we have that

wgFer — v05e1 = 0.

Ser = Cyexp(y/ %x) + Cyexp(—1/ %x),

23
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where Re (/%) > 0.
Since x € (—oo, L) and Fei(z,.) € L*(R), we have Cy = 0. Thus

Se1 = Crexp(y/ %z)

From (2.2.2), we have that
p

O.Fe1(L,w) + gel(L, w) + 2qiwger (L, w) = Fhr(w).
Thus
(Cry/ i Clﬁ + C12qwi) exp(4/ EL) = Fhr(w).
v 2v v
Hence
VAvwi + p + dquri W
Cy rAT P = Shr exp(—1/ —L).
2v v
Thus
2v w
Ci = hr exp(—4/ —L).
' Vivwi +p + 4un1/2'g 1 oxpl v )
Therefore
2v w
e = hrexpexp(y/ —(x — L)).
Se1 \/M—I—p%—élqwm'gL p P( 1/( ))

From (2.2.2), we have that

wFeos — V0 5es = 0.

Fea = Dyexp(4/ %:B) + Dy exp(—1/ %ZB),
where Re(4/%) > 0.

Since x € (0,00) and Fea(z,.) € L*(R), we have D; = 0. Thus

Fea = Dy exp(—\/?:v).

24
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From (2.2.2), we have that

0.562(0,0) — L Fes(0,) — ZLitGea(0,) = bl

Thus
[ 1w )
(D2 —_— — Dgﬁ — D22qwz) = gho(W)
v 2v
Hence
VAavwi — p — dqwi
D, 2p ol Sho.
Thus 9
v
Dy = Sho.
? Vavwi — p — dquii ’
Therefore

2v w
€y = hoexp(4/ ——x).
§ez \/M—p—élqwm'go p( v )

Similar as in the previous chapter, we can define the convergence factor
as

( L) 2Viwv — p — dqwri ( : L)|2
w,p,q, L) = , - exp(—Viwr—)|".
P 2Viwv + p + 4dquri P v

Put w = 2, p =2 and p(w,p,q, L) = p(w,p,q, L), we need to solve the

problem
min  max  p(w,p,q, L). (2.2.3)

ﬁvqeR we [(Dminywmaz

Similar as in the previous chapter, we only need to solve the following
problem
min  max  p(w,p,q, L). (2.2.4)

ﬁquo we[wminywmaz
We have the following theorems for the Overlapping Case

Theorem 2.2.1. If we fix Opmin and Wmae, then for L small satisfying that
L%@mam is small and Liyq, is not small, the problem (2.2.4) has a unique
solution )

3 1
j P \/iwfimwﬁ@am,

25
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1 _3
gsx \/iwm?nwmgm,
1 _1
1N max p(w>p> q, L) S 4w7?1inwmgm‘
pquO we[wminywmaz

Theorem 2.2.2.
Case 1: For Ax small enough L = C1Ax, At = CoAz, w € [2TV, CZVA:B_l]
There exists a unique pair (Ps, ¢x) such that ming ;>o MaXpe[ 2,1 | plw,p,q, L) =
maxge[;a x| p(W, Pi, ¢, L). Then

_ ™ 1, 1
Ds \/i(m)SAI 8,

4,4

TV 1 3
q*m\/i(chzg) 8A$87

Cy
min  max w,p,q, L) ~1— SAz8 + O(Axt
iy, p(w,p, g, L) (2T) (Az7).
Case 2: For Ax small enough L = C1Ax, At = CyAz?, 0 € [2TV, C:V4 Az~2].
There exists a unique pair (Ps, ¢x) such that ming ;>o MaX e[ 22| plw,p,q, L) =
maxge[n_ x| p(W, Pi, ¢, L). Then

2.2

_ i _1y L _1
p* ( 4T2 (Cll/ ) )SAI 57
2T 1, 3
~ (16(Crv~ )3 ==)5 Az’
g - (16(Co P =) Aat,

21 TV
0.0,q, L) ~1—270
min  max_ p(@,p,q, L) (57)1

p,q20 we[ZTV ’ Atu]

<:>|"‘

(Civ™Y)5Azs + O(AxH).

Remark 2.2.1.

26
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Figure 3.1 is the graph of p with respect to w for some p. In the second case
of the previous two theorems, we can prove that the solution (P, q.) of (2.2.3)
can be obtained by equilibrating the there points on the graph: the boundary
point on the left and the two maximal points (with respect to Wi and the
mazimum point Wy, Wy of p) on the graph. In the first case W4 > Wmaz, WE
equilibrate the two boundaries and the maximal point Wy to get (P, s ).

We have the following theorem for the nonoverlapping case

Theorem 2.2.3. The equation (2.2.4) has a unique solution

1 -1

31
P = V208 Dhas = VAT A,
and 1 3 unz 1 3 3
G = V2(Winint) "5 (WinagV) 5 = \/i(ﬁ)_g(m/)_gAtE.
Then, we have that
1 1
min ~ max  p(0,p,q) = max  p(&,Px, ) 1 — 4D, Omaa
ﬁquo (De[(:)minya}maz] G)e[@minya}maz
1 1 1
w1 —4(=—)38Ats.
(57)

2.2.1 Proof of the Theorems in the Overlapping Case

In this section, we will consider the problem of optimizing (p, q) in the
overlapping case.
Putting
hi(pg)=__ max  p(@p,q, L) =[p(@, 7,4, Lllee
we call that (p*,¢*, hp(p*,q*)) is a strictly local minimum of hz(p, q) if and
only if there exists €1, €2 positive such that for all (p, q) in (p* — €1, p* 4+ €1) X

(q* — €2, q* + 62)) we have h’L(pa q) < hL(p*> q*)
In order to prove the theorems, we need the following lemma:

Lemma 2.2.1. If (p*, ¢*, hp(p*, ¢%)) is a strictly local minimum of h(p, q),
then it is the global minimum of hr(p,q) and (p*,q*) is the unique solution
of (2.2.4).
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Proof of Lemma 2.2.1
We denote D(z,6) = {z € C, |=22| < 0}, and DE=1{(p,q)|hi(p,q) < d}.
We first prove that DI is a convex set. Let (p1,q1) and (P2, g2) be to

elements of D¥, we have that

2V/iw — D — qwi
I (Vi o < V5

Thus Vo € [@min,@mamL

2o~ p— g xp(—\/§L>|<¢5.

2Viw + D+ qwi -
Hence
9 —
e [ SR
2Viw + p+ qwi 2
Therefore V5
2 D — quwi w
< \/Sexp \/
| /i + p + qwi | (L 2 )

This means p; + qwi € D(2Viw, \/Sexp(L\/g)).
Similarly, we have also Py + qo0i € D(2Viw, \/Sexp(L\/g)).
If \/gexp(L\/g) < 1, using Lemma 2.1 in [1], we can see that D(2V/iw,

\/gexp(L\/g)) is convex. Thus for 6 € [0, 1], we have 6(p1, ¢2)+(1—0)(p2, ¢2)
€ DL

If \/gexp(L\/%) > 1, using Lemma 2.1 in [1], we can see that for

p1, P2y q1, g2 > 0, 6 € [0,1], we have 0(p1 + qiwi) + (1 — 0)(p2 + qowi)
€ D(%/ﬁ,\/gexp(L\/g)). Thus for 6 € [0,1], we have 0(p1,q1) + (1 —

9)(2527(]2) € D(%

Therefore D¥ is convex.

Suppose that (p*, ¢*, hr(p*,q")) is a strictly local minimum of h(p, q),
we prove that it is a global minimum of hz(p, q). Suppose the contrary that
there exists (p**, ¢**, hr (p**)) such that hp(p*, ¢*) > hr(p*™, ¢**). Then there
exists a convex neighborhood U of (p*,¢*), such that V s € U, s # (p*, q%)

and hr(s) > hrp(p*,q*). Since (p™,q¢™) € DhL(p s C DhL(p ), We have
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that V6 € [0, 1], 6(p*, ¢*) + (1 — 0)(p*™, ¢™*) € DFLLL(z‘)*,q*)' For 6 small enough,
we have that 0(p**, ¢**) + (1 — 0)(p*, ¢*) € U. This is a contradiction.

Thus (p*, ¢*) is the unique solution of (2.2.4).
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Proof of theorem 2.2.1 We put ¢ = 4q, and we have that

o 2Vio — p— qwi :
w,p,q,L) = exp(—ViwL)|?
p(@,p,q, L) |2\/ﬁ+p+qm p( )|
(V2@_p)2+(\’2@_q/@)2 exp(—\/ﬁL)
(V20 4+ D)% + (V2w + ¢'w)?
40 — 2V2p\@ — 2V 24 VR + 2 + p*
_ Ao V2DV — 2v/2¢'Vi? + ¢%0% + p exp(—v25L).

40 + 2V/2p\V@D + 2V 2¢'V D3 + 202 + P
Step 1: We consider the behavior of the function p with some particular
values of p and gq.
Suppose that p= C, L™ and ¢/ = CJ*, 7 <7y < 1, v + 7, < 1.
We have that
@ exp(—v2wL)
2 (40 + 2V2pVw + 2V2¢'V @3 + 202 + p?)

X (—=16pw + Lp* + 16Lo* + 4p° + 2L¢"*p*0* + 160%¢' — 12p¢"* 0+

ﬁﬁ(@>p>q>L):_ 2><

+12¢'p*w — 4¢"°0° + L¢"*@* — 16Lo*pq).

G(w) = —16pw+ Lp* + 16Lo* + 4p* + 2Lg*p*®* + 160°¢' —
_12pq/2@2 _I_ 12q/p2@ _ 4q/3@3 _I_ Lq/4@4 _ 16L@2pq/
= Lg"o" — 44 + (16L + 2Lg"F* + 164 — 125¢"* — 16Lpq )&*
+(12¢'p* — 16p)w + Lp* + 4p°.

In order to consider the behavior of p, we will consider the sign of G.
Consider @ of the form C,L™7. We have the following remarks.
Remark 1: If 1+, > v > 2v, then G(L™) < 0 for L small

enough.

We have that 4¢”w* = 4C3C3L*a~37, thus the order of L in 4¢%° is
374 — 3.

We have Lg"'@* = CC L', and 1 + 4y, — 4y > 37, — 3 since
149 >7.

We have 16Lw? = 16C2L""27; and 1 — 2y > 37, — 3y since 7 > 27, >
3y, — 1.

We have 2L¢"*p*w? = 2C2C2C2LY 292w =27: and 1 + 27, — 27, — 27 >

w=qp
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3vq — 3y since ¥ > 279, > v, + 29, — 1.

We have 16¢'w? = 16C2C,L"~*7; and ~, — 2y > 37, — 37 since 7 > 27,.

We have 12¢'p’0 = 12C,C,C2L7 %7 and 7, — 2y, — v > 37, — 3y
since v > 29, > Yp + Vg

We have Lp* = C)L'~"7; and 1—4y, > 3, — 37 since 1437 > 37y, +47,.

We have 45° = 4C3L™%"; and —37, > 3, — 37 since vy > 7y, + 7.

Thus, among the coefficients of G, the order of L in —4¢®3@? is smaller
than the orders of L in other positive coeficients. This means that for L
small enough, we have that G(L™") < 0.

Remark 2: If v, +v, > v > 27,, then G(L™7) < 0 for L small
enough.

We have that 16pw = 16C,C,L~777  thus the order of L in 16pw is
=7 — Yp-

We have Lg¢"*w* = CLCIL™™ ™ and 1 + 4y, — 4y > —y — 7, since
144y, +vp > 3.

We have 16Lo?* = 16C2L'27; and 1 — 2y > —v — 7, since 1+, > 7.

We have 2Lq"?p*w* = 2vC2C2C2 L' 72w =27 and 1 + 2y, — 27, — 27 >
—y — Yp since 1 + 2y, — v, > 7.

We have 16¢'w? = 16C%Cy"127; and 7, — 2y > —v—", since v, +7,4 > 7.

We have 12¢'p*@ = 12C,C,C; A7~ and ~, — 2y, —y > —v —, since
Ya = Vp-

We have Lp* = v=1C,L'="": and 1 — 4, > —v — v, since 7 > 3y, — 1.

We have 4p° = 4C3L~"; and —37, > —y — 1, since 7 > 27,

Thus, among the coefficients of GG, the order of L in 16pw is smaller than
the orders of L in other positive coeficients. This means that for L small
enough, we have that G(L™7) < 0.

Remark 3: If 7, + 79, < 7 < 27,, then G(L™7) > 0 for L small
enough.

The order of L in 16¢'@w? is v, — 2.

The order of L in 4¢"3w? is 3, — 37; and 37, — 3y > 7, — 27 since 2, > 7.

The order of L in 12pq"?0? is —7,+ 27, — 27; and —7,+ 27, — 27 > v, — 27
since Y4 > Vp-

The order of L in 16 Lpq'w? is 1+, —7,—27; and 14+, —7p—27 > 7,—27
since 1 > .

The order of L in 16pw is —v, —7; and —7,—y > v, — 27 since v > v, +7,-

Thus, among the coefficients of G, the order of L in 16¢'@? is smaller than
the orders of L in other negative coeficients. This means that for L small
enough, we have that G(L™7) > 0.
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Combining results 1,2,3 and the facts that G(0) > 0 and lim,_, G(w) =
+o00 we can conclude that G' has four positive solutions w; < Wy < W3 < Wy.

We can see that @, and w4 are the two maximum values of p.

We compute wy. From G(w,) = 0, we can see that

4q'3@2 ~ qu4wi.

Hence
B 4

We compute ws. From G(w,) = 0, we can see that
16¢'@3 ~ 16pws.
Thus
- p
Wy n~ -
q
Since L is small and @y, is fixed, we have that w4(p) > @Wmax(p). Hence

max ﬁ(@>p> L) = {ﬁ(@mimﬁ, q, L)> ﬁ(@27p7 q, L)> ﬁ(@max>p> q, L)}

we [‘Dminya)maz

Step 2: We find an approximated solution (px, ¢.) satisfying the assump-
tions of (p, ¢) of the equation p(&min, P, ¢, L) = p(@2, P, ¢, L) = p(@maz, P, q, L).
We have the extension of p(@min, p, q, L)

4@min - 2\/525\/ @min - 2\/§q/ V ((‘Dmm)3 + qlz(@min)2 + p2

ﬁ(wmirnp, q, L) =

4@min + 2\/525\/ @min + 2\/5(]/ V (@min)g + q/2 ((Dmin)2 + p2
X exp(—v/2Wpmin L)
4(:)11“111 _ 2\/§\p/(f)min _ 2\/5(]/ (‘Dg’bin _I_ £*2 . _I_ 1

X

— _P P’ p~ _mmn exp(—v/ 2Wmin L)

= -3
e 4 2VWOmin | WO P2y
2 b '

P2 p2 min

N e L YR e

p

A/ 2W0mmin,

p

“- 1-—
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We have the extension of p(ws, p, q, L)

4oy — 2\/525\/@2 — 2\/§q'\/ CT123 + ¢"*(09)? + p*

ﬁ(@%pacbl’) = eXp(—\/ 2@2[/)

Ay + 2v/2p\ /s + 2V2¢/ @2 + ¢ (@2)? + p?

— - > exp(—v/2@, L)
1_|_q/ @_Z_I_q/zﬂ_l_ 1p_|_ﬁ
2 4

E 4o
o~ 2 _
w1 —q V20, — o
2

~ 1-22pq.

We have the extension of p(@max, D, ¢, L)

4@mam - 2\/525\/ @mam - 2\/§q/ \V (@mam)g + qlz(@mam)z +

P(@maz, P, q, L) =
X exp(—v/20maz L)
We have that
P(@mazs Dy 45 L) o 1= V24 (@maev) 2.

We need to solve the following equations

4 2imin — _1/— _1
2V Emin _ o /25q" = V2q' " (@maz’) 3.
p

Thus
1600min = 4]53(]/ = q/—2p2 (@mar)_l
We get that
p3q/ = 4@min>
and .
I R -1
pq 4(aumcm)
Hence
_ 1, 3, 1
b= 22 (wmin)s (wmam)s = ]5*,

4@mam ‘I’ 2\/525\/ @mam ‘I’ 2\/§q/ V (@mam)g + q/2 (@mam)2 _I— p2

X
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5

q = 272 (@min)_é(@mam)_%

=: (4.
Step 3: We prove that (p, ¢) is a strictly local minimum of maxge(,.,, @masl
p(w,p,q, L), then according to Lemma 2.2.1, (p, ¢) is also a global minimum.
The pair (p,q) is a strictly local minimum if there exists no variation
(0P, 6q) such that p(w, p+0p,q+0q, L) < p(@,p,q, L) for @ = @min, @2, Omaz-
By the Taylor formula, it suffices to prove that there is no variation (dp, d¢),
such that 6pZ2(@, P, G, L) + 6¢52(@, P, G, L) > 0 for @ = i, @2, @paa-
Suppose that there exists (0p,dq) such that 5]52—; (0, Ps, ¢, L) + 0q g—'Z
(@, P, gx, L) > 0.
We have that

0p  dexp(—V2VBL)(4w — p* + ¢*0* — 2pqw)

0 (Ao +2V2Vop + B2+ 2V @ + ¢2?)?
0p  dwexp(—v2vWL)(—40 — P + ¢*@? + 2pqw)
94 (40 +2V2VEp + R + 2V2Vogw + uw?)?

We have 5]52—; (Ormins Dsy G, L) +5qg—'2(@mm,]§*, Qx, L)~ Mip?(0p—0q@min) >
0. Hence dp — 0q@min > 0. Moreover, 5pg—g (W2, Ds, g+, L)+ 5qg—g(@2,]§*,q*,L)
e My (—0pAV2 (@min) " F (Dmaz)® +0¢64v2 (Gmin)¥ (@maz)®) > 0. Thus
—opdV2 (@mm)_% (@mam)g —I—M%ﬂ (@min)_é (@mam)_% > 0. Hence 6p, 0q
> 0. We have also that op g—’;(@mam s Dy G, L)+ 5qg—§(@mam,]§*, qx, L) «~ M3p?
(_5P4\/§(@min)_% (@mar)g _5(]%\/5 (@mm)é (@mar)%)
diction with the fact that ép and dq > 0.

Using Lemma 2.2.1 and the same argument as in the previous section we
can easily see that the solution (p.,q.) that (p,q) approximates is a local
minimum of p(w, p, q, L). Thus

> (). This is a contra-

. i _ 1, _ _1
Iﬂm _ _maDE ,O(w,p, q, L) wl-— 4(wmm) 8 (wmam) 8,
p,q>0 We[wminywmaz
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Proof of theorem 2.2.2

Case 1: L = C1Ax, At = CoAz, & € [, CZVA:B‘l].

Put ¢’ = 4¢q, we suppose that p = C,Az"", ¢ = C,Az", and 1 > 7, > 7,
and v, +7, < 1.

2Viw — p — ¢'wi

ﬁ(@>p>Q>L) = |2\/ﬁ—l—ﬁ—l—q’@z eXp(—\/’ﬁL)F
I ) S
= VB (Va ey YD

4w = 2V2pVw — 2v2¢\/(@0)3 + g3 (w)? + p? ox =
4o+ 2V25VE + 2V2¢ (@)3 + ¢2(@)? + p? p(V2uL).

Hence
000 5.0, 1) = =22 PVl x
() s Py Yy 2 (4@_'_2\/525\/5_‘_2\/5(]/ (@)3"’(]/2(@)2 _l_p2)2

X (—16pw + Lp* + 16L(w)* + +4p° + 2Lq"*p* (@) + 16(w)*q
—12pq"?(0)* + 12¢'p*0w — 44" (@) + Lp* (@)* — 16L(@)*pq’).

Using the same argument as in the previous theorem, we can see that

1, TV 1 1
D, = 22 sA 78,
ot 1 s
q* = (2T023) 8A$87
i (@ L)=1 2%(02)%A § + O(AzT)
min  max w,p,q, L) =1—-24(—= x xt).
@qZO@e[%,ﬁ]p 228 2T
Case 2: L = C1Ax, At = C,Az?, @ € [QTV,CZVA:B‘z].

We put ¢’ = 4¢ and suppose that p = C,Az"", ¢ = C,Az" and 1 >
Vg > Yp and 7y, + 7, < 1. We suppose that v, — 7, <1 — “’”2&

Using the same argument as in the previous case, we can see that p has
two maximum values at @y and @;,.

4

Agx— 17
c.c,

Wq ~
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and

@2 ~ %A_“/p_“/q .
q

In this case, we can see that Wy < Wy < Wpax for Az small enough. Thus

max ﬁ(@>p> q, L) = maX{ﬁ((Dg,ﬁ, q, L)> ﬁ(@47p7 q, L)> ﬁ(@mirhpa q, L)}

we [‘Dminya)maz

Next, we will find a solution of p(@ws, p, q, L) = p(w4, P, q, L) = p(@min, D, q, L)
asymptotically.
We have the extension of p(@min, p, q, L)

4 2imin
P, ., L) = 1 = =L Aa™ £ O(Aa™).
p

We have the extension of p(@ws, p, q, L)

,5(@2,]5,(], _1_2\/ 2COA'I

We have the extension of p(@y, p, q, L)

o 404 — 20/2p\/04 — 2V 2¢'\/@d + ¢*07 + p? _
p(W4,p,q,L) = — — = | 73 12— p(_V2w4L)
4w4+2\/§p\/w4+2\/_q VWi + ¢ + p?
472wt = 2v2pg 2w — 2V T Jwpt + 1+ pPg Wy
- q q P q "Wy %

42w + 2V2pg 2 J@ 7 + 2V2¢ oyt 4+ 1+ pPg 2w
x exp(—v/2w, L)

= (1—-4V2q "ot + O(Az ™)) (1 — V25, L + O(Azt™))
= (1- 420, /A0 TG, AT = + O(Az')(1 -

J8CTLCAC T AT 4 O(Ar 7))

= 1—-4V2,/Civ- 1C; 1Ag 7 Y+ O(AztT),

Alﬁq Tp )

We will solve the equation

4 2imin Yq—p 1*%1
7%"&;%:2\/201,0(,& 7 = 4V2,[Cl O AT
p
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Hence
_ Yo~ Vo _ 1=

’yp 2 - 2
From
_ Yq— p
’}/p - 2 )
we have that
Ya = 3p-
From
= 1=
p 2 )

we have that
29 =1=7=1-=3.
Thus

p

Hence

ot W ot =

Yaq

We have the equation

4 2imin
—Lm = 2\/2G,C, = V2 /Gt Cy
p

q

or
2\/ 7min
c, =/ C,Cy = 2, /C’ly—qu—l,
or .
Tt = G0y = 40w 7Oy
p
Thus
Cng = 4011/_1,
and

CPCy = Armin.
We have that
CICY = 64(Cv1)°
Thus
C? =16(Crv 3w 1

q min"*
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Hence
Cy = (16(Crv 1)@, )5
From

2
Cqu = dWminl,

we have that

Cyp(16(Crv @, t,) = 4(Crv )
Thus )
Cp=4Cv~ (256 1g fnm (Cly_l)_ﬁ)g.
Hence )
Cp = (402, (Crv™)71)5.
Thus ) )
p ( mm(cl) )5A$57
1
q= 4(16(011/ ) 7T:LZTL ) Al’d‘

Using Lemma 2.2.1 and the same argument as in the previous section we
can easily see that the solution (p.,q.) that (p,q) approximates is a local
minimum of p(w, p, q, L). Thus

P = (42, A(Crv ) N5 Ags,

1

qx = 1(16(011/_1) 7T:LZTL

min =~ max _ p(w,p,q, L) =1 —2/2C,C, Az~

p,q20 we[ZTV Atu

Y5 A:Bo

Alﬁ/q Tp )

= 1= 2y/2(402,, 2(Cr) )R (I6(Cr Yt v )R ATE + O(Az?)

mzn

— 1 2Byl L (Chv™ )%AZB% + O(Aa:%)

mwn

=1 —200( )™ (Crv™)5 Azs + O(Ax?).

39



hal-00589252, version 1 - 28 Apr 2011

2.2.2 Proof of the Theorems in the Nonoverlapping
Case

Proof of Theorem 2.2.3
We can see that

max  p(w,p,q) = ma);{ﬁ(@mm), P(@maz), p(@i) },

U_)e[@minyu_}maz] [BAS

where I = {@;|0;p(w;i, p,q) = 0}.
Taking the derivative of p with respect to w, we have that

_ 2V2(=p? — 40%q — 3qwp? + ¢*@® + 40P + 3pg?)
(40 4 2V20p + p? + 2V20qw + ¢2?)2/o

We will try to solve the equation dgzp = 0 or the following equation

a@ﬁ(@> p> q)

0= —p° — 4w’q — 3qwp® + ¢*0° + 40P + 3pgw?,

or
0 = ¢*°0® + ©*(3pg® — 4q) + w(4p — 3qp*) — p°.

Suppose that pg and ¢ is small, and p is large, we can deduce from the
above equation that

0 = ¢*w® — 4q* + 4pw — p°.
This equation is equivalent to
0= (q@ - p)(¢°®" + (pg — DY + 7).

We can see that the first solution is w; =
The equation

SNl

¢’ + (pg — H)w + p> =0,

has the following solutions

4—pg+/—3p%¢> —8pg + 16 4
Sl = A >
2¢? q?
and
4 — pg — /—3p2¢% — Spq + 16 1
P vV —3P2¢2 — 8)q S

2q? 2

40



Thus the second solution of our equation is Wy v 42
Therefore

max  p(@, P, q) = max{p(Gmin), P(Cmaz), p(@1), p(@2)}-

WE[@min,Pmaz)
For p(@min, P, q), we have
P(Omin, D, q) = (m — ?)2 - (m — q{}mm)z
(\/m + p)2 (\/ 20min + qwmin)z
Armin — 28/ 20 mind + P° — 2q@min V20 + ¢@2,;,
Armin + 23/ 20mmin + P? + 2q@min V20 + 202,
P? — 2/ 20minD . 4/ 20min

H —_—

S P + 2y 2minp P

5::. For p(@1,p, q), we have

Q o p.q) - (V2pq" = p)* + (V2pg~! — gpg')?

— (v2pg~ +p)* + (v/2pg~' +qpg~')?

c

2 (V2pg' = p)* + (V2pg " —p)*  2pq~" +p* — 2¢/2pq”'p?
o (V204 + 57+ (V204 +57 250+ 1* +2v/20 1P
o —~ 1—2v/2pq

AN

% For p(@ws, p, q), we have

o _

3 (2, . q) - (v/8q72 — p)2+(\/8q—2—q4q )2 _ 8+ (2v2 — 4)?

g o (V8¢ 2+D)* + (V8¢ 2+ qdq2)? 8+ (2V2+4)?

Thus

max p(@, P, q) = max{p(@maz), 1 —

we [(A_)minyu_)maz]

We have that

4 2imin —
V2t 1 2\/2bq).
p

e B ) = (v/ 2({}mam — D)% + (V20 maz — @@maz)*
(V20maz + D)? + (V20maz + @@max)?
40maz = 2v/20maaP + 7° = 200mar\20maz + 0
4wmm + 2/ 20mazp + D* 4 2q0maz vV 20mar + P0kas
- L ;nam — 2V 20mar@maaq INGIER s
Q*Wraz T 2V 20ma20mazq
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Similar as in the previous sections, we will solve the following equilibrating

equation
4\/ 2imin — _ 1
73} = 2y/2pq = 4\/§(wmam) éq L
p

We have that

pgq = 4Wmin,
and
pq” = 4(@mam)_1'
Therefore ) )
Pq = 2(Omin) T (Pmaz) 7
Hence
P = V2(@min) ¥ (@mas) ¥ = V2o )¥ (m )FALE,
2Tv
and

4= V2Wnint) ¥ @naev) ¥ = V2(22)F () SAL,

Using the same ar;gument as in the prevlious sectio3n, we can see that
(Ps, @) = (V2(Wmin?) 5 (Wimaz?) ¥, V2(WiminV) "5 (Wmazv) ") is the unique so-
lution of (2.2.4) and we have that

min _max  pw.pg) = max  pw,peg) o 1= 4(wmin) ¥ (@nasr)
,q=>0 We[wminywmaz We[wminvwmaz
1 1 1
w1 —4(—)8Ats.
(57)
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2.3 Numerical Results

In this section, we perform a series of one dimensional numerical exper-
iments to verify our theoretical results on the optimized parameters for the
optimized Schwarz methods obtained in the previous sections. In this set
of experiments, we chose for the problem parameters v = 1, in the domain
[0,1], T'= 2. We use homogeneous boundary conditions. We discretize the
problem with Euler backward scheme and use random initial conditions.

2.3.1 Test 1

First, we would like to compare the behavior of the classical Schwarz method
and optimized Schwarz methods with Robin and Ventcell tranmission con-
ditions in both overlapping and nonoverlapping cases. We choose 300 grid
points on both the time interval and the space interval, the overlapping
length for the overlapping algorithms is 2 grid points. We choose the param-
eter p for the Robin transmission condition to be our computed optimal p
and the parameter (p, q) for the first order transmission condition to be our
computed optimal (p,q) and plot the error with respect to the number of
interations. We can see that the optimized Schwarz methods converge much
faster than the classical one and the optimized Schwarz with the optimal first
order transmission condition converges faster than the optimal Robin one as
in Figure 2.3.1: The optimized Schwarz methods need only a few iterations
to get the errors of 0.01, while classical Schwarz methods need around 100
iterations.
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2.3.2 Test 2

Now, we would like to test the accuracy of our asymptotics analysis for the
optimized Robin parameters. We choose 10 grid points in space and 100 grid
points in time and the overlapping length is 2 grid points. On the figures,
we let p vary from 0 to 35, the theoretical optimal p is the star % on the
curve. The test corresponds to the case dt = dz?. Plotting the errors after 8
interations, we can see that the theoretical optimal p (the ™*” on the curve)
is quite close to the numerical one in Figure 2.3.2.
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2.3.3 Test 3

Now, we again test the accuracy of our computation for the optimized Robin
parameters, but for the nonoverlapping case. Since we would like also test
the effect of different numbers of iterations on the optimized parameters, we
plot the errors after 5, 8, 11, 14, 17, 20 interations. On the figures, we let p
vary from 0 to 35, the theoretical optimal p is the star * on the curve. The
test corresponds to the case dt = dx. As we can see in Figure 2.3.3 that the
optimized parameter does not depend on the number of iterations and this
verifies our theoretical results.
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2.3.4 Test 4

In this test, we test our theoretical parameters for Ventcell transmission
conditions. We choose the overlapping length to be 2 grid points. We plot
the errors respect to p varying from 0 to 5 and ¢ varying from 0 to 1.4 after 5
iterations. The the following two tests, we would like to test our theoretical
results for both cases dt = Cdx and dt = Cdz?.

In the first case (Figure 2.3.4.A.), we choose 500 grid points on the time
interval and 300 on the space interval, dt = 0.01, dx = 0.01 = dt.

In the second case (Figure 2.3.4.B), we choose 500 grid points on the time
interval and 30 on the space interval, dt = 0.1, dz = 0.01 = dt?.
We can see that in both cases the theoretical optimal (p,q) (the
curve) is quite close to the numerical one.

7 on the

49



(—5
; -
b\(]
.‘j‘¥
-2
1 - e 1
0.2 0.4 0kB
g
Figure 2.3.4.A

1.4

'Fl.

1.2

o

X
0.8

4.5¢F

TT0Z 4dy 8¢ - T UOISISA ‘2G5268S00-1ey

50



1.4

T T _nm_ T T _rﬁ_
u o
..,.__.
=]
T
o
i [
+ 7 = A
=
R
[
& N
)
24} ~
' =]
- oD
Bl=] E
¥
¥ Ly
)
5 ¥
’
L
1 1 1 1 1 1 \_D
w woom W woo— oW
=+ [an] [ — =
d

TT0Z 4dy 8¢ - T UOISISA ‘2G5268S00-1ey

51



hal-00589252, version 1 - 28 Apr 2011

2.3.5 Test 5

Since, according to our theoretical results, the optimized parameters depend
on the overlapping length, we consider our problems with different overlap-
ping lengths in the tests.

In this test, we consider again the heat equation in 1D, v = 1, with Euler
backward scheme, and Ventcell transmission conditions, for the domain [0, 1],
T =1, 10 iterations. We choose 100 grid points on the time interval and 100
on the space interval. We plot the errors respect to p varying from 0 to 10
and ¢ varying from 0 to 0.5.

In the first case (Figure 2.3.5.A.), we choose the overlapping length to be 4
grid points.

In the second case (Figure 2.3.5.B.), we choose the overlapping length to be
3 grid points.

In the third case (Figure 2.3.5.C.), we choose the overlapping length to be 2
grid points.

In the forth case (Figure 2.3.5.D.), we choose the overlapping length to be 1
grid points. We can see that the theoretical optimal (p, ¢q) (the stars in the
pictures) work quite well.
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2.3.6 Test 6

According to our theoretical results, the optimized parameters have the as-
symptotic behavior of Cdz~/'3 and Cdz~'/*. In this test, we want to verify
this.

We consider 100 grid points in the space interval and 200 grid points in
the time interval, then dx = dt = 0.01 and fixed the overlapping length to be
2 grid points. We repeat this experiment by dividing dz and dt by 2, 3, 4, 5.
We plot the practical optimized parameters according to each mesh size and
the line p = dz~'/*. We can see on Figure 2.3.6A that the practical optimized
line and the line p = dz~/* are parallel. Which means that the asymptotic
analysis predicts very well the behavior of the optimized algorithm.

We consider the same experiment but with 10 grid points in the space
interval and 200 on the time interval, then dt = dz? = 0.01, the overlapping
length is again 2 grid points. We repeat this experiment by dividing dr and
dt by 2, 3, 4, 5. We plot the practical optimized parameters according to each
mesh size and the line p = dz~/3. The asymptotic analysis again predicts
very well the behavior of the optimized algorithm in this case.
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2.3.7 Test 7

As predicted in our theoretical results, the performance of the optimized
Schwarz methods depend on the lengths of the time intervals, we now do
some tests on this. We will increase the length of the time intervals, but
keep the same dt, and look at the behavior of the methods at each case.

In 2.3.7.A, we consider 10 grid points in the space interval and 100 grid
points in the time interval, then dz? = dt = 0.01 and fixed the overlapping
length to be 2 grid points. Then we plot the errors of the methods with
respect to the number of iteration. We increase the time interval from [0, 1]
to [0, 10] and choose 1000 grid points on the time interval and plot the second
curve. We increase the time interval from [0, 1] to [0, 20] and choose 2000 grid
points on the time interval. We can see that the behavior of the methods
depend on the length of the time interval and plot the third curve. We can see
that the behavior of the methods depend on the length of the time interval.

In 2.3.7.B, we increase the time interval from [0, 1] to [0, 16] and choose
1600 grid points on the time interval and plot the errors of the methods with
respect to the Robin parameters. We plot 3 curves with respect to the 5,
8, 11 iterations. We can see that our theoretical p (the "*’ in the picture)
predicts well the practical optimized parameter.
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2.3.8 Test 8

As predicted in our theoretical results, the performance of the optimized
Schwarz methods depend on the parameter v also, we now do some tests on
this.

In picture 2.3.8.A, we consider 10 grid points in the space interval and 10
grid points in the time interval, then dz = dt = 0.1 and fixed the overlapping
length to be 2 grid points. Then we plot the errors of the methods with
respect to the number of iteration for three cases v = 0.1, v =1, v = 10. We
can see that the performance of the algorithm really depends on the viscosity
parameter.
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2.4 Optimization of The Convergence Factor:
A Theoretical Attempt

2.4.1 The results

We define the convergence factor by

o 1) = (VLD exp(21, ) 24.)

g 2 (VIR ) 4 2l
= exp(— 5 :
v (V2lwly +p)? + 2wl

We have

2|w| pT\2 22w

olw| (Ly/ =7 — £L)* + L*=+
o, T) = exp(— 1y 2 S 4y

v (L M+3L)2+L2M

And we have to solve the following min-max problem

2wl _ pry2 22w

[2w (L) =7 = DL+ L°=7

min  max__{ exp(—L _w) }. (2.4.3)
TFL] 1% (L @‘I—%L)z—l—[zz@

P |wl€lF A7

Without loss of generality, we can assume that w > 0
Put z = L\/22. Since w € [Z, L], we have x € [Ly/ 22, L,/ 72X ].

T At T’
Then
(r —a)? + 22

(x4 a)? + a2
222 — 2xa + a?
222 4+ 2xa + a2’

plw,p, L) = exp(—x) (2.4.4)

= exp(—z)
We define

L
ap = V3 -1, a:p—,
v

[ 27 [ 2 I}
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For a € R, x € R, we define:

222 — 2xa + a?
222 4 2xa + a?

R(a,z) = exp(—x)

Instead of solving the problem (2.4.3), we will solve the following min-max
problem:

min max R(a,x). (2.4.5)

“ IG[L\/%’L\/ Azzru

Suppose that a <1, # < 1 we define
h=—14+VI—a?+ (240 —2V1 - a?)?,
ho=—1—V1—a2+ (2+a*+2V1 - a?)?,
kp=—1++1-0624+ 2+ 3 —21- 527,

ko =—1—+1—32+(2+ 3>+ 21— 3?2,
Suppose that0§a§2\/_—2, we define

_2a—a\/4—4a—a2

[T =

N

Xl(a) - 9 5
2a + a4 — 4a — a?
X2(a) = 9 5

and 21 = v X7 and x9 = v/ Xo.
We define B; and B; to be the solutions of R(ki,x2) = R(k;, B1) and
R(k‘g,l’g) = R(k‘g, Bg) (see Lemma 2416)

Theorem 2.4.1. We denote Sy to be the solution of

R(S1, @) = R(Sy, B) in [vV2a,V27).

And Sy is the solution of
R(527 Oé) = R(SQVIQ) n [\/504, 00)7

(see Lemma 2.4.17).
The problem (2.4.5) has a unique solution which depends on the following
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cases
Case 1: a < 8 <1 we have the following disjoint cases

. —_ 2— .

Case 1.1 If o < min{ 1 ln(z;gzﬁ (3+2v/2)), 2\/24(1111 Dy min max R(a,z) =
R(Sl,a).

Case 1.2 If a < min{%,Bg,MO, \/1 - (\/4 —(1—=4/1-032)2-1)?%} mainmng(a,x) =
R(Sg,a).

Case 1.3 If By < a < min{%,MO,\/ \/4 V1-7532)2-1)2}
minmax R(a,z) = R(S1,a).

Case 1.4 Otherwise min max R(a,r) = R(v/2a, a).

Case 2: a <1<p :
Case 2.1 If « < My minmax R(a,z) = R(S,, «).

Case 2.2 If a > My minmax R(a, ) = R(v2a, a).
Case 3: 1 < a < f minmax R(a,z) = R(v2a, ).

Remark 2.4.1. Actually, for a < § < 1, we have the following cases with
their figures

*If o < min{ 2y (52253 4 24/2)), 22y minmax R(a, ) =
R(S1,«) (see figure 1).

*IFB < V2V2 =2 and o < By minmaXR(a,a:) = R(Ss, a) (see figure 2)

and if By < a < min{%, \/ \/4 V1= 3?2)2—1)?} minmax R(a,z) =
R(S1,«) (see figure 3).

IFB > \/2vV2 -2 and a < min{%,Bg,MO, \/1 — (\/4 — (1 —+/1-p52)2-1)%}
mainmjx R(a,z) = R(S,, ) (see figure 4) and if 3 > /2v/2 —2 and By <

a < min{%, My, \/ \/4 V1 — 32?2 —1)2} minmax R(a,z) = R(S), @)
(see figure 4).
* Otherwise minmax R(a,z) = R(v2a, ).

a
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Figure 2.4.1. The domain in the first case: = In (ZZ+§ZE (3 +2v/2))
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Figure 2.4.2. The domain in the second case: the function in the figure

is By, B € [0,V2v2 — 2].
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2.4.2 Proofs of the results

We need the following Lemmas:

Lemma 2.4.1. If a < 1 we have that hy > he. And if 3 < 1 we have that
ki > ko

Proof.
We prove that hy > hy (k1 > ko can be proven similarly.)
We have

22T —a2+2VI—a2(2+a® —2V1—a2)2 > 0.

This can be written as

(VI—aZ+(2+a®—2V/1—a?)2)? > 1.

Take the square root on both sides of this and multify the result by

V1 — a2, we have
l—a?—VI—a2+VI—a2(2+a?—2VI—a?)z > 0.

This can be developed into
2VI— a4+ (2+®—2vV1—a?)2)? > 24 a” + 2V1 — o2
Take the square root on both sides of this, we have that

I VI— 2+ 242 —2VT—a?)r > -1 —VI— a2+ (2+ >+ 2V1 — a?)z.

Lemma 2.4.2. Fory > 0, we put Fy(z) = x*+42° —8yr+4y*. If0 <y <1
then the equation Fy(x) = 0 has two positive solutions. If 0 <y < 1, then
Fy(x) > 0 for all x > 0. Ify = 1, the equation has one positive solution
Tr = \/g —1= Q.
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Proof. Put ag = v/3 — 1, we have o + 6a2 + 6ay — 8 = 0.
3 2
Let y; be the unique positive solution of y = % We have F'y(x) =
423 + 122% — 8y = 4(2® + 322 — 2y), and we have the following table

a Y1
Fl - 0 -
Fy N\ /!
Fy(yl)

Case 1: If 0 <y < 1, then y < % We can see that y; < ap.
We have that

Fy(y1) = yi + 498 — 8yry + 4y* = yi(y3 + 6y} + 6y, — 8)

Since y1 < ap, we have Fy(y1) < 0.

Thus, the equation has two positive solutions.

Case 2: If y > 1, then y > &32&21 We can see that y; > ayp.
We have that

Fy(y1) = yi + 4y} — 8yry + 4y° = 13 (5} + 62 + 61 — 8)

Since y1 > g, we have Fy(y1) > 0.
Thus, the equation has no positive solution.
Case 3: If y = 1, the equation has one postive solution y; = o = v/3—1.

|
Lemma 2.4.3. Suppose that x is in Ry and f(x) = glgiiiz Then f de-
creases in [0,v/2] and increases in [v/2,00).
Proof. We have A2~ 9)
/ o - —
f(I)_ (l’2+2l’—|—2)2’
which means that f’ < 0 if x € [0,v/2] and f' > 0 if z € [V/2, 00).
|
Lemma 2.4.4. Let My = 0.481033790 be the solution of R(v/2My, xo(v/2My)) =

R(V2My, My).
If a < My, then R(\2a, 2(v2a)) > R(V2a, a).
If1>a > My, then R(vV2a, 25(v/2a)) < R(V2a, a).
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Figure 2.4.5. The graph of R(v2a, z5()) (dash), R(v2a,a) (line), and
the substraction (long dash).
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Lemma 2.4.5. ky < V2a < ky iff a < 2\/13511121_1)'

Proof. We have that ky < v2a < ky is equivalent to
(V20)" + 4(v20)* — 83*V2a + 453 <0,
or
(vV20)* + 4(v2a)? — 8k*v20® + 4k*a* < 0.

This means
4o+ 8V2 — 8V2k* + 4k'a < 0,

or )
a< —2\/§(k —_ 1).
- kt+1

Lemma 2.4.6. If l,f—illn("“z_\@“rl (34 2v2)) < a, we have R(v2a, ) <

k24+v/2k+1

R(V2a, ).

Ifo < 25 In(E=Y2ktL (3 4 2\/2)), we have R(v2a, 3) > R(V2a, ).

k2+v/2k+1
Proof. We have that

232 — 2B+2a + 202

R(V2a,3) = eXp(_ﬁ)Qﬁz + 26v2a + 2a2

B o B V241
e e a1

Moreover
R(V2a, a) = exp(—a)(3 — 2V/2).
Thus
R(V2a,8) < R(V2a, )
iff
kB —V2k+1 _

B+ 1

exp((k — 1)a).
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This is equivalent to

—V2k+1

((3+2f) T,

T ) <

Thus we get the result.

Lemma 2.4.7. For k > 1, we always have

2V2(k* = 1) 1
BT

2V2(k* = 1) 1) /7
k*t+1 2v2 -

—\/§k+1)<2\/§(k2—1
I |

and

) iff k< My = 2.065883380.

((3+2f) u

1
k—1 k2 +2k+1

Proof. Since
0< (k*—V2k—1)%
we have

0 < k* — 2v2K® + 2v2k + 1.
This implies

2V2(K* - 1) 1

T k:

We have that

\/\/2f—2\/\/2f—2+2\/§>\/§.

Thus

\/2\/_—2k:4+(\/2\/§—2+2\/§)22\/\/2\/_—2\/\/2\/5—2+2\/§k:2>2\/§k:2.

Hence

\V2v2 —2(k* +1) > 2v2(k* - 1).

The rest of the proof can be easily seen on Figure 5.6.
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Figure 2.4.6. The two functions 1 In((3 +2v/2)
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Lemma 2.4.8. For 0 < 3 < 1, we have that 3* > k».
For /22 -2 < 3 < 1, we have that 32 > ki; and for 0 < 3 <
V2v2 — 2, we have that 3% < k.

Proof.
*For 0 < 8 < 1, we have that

0 < 28%/1— 32+ 8L
Thus

247+ 21— <1+ 8 +1 -2 +282+2¢/1 — 32+ 25%/1 - B2
Which implies

V2+ B 12/T- B <145 +/1- 7

This means (32 > k.

*For 1 > 3 > v/2v/2 — 2, we have
64_'_462_4207

hal-00589252, version 1 - 28 Apr 2011

or
3> 21 -2
Thus
Blal4+1-3+282—2/1-32—-28°/1—-2>2+ 3> —2/1- 3,
or

(B +1-V1=32 =245 —2y/1—
Hence 3% > k.

*For 0 < 3 < v/2v2 — 2, by a similar way, we can prove that 5% < k.
|

Lemma 2.4.9. h; < 2v2 —2 and k; < 2v/2 — 2.
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Proof.
We prove for the case h; < 2V/2 — 2, the other case is similar.
This is equivalent to

I+ VI 2+ (2+a -2V —a2)2 <2v2 -2
We develop this

1+v1—a? 1+v1—-a?
%Jr %)2)%3\/5,

(1=

We put y = @, y € [0,1]. Then this can be rewritten into
y+ (11— < V2.

This is equivalent to

1+ 2y(1 — )% <2,

which is obviously true.

Lemma 2.4.10. We have that hy < v2a? and ky < +/2032.

or

or

or

or

Proof
We prove for the case hy < v2a?2, the other case is similar.
Put x = v/1 — a2, we have to prove that for all z in [0, 1]

142+ (3—22—22)2 < /2(1 - 22),

142+ (B+2)(1—2))2 < /201 —2?),

V3+ax—V1—12<2(1+2),

34+zr+1—x—-2vV3+2vl—2x<2(1+2),

N[=
N[=

(1—2)2 < (3+x)2.

The last one is obviuous.
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Lemma 2.4.11. f(a) = R(V/2V2 —2,0) is a decreasing function. If a <

V2vV2 -2 we have R(2V2 —2,a) > R(2V2 — 2,13), and if a > \/2v/2 — 2
we have R(2v2 —2,a) < R(2v2 — 2, 25).

Proof. We have that

(2[—2)\/4—4(2f—2)—(2\/§—2)2_
5 =

2/2 — 2.

zo=\|2V2 -2+

We have
20% — 2a(2v2 — 2) + (2v2 — 2)?

flo) = R2VZ=2,0) = —exp(-0) o e eV 2y

Therefore
4(a?® — (2v2 - 2))?
(202 + 202V/2¢/2 — 2+ 2/2 — 2)2

From this we get the result.

f'(@) = —exp(—a)

Lemma 2.4.12. Fora<ﬁ§1cmd0§a§2\/_—2, we have:
a<ﬁ§:€1§$2iﬁﬁ§\/2\/§—2(mdk‘1§a§2\/_—2.
<z <a<fiffa<hy and hy <a<2v2—-2 for\/2v2—-2< a;
(mdaghgfm’a<\/2\/§—2.

Proof.
The condition of a < < x1 < 5.
a < f < xp < xg is equivalent to

9 av4 —4da — a?
< g —
#<a —,

or

a> 3,
a* + 4a3 — 8aB? + 43* > 0.

a> 32
a>kyora<ks.
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According to Lemma 2.4.8, we have that 5% > k,. Thus, we only have
the case

Since a < 2v/2 — 2, we have that 3 < v/2v/2 — 2. Again, from Lemma 2.4.8,
we have 3% < k;. Thus, the condition is now changed into

ki <a<2v2-—2.

The condition of v1 < 2o < a < [3.
r1 < 29 < a < 3 is equivalent to

a4 — 4a — a?
a—+ 5 <«

Y

or

a<a?,
a* + 4a3 — 8aa? + 4a* > 0.

This is equivalent to

a<a?,
a> hy or a< hs.

Combining with Lemma 2.4.8, we have
hl S a S a2>
a S hg.

This means

for > \/2v2—-2:2¢/2—2>a>hy ora < hy,
for o < \V/2v/2—=2:a < h.

|
Lemma 2.4.13. For 0 < a < 2v/2 — 2, we have that the following function
222 — 2z9a + a?
203 + 2x2a + a?

G(a) = R(a,x2(a)) = exp(—x2)

1s a decreasing function.
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Lemma 2.4.14. For 3 € [\/2v/2 — 2,1], the function k\(B) is a decreasing
function. For 3 € [0,1], the function ko(3) is an increasing function.

Proof.
For 3 € [v/2V2 — 2, 1], the function k() is a decreasing function.
We have that

ky = —1+ 1—ﬁ2+\/2+ﬁ2—2 1- 32

L BT ITE -
1 \/2+ﬁ2—2\/1—ﬁ2\/1—ﬁ2 |
For 3 > v/2v/2 — 2, we have

B +45% —4>0.

B> 2y/1- 2,
2 +2y/1- <2+ 42 -2/1- 32,
(VI-F+1)?2 <245 -2y1- 32

Therefore k1(8) < 0 and k; is a decreasing function.
For 5 €0, 1], the function ko(3) is an increasing function.
We have that

ky = —1— 1—ﬁ2+\/2+ﬁ2+2\/ﬁ.

Which means

Thus

or

Then

_ﬁ(\/2+62+2\/1—ﬁ2+\/1—ﬁ2—1)
\/2+ﬁ2+2\/1—ﬁ2\/1—ﬁ2

Thus ks is an increasing function.

> 0.

k5(B)
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Lemma 2.4.15. For 3 > \/2v/2 — 2, we have that R(ki, %) > R(k1, ).
And for B < \/2v/2 — 2, we have that R(ks, %) < R(kq, 3).
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Figure 2.4.8. The graphs of R(k;, %) (dash), R(k1,3) (line) and their
subtraction (long dash,).
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Figure 2.4.9. The graphs of R(ks, %) (line), R(ky,3) (dash) and their
subtraction (dot).
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Lemma 2.4.16. For a > 2v/2 — 2, there exists a unique solution B(a) of
R(a, B(a)) = R(a,z3(a)). Then B(a) < xs(a) and R(a,z) > R(a, B(a)) iff
x < B(a).

Proof. We have that
4z* — 8az? + a* + 4a® (22 — X1) (22 — X3)

Hz(a,z) = —exp(=z) (222 + 2ax 4 a®)2 exp(—7) (222 + 2ax + a?)?
Thus the function R(a,.) decreases in [0, z1] and [z2, +00) and increases
in [x1,x9). Since R(a,0) = 1 and R(a,x2) < 1, there exists B(a) such that
R(a,B(a)) = R(a,z2(a)). In addition, we know that R(a,.) decreases in
[, +00); which implies that B(a) < zs(a).
From the increasing and decreasing property of R, we can see that R(a,x) >
R(a, B(a)) iff x < B(a).
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Figure 2.4.10. B(a) and x2(a).
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Remark 2.4.2. Lemma 2.4.16 deduces the existence of By and Bs.
Lemma 2.4.17. For a > 0, the equation
R(a, @) = R(a, ) in [V2a,v20].

has at most one solution. If the solution exists, we will call it S.
The equation

R(a,a) = R(a,x3) in [V2a, c0).
has at most one solution. If the solution exists, we will call it Ss.

Proof.
According to Lemma 2.4.3, the function R(., a) increases in [v/2a, 00) and
the function R(., 3) decreases in (—oo, v/2]. Thus

R(a, ) = R(a, 8) in [v20,V/273).

has at most one solution.
According to Lemmas 2.4.3 and 2.4.13, the function R(.,«a) increases in
[v/2a, 00) and the function R(a,z(a)) decreases. Thus
R(a, o) = R(a, x5) in [vV2a, 00).

has at most one solution.

Lemma 2.4.18. For 0 < 3 < v/ 2v/2 — 2, we have that

\/1— \/4 VI— 32212 > B,
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Proof of Theorem 2.4.1. We have

222 — 2xa + a?
222 4 2xa + a?

R(a,z) = exp(—x) =: f(z).

Differentiate f, we get

4a* — 8ax® + a* + 4a®
(222 + 2ax + a?)?

f'(z) = —exp(—x) (2.4.6)

We have

A = 16a* — 4a* — 166> = 4a*(4 — 4a — a®) = 4a*(a + 2+ 2V2)(2V2 — 2 —a).
(2.4.7)
*1If a > 2v/2 — 2. Since A’ < 0, f/ < 0. Since x € [Ly/Z, L,/ 2X], we

Tu)
have that

27 P 2 22w
o [on (Ly/3F — 2L)" + L°5%

f(x) < f(L ﬁ) = exp(—L ﬁ) = _ (2.4.8)
(L\/ 2% +BL)* + L*2%

* If a < 2¢/2 — 2. Notice that ag < 2v/2 — 2.
We have

4a* — 8az?® + a* + 4a® ( )(:ztz—Xl)(:v2 - X>)
= —exp(—=
(222 + 2ax + a?)? P (222 + 2ax + a?)? '

f'(x) = — exp(—z)

(2.4.9)
where
% — av/d — da — a2
X =21 5 e (2.4.10)
and
2 V4 — 4a — a?
X, = 2t > i (2.4.11)

We have the following table

87



hal-00589252, version 1 - 28 Apr 2011

Since o = L\/%, f=Ly/ 2%, then € [a, ]
Case 1: a< <1
We put
h(a) = a* + 4a® — 8c’a + 4a*, (2.4.12)

and
k(a) = a* + 4a® — 83%a + 45" (2.4.13)

Step 1: The properties of h and k
By Lemma 2.4.1, we can see that h has the following two positive solutions

hi=—-1+vVI—a2+ (2+a®>—2V1—a2)?, (2.4.14)

and

hy=—1—-v1—a2+ (2+a*+2V1—a?). (2.4.15)

And k has the following two positive solutions (can be coincided)

b =—14++1- 3+ 2+ —2/1-p2)s3, (2.4.16)
and
ky = —1—V1— B2+ (245 +2V1-32)3. (2.4.17)

We have the following two tables according to Lemma 2.4.2,

a|l 0 «a (1 a0 2v/2 -2
nolo- 0 +

h | 1\, /

and

a0 a; (1 a0 2V/2 -2
K -0 +
El1l N\, e
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where 2o = o3 + 3a? and 23 = 53 + 363
Therefore, if a € [hg, h1], we have that a* + 4a® — 8a?a + 4a* < 0. Which
leads to
71 < a< 2. (2.4.18)

Similarly, if a € [kz, k1], we have that a* + 4a® — 83%a + 44* < 0. Which
leads to

Step 2: We will prove that ke > ho
We have that ky > hsy is equivalent to

11 =B+ 2482+2/1 = B2)2 > —1—V1 — a2+ (2+2+2V1 — a?)z.
(2.4.20)
This is equivalent to

B s

2 2 2

1-vV1- a2+(1_(1 - \/21 — oﬂ)g);
(2.4.21)

We put sin 6 = — V;_ﬁz and sin 0, = 2=¥1=2%_ Then (2.4.21) is equiva-

lent to 0 < 6, < 0 < 7 and

(NI
Y

sin @, + cos 0 > sin @, + cos 0. (2.4.22)

And (2.4.22) is equivalent to

.n91—92C 91+92+7T

si 5 os( 5 Z) > 0. (2.4.23)
And (2.4.23) is now equivalent to
% <0 ;r b2 | % < g (2.4.24)
And this is again equivalent to
0< 0 +0, < g (2.4.25)
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or

sin Ay < cos 6, (2.4.26)
or
1—VI—a? 1—1-p2
% <(1- (%)z)% (2.4.27)
(2.4.27) is correct because from
—a?—2V/1—a?2—-p%—-2y/1-32<0, (2.4.28)
we can get

(= V21_62)2+(1_ ”21_0‘2)23 1. (2.4.29)

Step 3: We prove that

If —a® +21—a?2 < 32 —24/1— (32, then hy > k.

If—a?+2yT=a% > 32— 2 /1= B, then hy < k.

Suppose that —a?+2v/1 — a? < 32 —24/1 — 32 (the other case is proven
similarly). He have

(1+V1—a?)?<4—(1++/1-p2% (2.4.30)
Thus
1++v1—a2 14++/1— 32
% <(1- (%ﬁ)?)%, (2.4.31)
We put sin; = 1+7v21—aZ and cosfy = (1 — (1+ ”21_62)2)%, where 0 < 4, <
01 < 3.
We have -
sinf; < sin(§ — 6s). (2.4.32)
This implies
0< 0 +0, < g (2.4.33)
Hence 0,—0, 0,40
sin — 5 2 cos(— 5 2 + %) > 0. (2.4.34)
Therefore:
sin @, + cos 7 > sin @, + cos 0. (2.4.35)

90



hal-00589252, version 1 - 28 Apr 2011

Thus hl Z k‘l.
Step 4: We will prove that
If —a? + 21 — a2 < 2+ 2y/1 — 32, we have ky < hy.
If =02 +2¢/1 —a > 82+ 24/1 — 32, we have ko > h;.
Suppose that —a? + 2v/1 — a? < 2 + 24/1 — 32, we prove that ko < Iy

(the other case is proven similarly). We have

A e '21_62)2 <1z '21_0‘2)2. (2.4.36)

_ A2
Put sinf, = V; 7 and sinf, = V1= Vzl_az, where 0 < 6 < 6, < I.
Therefore

sin @7 + cos ; < sin @y + cos 0. (2.4.37)

From (2.4.37), we can get that ky < h;.
Step 5: The cases

Case la o > V/2v2 -2

From Lemma 2.4.12, we have that for hy < a < 2v/2 — 2 and a < hs,
11 < 29 < a < B or maxR(a,z) = R(a,a). Moreover for a > 2v/2 — 2,
max R(a,z) = R(a,a). Thus for a > hy or a < hy, max R(a,x) = R(a, ).
Moreover we always have that max R(a,z) > R(a,a). According to Lemma

2.4.3 R(a,a) > R(v/2a, a) and according to Lemma 2.4.10 h; < v/2a. Hence
mainmjx R(a,z) = R(V2a, a).

Case 1b a < V/2v2 — 2

Case 1bl —a*> +2/1—a?2 < 2 —-2y/1 -3 or (V1—a?2+1)*+(1+
VI— )R <4

This condition leads to hy < ky < k1 < hy.

Since a < 3, we have that (1 + /1 — 32)? < 2. Which implies § >

V2V2 - 2.

We have the following tables

a | hy ko ki My
hi+ 0 - 0 +
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a‘ hy ko ki M
k| + 0 - 0 +

If a > 2y/2 — 2, we have that max R(a,z) = R(a, ).

If hy < a < 2v/2 — 2, we have k(a) > 0 and h(a) > 0. Thus a < 27 <
x92 < (. Hence max R(a, x) = max{R(a,a), R(a,x2)}.

If k&, <a < hy, we have h(a) < 0 and k(a) > 0. Thus 7y < a < 29 < .
Hence max R(a,x) = R(a, z3).

If ko < a < ki, we have h(a) < 0 and k(a) < 0. Thus z; < a < 3 < xs.
Hence max R(a,x) = R(a, ).

If hy < a < kg, we have h(a) < 0 and k(a) > 0. Thus 7y < a < 29 < .
Hence max R(a,x) = R(a, z3).

If @ < hy, we have 71 < 29 < o < . Hence max R(a,x) = R(a, ).

We consider two cases

If &« > M,. From Lemma 2.4.10 we get h1 < V2a. If V2a < 2V2 —
2, according to Lemma 2.4.4 we have R(v2a,z3) < R(v2a,a). Thus
max R(v2a, 1) = R(V2a,a) for V2a < 2v/2 — 2 and V2o > 2v2 — 2.
Moreover max R(a,z) > R(a,a) > R(v/2a,a). Thus minmax R(a,z) =
R(V2a, ).

If a < My, from (V1 —a?+1)%+ (1+ /1 — 3?)? < 4, we have that

(W1—-MZ+1)* 4+ (141 - p2)? <4
Thus
(14 /1—062)2<4—(y/1—M2+1)>%

However, we have that 4 — (/1 — M2+ 1)? <4 — (V1 —-0.492 +1)? =
0.496655 < 1. Which implies

(1++v1-32) <1

This is a contradiction. Thus this case does not occur.
Case 1b2: (2 +2/1 -2 > —a? + 21 —a? > 32— 2,/1— 32, or
(14+V1i—-a?)?P+(1-1=-02)2<4<(1+V1I—-a?)*+(1++/1- 32>~
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This condition leads to hy < ky < hy < k.

Ifa<pf<vV2V/2-2

If a > 2y/2 — 2, we have that max R(a,z) = R(a, ).

If by <a<2vV2 -2, a< <2 <y Hence max R(a,z) = R(a,a).

If hy < a < ky, we have h(a) > 0 and k(a) < 0. Thus a < x; < 3 < 9.
Hence max R(a, x) = max{R(a,a), R(a,3)}.

If ko < a < hy, we have h(a) < 0 and k(a) < 0. Thus r; < a < 3 < xs.
Hence max R(a,x) = R(a, [3).

If hy < a < kg, we have h(a) < 0 and k(a) > 0. Thus 7y < a < 29 < .
Hence max R(a,x) = R(a, z3).

If @ < hy, we have 71 < 29 < o < 3. Hence max R(a,x) = R(a, ).

According to Lemma 2.4.10: h; < v/2a.. We consider the following cases

*If hy < v2a < kyq, then according to Lemma 2.4.5, a < 2‘/13511121_1).

According to Lemma 2.4.6, if = ln(gir?gﬁ (3+2v2)) < a, we have that

R(V2a,3) < R(v2a,a). Then mlnmaXR(a,a:) R(v2a,a). Since 8 < 1,

we have a < % According to Lemma 2.4.7, we have that 2\/13511121_1) < %

2— . . .

and — ln(iir?ij: (3 +2v2) < 2\/124(1111 U if k < M;. Which means if
2

E < M1 and 15 ln('lz;?'gﬁ(?) +2v2)) < a < 2\/?{4(1111_1), we have that

mmmaxR(a,a:) = R(V2a,a).

If o < k%l (g;?’;ﬁ(i’)%—m/_)) and £k < M; or k > M; and a <
2\/;(11_1 then R(v2a,3) > R(v2a,a). Moreover, when a = k;, we have
that a®+4a®>—83%a+44* = 0. Thus 8 = z1(k1) or x9(k1). From Lemma 2.4.8,
we have that 2 < k;. Thus 8 = x1(k;), which means R(ky,a) > R(ky,3).
Therefore there exists a solution S; in [v/2a, k1] of R(S1,a) = R(S,3) and
minmax R(a,z) = R(S1, ).

*Tf k1 < V2 < 2¢/2 — 2, then according to Lemma 2.4.5, a > 2‘/13511121_1).

We can easily see that min max R(a,z) = R(v/2a, a).

Ifa<vV2V2-2<p

If a > 2y/2 — 2, we have that max R(a,z) = R(a, ).
Ifk <a<2/2-2, a <z, < 2y < 3. Hence maxR(a,z) =
max{ R(a, o), R(a,x2)}.
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If hy < a < ki, we have h(a) > 0 and k(a) < 0. Thus a < x; < 3 < 9.
Hence max R(a, x) = max{R(a,a), R(a,3)}.

If ko < a < hy, we have h(a) < 0 and k(a) < 0. Thus r; < a < 3 < xs.
Hence max R(a,x) = R(a, [3).

If hy < a < kg, we have h(a) < 0 and k(a) > 0. Thus 7y < a < 29 < .
Hence max R(a,x) = R(a, z3).

If @ < hy, we have 71 < 29 < o < 3. Hence max R(a,x) = R(a, ).

According to Lemma 2.4.10: h; < v/2a.. We consider the following cases

*If hy < v2a < kyq, then according to Lemma 2.4.5, a < 2‘/1351131_1).

According to Lemma 2.4.6, if — ln(',z;?ﬁi (34+2v/2)) < a, we have that

R(V2a, 3) < R(V2a, ). Then malnmng(a,x) R(V2a, ). Since § < 1,

we have a < % According to Lemma 2.4.7, we have that %’f{l) < %

and — ln(iir?ij: (3 +2v?2)) < 2\/,3(1'121_1) if & < M;. Which means if

E < M1 and = ln(zir?zj:(?) +2v2)) < a < 2\/,;(1111_1), we have that

mmmaxR(a :E) = R(V2a, a).

Ifa < = ln(',z;?ﬁi (34+2v/2)) and k < M or k > M, then R(\/2a, 3) >

R(V2a, a). Moreover, when a = k;, we have that a* + 4a® — 83%a +43* = 0.
Thus 5 = z1(k1) or xo(ky). From Lemma 2.4.8, we have that 3% > k;. Thus
B = x(ky). From Lemma 2.4.15, we have that R(k;, & ) > R(ky,3). Hence

B; > % > « according to Lemma 2.4.16, which means R(k‘l, a) > R(ky, B).
Therefore there exists a solution S; in [v/2a, k1] of R(S1,a) = R(S, 3) and
minmax R(a,z) = R(S1, ).

*If ki < V20, then according to Lemma 2.4.14, o > % > ki/(%) =

=L > M,. Using Lemma 2.4.3, we can easily see that minmax R(a, ) =

R(V2a, ).
Case 1b3: 3> +2/1 -2 < —a?+2V/1—a?, or (1+V1—a?)?+ (1 -

\/1_752)2>40ra< \/1—(\/4—(1_\/@)2_1)2.
This condition leads to hy < hy < kg < k.

Ifa<pf<vV2V/2-2
If a > 2y/2 — 2, we have that max R(a,z) = R(a, ).
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If by <a<2v2—-2, a< <z <z Hence max R(a,z) = R(a, ).

If ko < a < ki, we have h(a) > 0 and k(a) < 0. Thus a < x; < 3 < 9.
Hence max R(a, x) = max{R(a,a), R(a,3)}.

If hy < a < kg, we have h(a) > 0 and k(a) > 0. Thus a < x; < 29 < .
Hence max R(a, x) = max{R(a, ), R(a,x2)}.

If hy < a < hy, we have h(a) < 0 and k(a) > 0. Thus z; < a < 25 < .
Hence max R(a,x) = R(a, z3).

If @ < hy, we have 71 < 29 < o < 3. Hence max R(a,x) = R(a, ).

According to Lemma 2.4.10: h; < v/2a, we consider the following three
cases:
*If v/2a > Ky, we have that max R(a, ) = R(a, ). Thus minmax R(a,z) =

R(V2a, a). t

*If k‘g < \/EOZ < kla ora < 2\/13‘(1]3—21_1)'

If ﬁln(gzlgiﬁ (3 + 2\/5) <a< 2‘/13511121_1) and k < M, we have that

R(V2a,8) < R(V2a, ). Thus mainmjx R(a,z) = R(V2a, a).

If a < ﬁln(gz;gﬁ: (34 2\/5) and k < M; or k > M, we have that

R(V2a, ) > R(vV2a, «). When a = ky, we can see that 32 < k; from Lemma
2.4.8. Thus # = x1(k1) and R(ky, ) > R(k1,3). Hence there is a solution S}
in [v2a, k1] of R(S;,a) = R(S;, 3) and we have min max R(a, r) = R(S;, a).

*If \/50( < k‘g
If o > My, then according to Lemma 2.4.4, we can see that R(v/2a, o) >
R(v/2a, z5). Which implies min max R(a, z) = R(v/2a, a).

If & < My then according to Lemma 2.4.4, we can see that R(v/2a,a) <
R(v2a,x3). When a = ks, we have that 8 = z because of Lemma 2.4.8. If
a < By, using Lemma 2.4.16, we have R(ks, ) < R(kz, ). Thus there exists
a solution Sy of R(Ss, ) = R(Sz, r2) and rrzin max R(a,z) = R(Ss, ). If >
By, then R(ks,3) > R(ks, ). When a = ki, from Lemma 2.4.8, we can see
that 32 < k;. Thus 8 = z1(k;). Therefore R(ki,3) < R(ki, ). Hence there
exists a solution S; of R(S1,3) = R(S1,«) and mainmjx R(a,z) = R(51, a).

Ifa<vV2V2-2<p

If a > 2v/2 — 2, we have that max R(a,z) = R(a, ).
Ifk <a<2/2-2, a <2, < 2y < 3. Hence maxR(a,z) =
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max{ R(a, ), R(a, x2)}.
If ko < a < ki, we have h(a) > 0 and k(a) < 0. Thus a < x; < 3 < xs.
Hence max R(a, x) = max{R(a,a), R(a,3)}.

If hy < a < kg, we have h(a) > 0 and k(a) > 0. Thus a < x; < 29 < .
Hence max R(a, x) = max{R(a, ), R(a, x2)}.

If ho mﬁ a < hy, we have h(a) < 0 and k(a) > 0. Thus z; < a < 2y < .
Hence max R(a,x) = R(a, z3).

If a <m ha, we have x1 < x9 < o < 3. Hence max R(a,z) = R(a,q).

According to Lemma 2.4.10: hy < /20, we consider the following cases:

*If v/2a > 24/2—2, we have that max R(a, z) = R(a, «). Thus min max R(a,z) =

R(V2a, ).

#1If ky < V20 < by, or @ < 22D,

If ﬁln(ii;ﬁiﬁ (3+2V2) <a< 2‘/13511121_1) and k < M,;, we have that

R(V2a,8) < R(vV2a, ). Thus mainmjx R(a,z) = R(V2a, a).

If a < ﬁln(gz;gﬁ: (34 2v2) and k < M; or k > M, we have

that R(v2a,3) > R(V2a,a). When a = ki, we can see that 5% > k
from Lemma 2.4.8, thus § = z2(k1). From Lemma 2.4.15 we have that
R(k, %) > R(ky,3), which means % < Bj according to Lemma 2.4.16.
Thus a < By, then R(ky,«) > R(ky,x2(k1)). Hence there is a solution S; in
[vV2a, k1] of R(S;,a) = R(S1,3) and we have mainmjx R(a,z) = R(S1, ).

*If V20 < kg or V2a > Ky
If o > My, then according to Lemma 2.4.4, we can see that R(v/2a, o) >
R(V2a, x5). Which implies min max R(a, r) = R(V2a, a).

If &« < My (in this case we cannot have the condition v2a > k; be-

cause from Lemma 2.4.14, we have k; > ki (1) = v/3 — 1 and \/\%1 > My).
When a = ks, we have that § = x5 because of Lemma 2.4.8. If a < B,
using Lemma 2.4.16, we have R(ks,3) < R(ks,«). Thus there exists a

solution Sy of R(Sy, ) = R(S2,72) and minmax R(a,x) = R(Sy,«). If

a > By, then R(ky, () > R(ks,a). When a = k;, from Lemma 2.4.8, we
can see that % > k;. Thus 8 = w2(k1). From Lemma 2.4.15 we have that

R(k, %) > R(ky,3), which means % < B; according to Lemma 2.4.16.

Thus a < By, then R(ky,«) > R(ky,x2(k1)). Hence there is a solution S; in
[V2a, k1] of R(S;,a) = R(S1,3) and we have minmax R(a,z) = R(S), ).
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Combining all of the cases above, we have that
If « < 8 <1 we have the following disjoint cases

*Ifa < min{v/2v2 -2, 1 ln(w(?)—l—%/ﬁ)), 2\/24(1'?51_1)}, minmax R(a,z) =

k2+v/2k—+1
R(Sl, Oé).
According to Lemma 2.4.7, we have that 2\/311121_1) < V2V2 -2, thus: If
2_ .
o < min{*1 (g;?gﬁ (3+2v2)), 2\/13111 Dy, min max R(a,z) = R(S1, ).

*If o < \/1—(\/4—(1—\/1—52)2—1)2, B < V2v2—-2and a <
min{%,Bg,MO} mainmjx R(a,z) = R(Ss, ).

According to Lemma 2.4.15, 2.4.16 and 2.4.18, we can see that By < %
and By < \/1 — (\/4 — (1 —+/1—?)2 —1)2. Moreover from Lemma 2.4.14,
we have that £ < 2024222 — 3521934495 < My thus: If § < /22 — 2
and a < By minmax R(a,x) = R(Ss, a).

*If o < \/1—(\/4—(1—\/1—52)2—1)2, B<vV2vV2—2and B, <

a < min{kTZ,MO} minmaXR(a x) = R(S1, a).

From Lemma 2.4.14, we have that kz < ka(V2v2=2) 2\/_ 2 —0.3521934495 < My

thus: If 3 < V2v2 —2and B, < « <m1n{\/§,\/1— \/4 1—62) —1)%}
minmax R(a,z) = R(S1, ).

“IE6 > V2v2 - 2and a < min{ %, By, M, \/1 S (- (- TR 1)

minmax R(a,z) = R(Sy, ).

*Ifﬁ>\/2\/5—2and32§Oz<min{%,Mo,\/ \/4 1_52) 1)2}
minmax R(a,z) = R(S1, ).
* Otherwise min max R(a, z) = R(v2a, a).

a

Case 2: a <1<

o > /2 — 2v/2, thenfora > V/2v2 — 2, V22— 2> a > hyand a <
hy we have that max R(a, z) = R(a, ). Thus minmax R(a,z) = R(v2a, ).

o < V2 — 2V2.

97



hal-00589252, version 1 - 28 Apr 2011

We can see that in this case k(a) > 0 for all positive a.

For a > 2v/2 — 2 max R(a,z) = R(a, a).

Fora§2\/§—2<1<ﬁ. Ifa< hy, 21 < 29 < a < 3. Thus
max R(a,z) = R(a,«a). If a > hy, we have that o < x; < 29 < 3, then
max R(a,r) = max{R(a, a), R(a, xs)}.

We consider two cases:

If @ > My, using Lemma 2.4.4, we have that minmax R(a, z) = R(v/2a, a).

If @« < My, using Lemmas 2.4.4, 2.4.11, the equation R(a,«) = R(a, )
has a solution S5 in [\/Ea, 2V/2 — 2] and minmax R(a, x) = R(Ss, a).

Case 3: 1 <a<f

fa > /2 —2v/2, thenfora > V/2v2 —2,/2v2—-2>a > hyand a <

hs we have that max R(a,z) = R(a,a). Thus minmax R(a, r) = R(v2a, a).

o < V2 — 2V2.

We can see that in this case k(a) > 0 and h(a) > 0 for all postive a.
For a > 2v/2 — 2 max R(a,z) = R(a, a).

For a < 2v2—-2 <1 < o® < 3. Thus 21 < 2o < a < f3, then

max R(a,z) = R(a, ).

xT

minmax p = exp(—v/a@)(3 — 2v2)

a w

when (w, a) is (a?5%, V2a).
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Chapter 3

Optimized Schwarz Waveform
Relaxation Methods For The
Two Dimensional Heat
Equation

3.1 Optimized Schwarz Waveform Relaxation
Methods For The Two Dimensional Heat
Equation With Robin Transmission Con-
dition
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In this section, we are interested in the following heat equation:

{ Lu = 0 — v0yu — voyu=f in Qx (0,7), (3.1.1)
u(x,0) = ug(x) in ,
We consider the following algorithm
Lul = f in (—oo, L) x R x (0,7,
{ ui(z,y,0) = uo(,y) in (—oo, L) X R,
(0x + Z)uN(L,.,.) = (0 + %)US_I(L, . inRx(0,7), ( |
3.1.2
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Lub = f in (0,00) x R x (0,7,

us(,y,0) = uo(, y) in (0,00) xR,

(8, — £)uk(0,.,.) = (8, — L)uf7(0,.,.) inRx(0,7).

2v

We consider the algorithm (3.1.2) and put ef = uf —u, e§ = u5 —u where

u is the solution of the equation (3.1.1), then we have that

((Leh =0 in (—oo, L) x R x (0,7,
ek(x,y,0) =0 in (—oo, L) X R,
[ O+ gp)ei(Ly ) = 0o+ F)es H(L, ) = hit R x(0,T),
(3.1.3)
( Lk =0 in (0,00) x R x (0,7,
ek (z,y,0) =0 in (0,00) x R,
[ (0= £)e5(0,.,.) = (0 = £)e1™'(0,,.) =hg' InRx (0, 7).

Taking the Fourier transform on the equation on e} in (3.1.3), we have
that

—v0pFer* (2, k,w) + (iw + vk Fe X (z,k,w) =0 in (0,00) x R,
(0 — £)Fer (L, k,w) = Fh in R x (0, 7).

Thus

Fert (e k. w) = Crexp(y] = + k) + Choxp(—y /= + k2a),
v v
where Re(y/% + k?) > 0.

Since x € (—oo, L) and Fek(x,.,.) € L*(R?), we can deduce that Cy = 0.

Then
i w
Se1"(x, k,w) = Cy exp( ~ + k2x).

Combine this equation with the boundary condition, we have that:

r k — E 2 P E 27 k—1
(0. + L)get (L w) = iy 2+ 12 Dy exply |52+ h2L) = 3t
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Thus

Feil"(x, k,w) = (1/ % + k2 + %)_I(Shlz_l) exp(4/ % + k2(x — L)).

Similarly, we have that

Fea (o k) = (1 =+ k2 = )7 (§ho' ) exp(—y [ = + k).

Thus

2w TR —
(§ha", §hit) = 2\/%+§exp(—\/m (o2 BhiE-?).

Then we define the convergence factor as

2 k2 2 __ L
plwp, ) = |2 R Y 2P (o + k2022 2 (3.1.4)
2vViwr + k20?2 4+ p v

2,,2 4,4 2_9 2 2.2 4 A4 4 9k2y2 L
_ AVt Bt 4 p V222 + BT 4 2k2y exp(—\/2 (w212 + kAvh 4 22022,
AV + KA + p2 + 2pV/2Vw202 + kAE + 2k202 v
where w € [37, %7], k € (57, 7, ]-
We need to solve the problem

min max plw,p, k).
PER we(57, 7L kE 7y Ry
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In fact, we only need to solve the problem

min max plw.p.k) = min|[p(w.p. K)| | (3.L.5)
p=

P20 wel g, Tl kel 2]
Put w) = 55, wo = X5, k1 = 5y, ko =
We have the following Theorems for the overlapping case

Theorem 3.1.1. Suppose that L is small.
When wyL is not large (or wy «~~ CL™', C' > 0,6 > 0) and koL is not small
(o1 ky ~ C'671F C" > 0,0 > 0) we have

. 5 1 _1
min max w,p, k) ~1—-21X2w,*
p>0 we[wl,wg],ke[kl,kg] p( T ) 1 20
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where the asymptotic expansions are due to the scale of L.
And there is only one value of p, let say p., which is the solution of this
min-max problem

N

3 1
Px 24‘le w247

where X1 = \/2 wiv? + kvt + 2k302.
When wyL? is not small (or wy «» CL™**.C,§ > 0) and koL is not small
(o1 kg~ C'671F O > 0,8 > 0), we have

LX
min max p(w,p, k) 1 — (327 )%,

P20 welwy,wa], k€ [k1,k2] v
where the asymptotic expansions are due to the scale of L.
And there is only one value of p, let say p., which is the solution of this
min-max problem
2X2y
L

W=

) )

p*m(

where X1 = \/2 wiv? + kvt + 2k302.

Theorem 3.1.2. For Ax small enough
For Ay = C1Az, At = CyAx, L = C3Ax, we have

min max plw,p, k)
p>0 we[wl,wg],ke[kl,kg]

1

l)zyz)%ﬂ_iAafZ.,

1= 28 (Z + ()t + 2

and there is only one value of p, let say p., which is the solution of the
min-max problem

hal-00589252, version 1 - 28 Apr 2011

min _omax  plop k)= max  plwp.k),

pZO We[%vﬁ]vke[%vfy we[%vﬁ]vke[%vry

and p, has the form

o3 (22 4 (Tyapa S
e 2 (Eu + (ot + 2
For Ay = C1 Az, At = CoAz?, L = CsAx, we have

min max p(w,p, k) «~
p>0 welwywal kelkr k]

102



hal-00589252, version 1 - 28 Apr 2011

—1- 2\/5((4\/(%)%2 + (%)@4 FA(Z)202) (Cyr 1)) A3,

and there is only one value of p, let say p., which is the solution of the
min-max problem

S
*
S
N
S
[N}
_|_
=
<
S
_|_
=
N
e
<
N
K
A
—
—
Wl
B>
&I
Wl

Remark 3.1.1.
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The Convergence Factor rho

ormega 0 K

Figure 3.1.2.
Figure 3.1.1 is the graph of p with respect to w for some p. In the first cases

of the previous two theorems, we can prove that the solution p. of (3.1.5)
can be obtained by equilibrating on the edge k = k. the two points: the
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first boundary and the maximal point (with respect to (Wmin, kmin) and the
mazimum point (wa, kmin) of p) on the graph. In the second cases we > Winax,
we equilibrate the two boundaries to get p. (figure 3.1.2).

We have the following Theorem for the nonoverlapping case

Theorem 3.1.3. For Ax small enough, we have that
For Ay = C1Az, At = CyAx, we have

min max w,p, k) =1—
p>0 we(wr,wa],k€[k1,k2] p( b )

2(2\/(%)%2 + (%)@4 +o(E)22) i

C, \/2\/7T2C’2_21/2 + miCT A + 2m2C P2
min{v2—,

v V202 miCT A
and there is only one value of p, let say p., which is the solution of the
min-max problem

x ( }IAzE + O(Az).

Psx
T T T 1
2(2 2,,2 44 49 2,,2\7
( V&QTJ vt () 257 i

C \/2 w205 %2 + w0 A + 2m2C %02
x (min{v2—2, Ve, > . — ! )_%Aa:_%.
% Vr2C 2  miCT A

For Ay = C1 Az, At = CoAz?, we have

min max plw,p, k) =1—
p>0 we[wl,wg],ke[kl,kg]

™

2@¢«—%ﬂ+«1ﬂﬂ+2<

N2, 204
9T 2y J V)X

, Ci  [20C, \/2\/7T20521/2 + 4O A + 2120 %2
X (min{ V2t ) [ 222,
TV VT \/W202—2,/2 +rio A
and there is only one value of p, let say p., which is the solution of the
min-max problem

NZAz2+0(Ax),

Px
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720y %12

+ O A + 2120202

(min {fcl \/TOQ \/N

V2C5 7
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Remark 3.1.2.
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Figure 3.1.3
Figure 3.1.3 is the graph of p with respect to w for some p. We equilibrate
the two of the four corners to get the optimal parameters.

3.1.1 Proof of the Theorems in the Overlapping Case
Putting

h'L(p) = max p(w,p, k) = ||p(w>p> L)||OO>

welF, ) kel ]

we call that (p*, h(p*)) is a strictly local minimum of Ay (p) iff there exists
e positive such that for all p in (p* — €, p* + €), we have hp(p) < hr(p*).
In order to prove those theorems, we need the following lemma:

Lemma 3.1.1. If (p*, hr(p*)) is a strictly local minimum of hy(p), then it
is the global minimum of hy(p) and p* is the unique solution of (3.1.5).
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Proof of Lemma 3.1.1
We denote D(zg,6) = {z € C,|Z=2| < 6}, and DE = {p|h(p) < 6}.

2429
We first prove that D} is a convex set. Let p; and pa be two elements of

D¥ we have that

2 ; k2 2
[t L PN R A I
2Viwr + k2% + py

Thus Vw € [wi,ws], k € [k1, k2],

2Viwy + k202 — py
exp(—Viwyr + k22=2)| < V6.
i 4y 2l

Hence

Vw?u? + k:41/4 + k202 L 2v/iwv + k202 —
exp(— =) | < Ve,
v 2viwr + k20 + py

Therefore

|2\/z'wl/+k:2 2—p1 5ex Vw 1/2—|—k:41/4—|—k:21/2L
2viwy + k22 + p1 v

This means p; € D(2Viwv + k22, \/gexp(\/ V“’2”2+k;”4+k2”2 Ly).
Accordlng to Lemma 2.1 in [1], D(zp, ) is the interior of the circle with

center at 1+52 2o and radius = 52| |z0| and the exterior otherwise.

\/\/w u2+k4u4+k21/2 L))

=)

Similarly, we have also p, € D(2v/iwr + k22, 1/6 exp(
If \/gexp(\/v“’z”2+k;”4+k2”2%)) < 1, using Lemma 2.1 in [1], we can

see that D(2v/iw + k2, \/gexp(\/v“’2”2+k;”4+k2”2 LY) is convex. Thus for 6 €
[0, 1], we have Op; + (1 — 0)py € DE.

If \/gexp(%\/ w?v? —|—k:41/4—|—k:21/2%) > 1, using Lemma 2.1 in [1], we
can see that for p;, p» > 0, 6 € [0, 1], we have

w2v? 4+ kvt 4+ k202 L

=)

2 v

Opr + (1 — 0)py € D(2Viwr + k212, \/gexp(\/

108



hal-00589252, version 1 - 28 Apr 2011

Thus for § € [0, 1], we have 0p; + (1 — )py € DE.

Therefore D¥ is convex.

Suppose that (p*, hz(p*)) is a strictly local minimum of hy(p), we prove
that it is a unique global minimum of A (p). Suppose the contrary that there
exists (p*, hy(p™)) such that hp(p*) > hr(p*™). Then there exists a convex
neighborhood U of p*, such that V s € U, s # p* and hr(s) > hy(p*). Since
pe DﬁL(p**) C D,LLL(p*),We have that V0 € [0,1], Op* + (1 — 0)p™ € D,LLL(p*).
For # small enough, we have that 0p** + (1 — 0)p* € U. This is a contradic-
tion.

Thus p* is the unique solution of (3.1.5).

109



hal-00589252, version 1 - 28 Apr 2011

Proof of Theorem 3.1.1

In order to solve the problem (3.1.5), we will try to find one strictly lo-
cal minimum of MaX,ew, w)] kefki, ko] AW, P, k), then according to Lemma 3.1.1
this local minimum is also a global minimum.

We can put S = %; then all of the asumptions: wyL? not small, wy L3
small and koL not small are corrected for S in the place of L since v is a
constant.

Step 1: Finding maxXue(w, ws] ket ko] AW, P, k) according to some partic-
ular values of p.

We consider the problem of finding the maximum for p. According to the
Maximum Principle, the maximum values of p attains on the boundary of
the domain. Thus, we only need to consider the maximum problem on the
four edges.

Step 1.1: On the edge w = w;.

wiv? + kWt + p? — Qp\/Q wiv? + kvt + 2k212

4/ W2 + kWt + p? + Qp\/2\/w%1/2 + k44 4 2k2p2

L
X exp(—\/%/cu%l/2 + kvt + 2k20%—)
v
We put X = \/2\/w%1/2 + kvt + 2k202 then

€ [\/2\/(4)%1/2 + kivt + 2k202) \/2 wiv? + kvt + 2k30%) = [ X, X

Then

X

plw,p, k) =

.f(X) :p(w>p>k) (X—|— ) +4w%u2 (_XS)
p 2
We will consider the behavior of f instead of p.
We put a = 4w?v?, we have that
(X —p’+ %
f(X) = plw,p, k) = CETE XL exp(—XS)
X?



exp(—SX)
f(X) = (T 2pX L X202 o) (—SX® +25X%p* — 25X a — SX'p" —
—28X?p*a — Sa* + 4X% — 4X*p*® — 12X?pa)
_ exp(—5X) 8 6 2
- WX X a)z(_SX + X°(25p* + 4p) —

—X*(2Sa + Sp* + 4p*) — X?*(2Sp*a + 12pa) — Sa?).

We put Z = X2, then

7 € [24/wiv? + kvt 4+ 2kT02 ) 24 Jwiv? 4 kjuvd 4 2k30%) = [ Z., Z.).

We denote
F(Z)= —SZ*+Z3(2Sp* +4p) — Z*(2Sa+ Sp* +4p*) — Z (2Sp*a+12pa) — Sa*.

In order to consider the sign of f/(X), we consider the sign of F.
Put Z = pK, we have that

F(Z) = —=S(pK)'+ (pK)*(2Sp* + 4p) — (pK)*(25a + Sp* + 4p*) —
—(pK)(2Sp*a + 12pa) — Sa?
= —SPp*K*+2Sp° K + 4p* K? — 2aSp* K* — SpPK? — 4p° K* —
25p*ak — 12p*aK — Sa®.

hal-00589252, version 1 - 28 Apr 2011

We have that F'(Z) = 0 is equivalent to

S S 12 . Sa?
CSKY42SpK3+AK? —2a 2 K2~ Sp*K?—dpK?—22aK — —ak — 2% = 0.
p? p p? p*

Suppose that p is large, we have
—SK* 4 (2Sp + 4)K® — Sp* K* — 4pK* = 0.

Thus
—SK?+ (2Sp +4)K — Sp* — 4p = 0.

Hence
(K —p)(4—SK+ Sp)=0.
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Therefore
K =p,
and

4
K=t
S

Suppose that Sp is small, then we have two solutions of F'(Z) =0

Zlmp2>
or 4 4
p 2 p
o on = 2P
22 gt g

since %” is the dominated term.

We have proved that F'(Z) = 0 has two positive solutions. We can see that
there are only two cases for the equation F'(Z) = 0: it has two solutions or it
has four solutions. If F'(Z) = 0 has four solution, using Viete’s Theorem, we
can see that F'(Z) = 0 has two positive solutions and two negative solutions.
So, in any cases, we only need to consider the two positive solutions Z; and
Zy. Suppose that Zy € [Z,, Z,.] or \/% is dominated by ks, from the sign of
F'| we can conclude that

max p(wi, p, k) = max{p(wy, p, k1), p(wi, p, ke)},
kelky, k2]
where X (ke) < 2,/Z.
Step 1.2: On the edge k = ko, since ks S is not small:

p(w>p> k‘i2) S eXp(_\/2\/ w2y2 + k§7/4 + 2]{?%1/25)

< exp(—2kovS) < 1.

Therefore, the global minimum cannot be reached on this edge.

Step 1.3: On the edges w = wo and k = k; we separate the problem into
two cases

Case 1 of Step 1.3: wyS? is not small
* On the edge k = ki:

dy/w2? + kvt + p? — Qp\/Q w22 + kvt + 2kIv?

p(w>p>k1) = X

4/ W2 + kvt + p? + Qp\/Q w2? + kvt + 2k3v?
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X eXp(_\/2\/m + 2k3128).
We put M = \/2\/m—l— 2k312, then
M e [\/2 W2 + kivt + 2k32, \/2\/w§1/2 + kivt 4 2k302) = [M,, M..].
Thus 2\/u121/27—|—k{11/4 = M? — 2k}

We have that

2M? — 4k2V% + p? — 2pM

—MS).
2M? — 4k2v2 + p2 + 2pM exp( )

g(M) = p(w,p, k1) =

Put b = —4k}v?, we get

2M? + b+ p* — 2pM
M) = ki) = —MS).
We will consider the behavior of g instead of p.
We have

exp(—SM)
(2M?2 + 2pM + p? + b)

We put
G(M) = —4SM* + M?(8p — 4Sb) — 4p* — 4pb — Sp* — 2Sp*b — Sb*.

g'(M) =

We have that

N = (4p —25b)*> — 4S(4p® + 4pb + Sp* + 25p°b + Sb?)
= 16p® — 16pSb + 45%b* — 16Sp> — 16pSb — 45?p* — 85%p*b — 4521°.

Here, we put an asumption on the largest solution of G(M) = 0

dp — 2 A /
Mlz\/p ig_l—\/_m i—g<\/2\/w§1/2—|—kf1/4—|—2k%1/2:]\/[**,

since wyS? is not small and pS is small.
From this we can see the sign of G and the behavior of ¢, and we can
conclude that

max p(w>p> kl) = {p(whp) k1)>p(w7“>p7 kl)}>

WE (w1 ,w2]
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where M (w;) « ,/%p.

* On the edge w = wy, since wyS? is not small

plwz,p. k) < eXp(—\/2 wiv? + kvt + 2k2028)
< exp(—v2wrS) < 1.

Thus the global maximum cannot be attained on this edge, which means

max p(w>p> k) = max{p(whp) k1)7 p(whp) k6)7 p(wT>p7 kl)}

AL 2wl

|

we|

)

S
>

Case 2 of Step 1.3: w9S is not large
* On the edge k = k1, we use exactly the same argument as in the previous
case but with the following asumption

dp — 2 A/ /
Mlz\/p ig_l—\/_m j—g>\/2\/w§1/2—|—k:f1/4—|—2k%1/2:]\/[**.

From this we can see the sign of G and the behavior of ¢, and we can
conclude that

max p(w>p> kl) = {p(whp) k1)>p(w2>p7 kl)}

WE (w1 ,w2]

* On the edge w = wo

dy/w2? + kvt + p? — 2]9\/2\/(4)21/2 + kvt + 2k3v?
X
4/ wv? + kvt + p? + Qp\/Q w2v? + kvt + 2k? 12

X exp(—\/%/wzl/2 + kivt 4 2k3025).

Put T = \/2 wiv? + kvt + 2k302.
Then

p(w>p> kl) =

(T —p) + 5
f(T) = pw,p, k) = 7 Xp(=T9).
(T +p)* + —F—
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We put ¢ = 4w3v?, we have that
(T —p)°

+ L
MT) = p(w, p, k) = W exp(=T'5).
T2
Thus
-ST
W(T) = exp(=5T) (—ST® + 2ST%p* — 2ST4c — ST*p* — 25T*p?c —

(T4 + 2pT3 + T2p2 + 6)2
—Sc? + 4TS — AT*p® — 127%pc)
exp(—ST) g 5 ) . . 5
= (T7 5 2915 T T2 5 )2 (=ST® +T°(2Sp” + 4p) — T*(2Sc + Lp* + 4p°) —

—T?(2Sp’c + 12pc) — Sc?).

Weput U = T2, then U € [24/wiv? + kivt 4 2k31% 2\ /w?v? + kvt + 2k317]
— [U.,U..].
We denote

H(U) = —SU+U3(2Sp* +4p) —U*(2Sc+Sp* +4p) — U (2Sp*c+12pc) — Sc2.
Put U = pV, we have that

H(U) = —Sp*V*428p°V3+4p* V3 —2Sep? V2 — SpS V2 —4p° V2 —2Sp3cV —12pcV — Sc2.
Hence H(U) = 0 means

Sc?

25
— SV 25pVE 44V - 20V LGPV gpV 25V — 12V — 2 —,
P’ p P p
WeputV:%,
Wis Wis Wi 285¢ Wy oW W qeW, e W S
~S( )+ 2P+ ) - T - 8P () — dn( ) - 255 (5) — 125(5) - =0,
Hence
S 53 52 254
WA 2p ST AT 2 . 2 WS ap SR — 2671/1/ 12Cp—W—Cp—4:0.

Suppose that pS and S are small, we have that
W 4W3 = 0.
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Hence U - %p. We can see form this way of calculating U that U is the
largest solution of H(U) = 0.

There are two cases for the equation H(U) = 0. If H(U) = 0 has four
solutions, using the Viete Theorem, we can see that two of them are negative
and the others are positive. If H(U) = 0 has two solutions, they are all
positive. From this remark, we can deduce the sign of H and the fact that

max p(bdg,p, k) = max{p(w2>p7 kfl),ﬂ(bdg,p, kf)}
ke[kl,kg]

Where T'(kyg) -~ 2,/Z.
Thus

max p(bdg,p, k) = max{p(wbp) k1)7 P(Wlal% k6)7 p(w2>p> k1)7 p(bdg,p, kf)}

we[wl,wg],ke[kl,kg]

Step 2: Using the results in Step 1, we will find a striclty minimum of
MaXy,efwy,wsl,kEk1,k2] p(w> b, k)

In this step, we have two cases corresponding to the two cases in Step 1.

Case 1 of Step 2: w2S? is not small.

Firstly, we compute the assymptotical expansions of p(wy, p, k1), p(w1, p, ke)
and p(whp7 kl)

Put X; = \/2 wiv? + kivt + 2k?12) we have that

( k‘) (Xl—p)z‘l—xif ( XS)
w1, P, = o eXp(—
plW1, p; K1 (X1+p)2+X—1z P 1
X4~ 2pXP 4 X2 4 a
= - X35
Xi 1 2pX3 1 p2X2 +a exp(=X15)
X4 -2 _ 2 —1X3 X2 —2
= ip 2 - 1 é_l— 12+ap 2eXp(_X15)
Xip2+2p71 X7 + X7 +ap~
X2 —2_2 —lX 1 —2X—2
_ 1P 14 1+ 1+ap 1_2 exp(—X,S5)
X2p=2+ 201X +1+ap2X]
= (1- 4Xp~ '+ O(p‘z)) exp(—X1.5)
= (1-4X1p ' 4+ 0(p )1 - X15+ 0(5?))

“w 11— 4X1p_1.
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And

2M (wy)* + b + p* — 2pM (w,)
p(wTap7 kl) = 2M(w7«)2 +b+p2 +2pM(wr) eXp(_MS)

Lyb+p®—2p %
= exp S)
2L 4b+p? +2p\/2p
= —n exp(—y/2p5)

1+%+%5+—V2;’5

w1 —24/2pS.
We have also
(Xe—p)z‘l')?z
wi, P, ke) = < exp(—X.S
p( 1 p ) (Xe—l-p)z—l-)?g p( )
P _ )2 a
— 2 i ?) +%pexp(—2\/ES)
(2 §+P)z+g S
4_1”_4 1”_3_|_ 2 aS
p°+
= 2 & ki exp(—2 BS)

1—|-\/pS—|-pTS+W

w1 —44/pS.
Thus
||p(w>p> k)HOO = max{p(whp) k1)>p(w7“>p7 kl)} (316)

Secondly, We find the solution p, of the following equation approximately

p(whp) kl) = p(whp7 kl)

We solve

4Xp;t =24/2p.S.

2X7p.% = p.S.

We have
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22

1
5
Next, we will check the conditions that we have used to archive p..
Firstly, we can easily see that p.S is small and \/% < ko.
Secondly, we will verify the condition

4dp, — 250+ VA 2D
Mlz\/ 15 m’/s <\/2\/w§+k:f+2k:§.

Which is equivalent to

(255)3
SS < 2y/w3 + ki + 2k3,
. o / 2 4 2

This is right because (.4}25% is not small.
Finally, we prove that this p, is a strictly local minimum of p.
We have that

p*m(

or

4exp(—L\/2\/w%1/2 + kivt + 2/(5%1/2)\/2\/(4}%V2 + kivt + 2k30?
X
(4y/wiv? + kvt + p? + Qp\/Q wiv? + kvt + 2k312)?
X (p? — 4y Jwiv? + kivt).

For p closed to p, %p(wl,p, ki) > 0.

4exp(—L\/2\/wT21/2 + kivt + 2k%y2)\/2\/w31/2 + kvt + 2k3v?
X

(4/W2? + kivt + p? + Qp\/Q W22 + kvt + 2k3v2)?

X 85;; (p* — 44/ w212 + kivh).

Since 88—“;; “ 1/‘1(2X12)‘%, then for p closed to p, a%p(wf,p, ki) < 0.
For p closed to ps«, p > ps«, we have that max{p(wy, p, k1), p(wr, p, k1)} =

0
8_pp(w1’p’ k‘l) =
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0
a_pp(wT7p7 kl) =

118



hal-00589252, version 1 - 28 Apr 2011

plwi,p, k1) > plwi, ps, k1) = p(wr, ps, k1). And, for p closed to p., p > ps,
we have that max{p(w1,p, k1), p(wr,p, k1)} = plwr,p, k1) > plwi, ps, k1) =
p(wh P, kl)

Hence the value p,, where p(wy, ps, k1) = p(wr, D, k1) is a strictly local
minimum of MaxXye(w, wol ket ko] (W, P, k).

And
4X
max p(w>p>k) e 1_—1
welF, AL keElSy, £l D
_ 4X,
T ax2l
(T)3

= 1-—(325X))%.

Hence, when w»S? is not small and kS is not small, we have

22
S

1
)3
)

p*m(

and

W=

min max plw,p, k) ~1—(325X7)3,

PER welF, Gl kelzy Ay ]

where X; = \/2\/w% + ki + 2k3.
Case 2 of Step 2: wsS is not large.
Similar as in Case 1 of Step 2, we have that

p(W2>p>kf) w1 _4Vp57

V2p
_ 2
N w2,

plwi,p, k1) « 1—4Xip™',
plwi,p, ke) 1 —44/pS.

Using the same argument as in the previous case, we have that our solu-
tion p, is the solution of the following system of asymptotic equations

p(w%pakl) S

p(bdg,p, kl) = p(whpa kl)

We have ) )
Dy N 28 X1w§.
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We can verify that this p, with the conditions that we have assumed.
Hence, when w»S? small, and kS not small, we have

1 1
Ds 284/ Xqws .

and

. 5 1 _1
min max plw,p, k) ~ 1 —21X2w, *,
PER welF, Kl kElFy 35]

where X = \/2 wWiV? + kvt + 2k302.
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Proof of Theorem 3.1.2
Case 1: Ay = C1Az, At = CoAx, L = C5Ax.
Similar as in the previous theorem, we get

3

P 21(\/(%)27/2 + (l)47/4 + 2(1)21/2)%7T%A:17_%'

2Y 2Y
Hence
min max w,p, k) =
p=>0 we[%,ﬁ],ke[%,ﬁy]p( p )
1— 2%(\/(%)2;/2 + (%)@4 + 2(%)2y2)%7r—mx—%.,

—
—
S Case 2: Ay = C1Ax, At = CyAz?, L = C3Aux.
] We put S = (Csv~1)Aux.
; Similar as in the proof of Theorem 3.1.1, we find that
N
4 pi o (44 /wiv? + kvt + 4]{:%1/2)(031/_1)_1)%Ax_%,
_5 and
& min max w,p, k) =
Q P>0 we[Z, X ] ke[%,ﬁy]p( P k)
2 = 1 2V2((44 ] (o212 + ()4 + Ao 20?) (Cov)?) 3 A + O(Aah)
o 2T 2Y 2y ’
7
S |
©
<

3.1.2 Proof of the Theorems in the Nonoverlapping
Case
Proof of Theorem 3.1.3
Step 1: Similar as in the proof of Theorems 3.1.1 and 3.1.2, we will first
consider the problem of finding max,cu, w.]kefki ko) p and we only consider
this problem on the four edges.

Step 1.1:
On the edge w = wy.

dy/wiv? + kvt + p? — Zp\/2\/w%1/2 + k44 4 2k2p2
4/ + Kt + p? + Qp\/2 W2 + kvt + 2k20?
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We put X = \/2\/w%1/2 + kvt + 2k202 then
X € [\/2\ [WP? + kvt + 2k302, \/2\/(4}%1/2 + kivt 4 2k302) = [ X, X

Then

w2V2
(X —p)2 + %

(X +p) + 5
We will consider the behavior of f instead of p.

4X2p( Xt — p? X2 — 120207%)
(X4 +2pX3 + X2p? + dwiv?)?

f(X) =p(w,p, k) =

f1(X) =

Since the equation X* — p?X? — 12wf1?> = 0 has one positive solution

2 4 2.2 2 4 2.2
. ) P24/ pt+48w?v . P44/ p*+48wiv
which is \/ ———5———, then in both cases X,, > |/ ———5——— or X, <

2

Wﬂ, we always have that maxye(x. x..] [(X) = max{f(X.), f(X.)}.
Thus

max p(wlap7 k) = max{p(w1>p7 k1)>p(w1>p7 kQ)}
ke[kl,kg]

Step 1.2: On the edge w = wy. Similarly, we also have that

max p(w%p? k) = max{p(w2>p7 k1)>p(w2>p7 kQ)}
ke[kl,kg]

Step 1.3: On the edge k = k;. We have that

dy/w2? + kvt + p? — Qp\/Q w22 + kivt + 2k3v?
/w2 + kvt + p? + Qp\/Q\/wzyz + kivt + 2k30?
We put M = \/2\/w21/2 + kivt 4 2k?12) then

M e [\/2Vu}%l/2 + kivt + 2k202, \/2\/w§1ﬁ + kivt + 28202 = [M., M.

Thus 2/w?v? + kjvt = M? — 2k{12.
We have that

g(M) = p(w,p, k1) =

p(w>p> kl) =

2M? — Ak21% + p* — 2pM
2M? — Ak3v? + p? + 2pM
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g(M) = 2M? — p* + 4kI?
(2M? — 4k21% + p? + 2pM )2’

In this case, we have also that

max p(w>p> kl) = max{p(w1>p7 k‘1),,0(wz,p, kl)}

welw,wa]

Step 1.4: On the edge k = ko, we have also that

max p(w>p> k2) = max{p(w1>p7 k‘g),p(&)g,p, kQ)}

w€[w1,ws)

Combining those four cases, we have that

max p(w>p> k:) = max{p(w1>p7 kl)a p(bdg,p, k1)> p(w1>p7 k2)> p(w2>p7 kQ)}
we[wl,wg],ke[kl,kg]

Suppose that p = C,A™" where 0 < 7, < %, we will consider the asymp-
totic behavior of the four points p(wy, p, k1), p(we, p, k1), p(w1, p, k2), p(we, p, k2).

Step 2: We equilibrate the equations to get the solutions.

We will consider the following two cases:

Case 1: Ay = C1 Az and At = CoAx?

We have that

4/ wi? + kvt + p? — 2p\/2\/w%1/2 + kvt + 2k3v?
dy/Wiv? + kvt + p? + 2]9\/2\/(4}%1/2 + kvt + 2k3v?
Ay wiv? + kjvt + C2 Az~ — 2C, Az \/2\/w%1/2 + kivt + 2k30?

4y/wiv? + kvt 4+ C2Ax=2w 4 20, A= \/2 wiv? + kvt + 2k3 12
= [4y/wir? + EAC P AP + 1 — 20, T Ax \/2\/(4)%1/2 + kvt + 2k30?] x
X [dyJwiv? + k{rtCo 2 Ac® + 1420, Ax \/2 w2 + kivt + 2k202) 71
= 1-— 40;1Ax7p\/2\/w%l/2 + kit 4 2k302 + O(Az®"?),

P(Whp» k‘l) =

hal-00589252, version 1 - 28 Apr 2011
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4/ wi? + kvt + p? — 2p\/2\/w%1/2 + kvt + 2k30?
4/ wiv? + kvt + p? — 2p\/2\/w%1/2 + kjvt + 2k202

= [4\/w%y2 + O Ar— vt + Co A —

P(Whp» k‘z) =

—2C,Ax~" \/2\/w%1/2 + TACT Ar 4t 4 2m20 2 Ax—?] x

X [4\/w%y2 + O Ar— vt + Co Az~ +

+2C, Az~ \/2\/w%1/2 + O Ar—tvt 4 2m2C 2 Axr—202) !
C,Ch

= 1 -2 Az'"" 4+ O(Az*"?P),
vm

dy/wiv? + kvt + p? — 2p\/2\/w§1/2 + kvt + 2k3v?

4/ w22 + Kt + p? 4 2p0/ 24/ wiv? + kfvt + 2k2 02
2 1 2 1 i

P(Wz,l% k‘l) =

= [4\/7r202_2Ax—41/2 + kit + CR Az ™7 —

—2C, Az~ \/2\/%202_2Ax‘41/2 + kvt + 2k30?) X

X [4\/%202_2Ax—41/2 + kvt + C2 Az +

hal-00589252, version 1 - 28 Apr 2011

+2C,Ax™? \/2\/%202_2Ax—41/2 + kvt + 2k202) 7!

2
= 1220 Art w4 O(ARE,

vm
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and

dy/wiv? + kvt + p? — 2p\/2 wav? + kvt + 2k3v?

4/ Wi + kvt + p? + Qp\/Z\/wgyz + kjvt + 2k3v?

= [/ 7202 Ax—12 + 7ACT Az 404 + CPAx =P —
2 1 P

P(Wz,l% k‘z) =

—2C, Az~ \/2\/71'2022A:c41/2 + O AN + 27207 22 A2 X

X [4\/%202_2Ax—41/2 + O Ar— vt + CO AP +

+2C, Az~ \/2\/71'2022A:c41/2 + O AN + 2020 22 Ar—2)

Cp\/2\/7r20221/2 + 7T4Cf41/4 + ZWQCfQVQ

= 1 Az'™ + O(Ax? 7).

\/WQC;2V2 + mi O

Using Lemma 3.1.1 and the same argument as in the previous section, we

will try to find a strictly local minimum p, by equilibrating these asymptotic

expansions. First, we can equilibrate the orders v, and 1 —~, to get v, = %,

then we can equilibrate the coefficients

NG NG
4070_1\/2 wiv? + kvt + 283202 = C, m1n{27r—;, QW—i,

\/2\/7T2C’2_21/2 + miCT A + 2m2C 2
V205202 4 maC A '

Thus

Cp = 2202 + () + 2T )

0 20, \/2\/7T202_21/2 + miCT v + 2m2C P
X (min{2—, , 3]
mw \V ovw \V/m2Cy 2 e A

Using the same argument as in the previous section, we can see that this

p is the solution of our problem.
Then

N

min max plw,p, k) =
PER we|wy,wa],kE[k1,k2] T
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= 202y + () + 2T

 (min {2ﬁ [2C, \/2\/7T202_21/2 + miCT A + 2%201_21/2}
1z

’ —2 —1
TV V2072 4+ T

(SIS

+ O(Az).

Case 2: Ay = C1Ax and At = CyAx, similar as in the previous cases, we
have the following results

plwi,p, k1) = 1— 4CP_IA:B”’P\/2\/w% + ki + 2k + O(Az™7),

p(w17p7 k2) =1 —2%A1’1_%’ _I_O(Al,2—2~/p)’

2
P(W2>P, k‘1) = 1- \/?C Aa;r“fp —I—O(A 2- 2%)’

Cp\/2\/7r20221/2 + 7T4C'f41/4 + ZWQCfQVQ

Az'™ + O(Ax? 7).

plwe,p, ko) = 1-

\/WQC;2V2 + mi O

Using Lemma 3.1.1 and the same argument as in the previous section, we
will try to find a strictly local minimum p, by equilibrating these asymptotic
expansions. First, we can equilibrate the orders v, and 1 —, to get v, = %,
then we can equilibrate the coefficients

4C,; \/2\/(.«) v2 + kjvt +2k32 = C, mln{2—

\/\/7'(20 I/2+7T4C I/4+27T20 22

I3
\/7'(202 v2+ Oy 44

Thus
Cp = 224/ (o) 212 + (o) 10+ 2( ) 21P)E
P oT 2y 2y
2/ 720522 + w0 A 4 2m2C %2
><(mln{2ﬁ \/ v R

T /2002w A
Using the same argument as in the previous section, we can see that this
p is the solution of our problem.
Then
min max w,p, k)=
peER we[wl,wg],ke[kl,kg] p( p )

126



hal-00589252, version 1 - 28 Apr 2011

_ 2(2\/(%)%2 + (%)41/4 + 2(%)2y2)i><

C, \/2\/7‘(‘202_21/2 + O A + 2m2C %02
X (min{2—,
v V202 4 miCT A

}ZAzE + O(Ax).
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3.2 Optimized Schwarz Waveform Relaxation
Methods For The Two Dimensional Heat
Equation With Ventcell Transmission Con-
dition

In this section, we are interested in the following heat equation:

Lu = 0 — v0yu — voyu = f in Qx (0,7),
(3.2.1)
u(x,0) = ug(x) in €,
We consider the following algorithm
Luk = f in (—oo, L) x R x (0,7,
wh(2,9,0) = o(z, y) in (00, ) x R, (3.22)

Bruh(L,.,.) =B (L,.,.) inRx(0,T),

Lub = f in (0,00) x R x (0,7,
ug(z,y,0) = uo(z,y) in (0,00) x R,
Boub(0,.,.) = Boub1(0,.,.) inR x (0,T),

where )
B, =0,+—6,

2v

1
By, =0, — —6,

2v

S =p+4qu(0, — vA,).

Using the same Fourier technique as in the previous section, we can define
the convergence factor as

2Viwy + k202 — p — qiwv + k*?) , L.,
w,p, k) = exp(—Viwr + k?v2—
pl:p.F) |2\/m—|—p—|—q(iwy—l—k‘2y2) p( V)|
(3.2.3)
= &p&
P2
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where
p1 = 4V w2 + kvt + p? + AW+ B 4 2pgkti?

—2(p+ qk:zyz)\/Q\/ w?v? + kvt + 2k20% — 2qw1/\/2\/ w?v? + kvt — 2k%02,

P2 = 4V w22 + kvt + p? + AW+ K 4 2pgkti?

+2(p + qk:zyz)\/Q\/ w?v? + kvt + 2k20% + quy\/Q w?v? + kvt — 2k202,

L
p3 = exp(—\/Q w2? + kvt + 2]{:21/2;).

We need to consider the following min-max problem:

min max plw, k,p,q).
pvqeR ke [kmzn 7kmaz]7w€ [Wminywmaz]

Which is equivalent to the following min-max problem:

min max plw, k,p,q).

pquO ke [kmzn 7kmaz] Wwe [Wminywmaz]

We have the following Theorems

Theorem 3.2.1. When koL is not small and wyae L is not small and not
large we have

1
min max plw,k,p,q) -~ 1— 25 X° (Ly‘l)%’

min
p,q>20we [Wminywmaz]yke [kminykmaz]

where the asymptotic expansions are due to the scale of L.
And there is only one value of (p, q), let say (p«, qs), which is the solution
of the equation

min max p(w> k>p> q) = max p(w> k>p*>q*)>

p7q20 we [Wminywmaz] 7k€ [kminykmaz] we [Wminywmaz]yke [kminykmaz]

and p, has the form
_2
g 25 (v )5 X T

and .
_1 —1\—L1 -3
Px 2 S(LV ) 5X7f@m
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where X, pin = \/2\/w,2nm1/2 + kot 4 2k2

min mzn

When kyar L is not small and we.L? is not small we have

min max w, k,p,q) ~1—4X> (Lv™! %,
p,q>0 We[wminywmaz]yke[kminykmaz] p( p ) mln( )
where the asymptotic expansions are due to the scale of L.
And there is only one value of (p, q), let say (p«, qs), which is the solution

of the equation

min max p(w> k>p> q) = max p(w> k>p*>q*)>

pquO we [Wminywmaz] 7k€ [kminykmaz] we [Wminywmaz]yke [kminykmaz]

and p, has the form
2L ) EXCE
Therefore
poo (L) HX L,

where X pin = \/ 2 \/ w2 v2+ kLo vt 2k2 12

Using this theorem, we can have the following results for the overlapping
case

Theorem 3.2.2. If Ay = C1Ax, At = CyAx and L = C3Ax we have

min max plw,k,p,q) -~ 1— 22 X5 (Ll/_l)%.

min
p,q>0 we [Wminywmaz]yke [kminykmaz]

And there is only one value of (p, q), let say (p«, qs), which is the solution
of this min-max problem

_2
g~ 25 (L 13X, 7,

and .
_1 _1\—L =
Psx 275 (LV ) 5X7f@m

where X,min = \/2\/ 2 vz kL pt 4 22

min mzn

If Ay = C1Ax, At = CoAx? and L = CsAx we have

=

min max plw,k,p,q) ~ 1 — A3 (Lv™h)s.

min
p,q>0 we [Wminywmaz] 7k€ [kminykmaz]
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And there is only one value of (p, q), let say (p«, qs), which is the solution

of this min-max problem
_2
g~ 2L M)5X 5

Therefore
4
Ds (Ll/_l)_%X5

min*

whe',”e Xmln — \/2\/(“‘)72)%71]/2 _l_ k‘fninljzl _l_ 2]{}2)%'”]/2.

Remark 3.2.1.
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Figure 3.2.2.
Figures 3.2.1 and 3.2.2 are the graphs of p with respect to w for some (p,q).
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In the first cases of the previous two theorems, we can prove that the solution
(ps, qx) of (3.2.3) can be obtained by equilibrating on the edge k = kyn the
three points: the first boundary and the two maximal points (with respect
t0 (Wmin, kmin) and the maximum point (wa, kmin), (W4, kmin) of p) on the
graph. In the second cases wo > Wmae, we equilibrate the two boundaries and
(wa, kmin) to get (px, qs).

We have the following Theorem for the nonoverlapping case

Theorem 3.2.3. For Ax small enough
For At = C1Axz?, Ay = CyAx, we have

_3 TV 11 1
min max w, k ~1-21X T8 ATAx
p,q>0 We[Wminywmaz]yke[kminykmaz] p( T p’ ) mm( 02 ) ’
where
A=
mam \/2 \/(")numcy2 + k?naxy4 + 2k12naxy + wmamy\/z \/(")7naacy2 + k?naac - 2k72nax
min{v/2,

(w?naacVQ + k?naac )\/ WmaxzV
and Xpin = \/2\/ 2V kLo vt +2k2. 2. There is only one value of

man

(p,q), let say (p«,q«), which is the solution of this min-maz problem

Dx —24X74nm(wmaml/) sAT1 —24X;}1m(7g/) SATTAL 4
1

and 1. -1 3 .3 1 1 3 .3 3
G = 25X % () S AT = 28 X3 (T8 A% AL T,

mu

For At = ChAzx, Ay = CyAx, we have

TV 1
. 4 1
min max plw, k,p,q) ~1—4X2 (—)1
p,q>0 We[wminywmaz]yke[kminykmaz] min 02

There is only one value of (p,q), let say (p«, q«), which is the solution of this
min-max problem

X;)lv,zn maml/4 =1 _X;mn(ﬂ)%Al’_%
Co
Therefore
qx = 2)(_i k‘;u%ml/_% — 2X_i (E)_%Al’%
man man 02
Remark 3.2.2.
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The Caonvergence Factor rho
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Figure 3.2.4.
Figures 3.2.3 and 3.2.4 are the graphs of p with respect to w for some (p, q)
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for the nonoverlapping case. Similarly, the solution (p«,q.) of (3.2.3) can
be obtained by equilibrating on the edge k = ky,in the three points: the first
boundary and the two mazimal points (figure 3.2.3) or the two boundaries
the mazimal point (figure 3.2.4).
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3.2.1 Proof of the Theorems in the Overlapping Case
Putting

h'L(p>q) = . ‘;IlaX P p(w,k‘,p,q) = ||p(w>k>p>q)||007
we[ﬁ,m],ke[W,A—y]
we call that hr(p*, ¢*) is a strictly local minimum of hr(p, q) iff there exists
e positive such that for all (p,q) in (p* —€,p* +€) X (¢* — €, ¢* + €), we have
h'L(p> q) < hL(p*> q*)
In order to prove those theorems, we need the following lemma, whose
proof is similar with the previous ones.

Lemma 3.2.1. If hp(p*, ¢*) is a strictly local minimum of h(p,q), then it
is the global minimum of hy(p,q).
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Proof of Theorem 3.2.1

Case 1: kL is not small and w,,.,L? is not small

Step 1 of Case 1: Similar as in the previous sections, we will consider
the max problem:

el A, plw, k,p,q),
where p = C,S7%, ¢ = CpS™, and |yp| + 7| < 1, 9% > 0 > 74, 29 + 79, <
1, |7 > |l- According to the maximum principle, we can see that the
maximum can only be archived on the four edges of the domain. We denote
by S the value %
Step 1.1 of Case 1: On the edge k = K4z, we have that

L
P < p3 = eXp(_\/2\/w2V2 + k;lnamy4 + 2k72nam7/2;)

L
< exp(—2knapv—) = exp(—2kpa. L) < Cy < 1,
v

where (] is a constant, since k4. L is not small.
Step 1.2 of Case 1: On the edge w = wyaz, We have that

L
p<p3= exp(—\/2\/u172mm1/2 + kvt 4 21{:21/2;)

L
< exp(—V2wWmaev—) < Cy < 1,
v

where (5 is a constant, since wyqeL? is not small.

Step 1.3 of Case 1: On the edge w = wiin, we put X = \/2\/w2 v2 + kvt + 2k212

min

and @ = Wyinv. Thus X € [Xonin, Xinaz] = [\/2\/wfnml/2 + kA A 2k 12,

min min

\/ 2/ w2 V2 + kb vt + 2k2,.1v2]. We have also

a? X2
2 2 4 s —
V min?™ T RVE=

and

Put these values into the formula of p, we have that
P1
p=—ps=: fL(X),
P2
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where

po= %+X2+p2+q2(;(—22+%2)2+2pq(%2— ;(—22) -
2fp+ g — ) — 200

p2 = %+X2+p2+q2(;(—22+%2)2+2pq(%2— ;(—22)+
s2(p+ a4 )X — 200,

ps = exp(=X5).
We consider now the behavior of f;. We have

f{(X) :gl(X)hl(X)>

where

g1(X) = —exp(—X9)(16X° + 64a®X? + 16p° X' + ¢ X® + 8¢°X'a® + 16¢%a” +
+32pX° + 8¢ X7 + 32¢a’X? + 8pgX© — 32pqX?a?)7?,

and

hi(X) = —4096X*Sapq+ 64X S¢*pa® — 2048 X° Spga® +

+1536 X1 S¢%a’p? — 1024Xp + 256 X2 q — 16¢° X ™ + 1024p° X® +
256 X12S + 3072¢%a*pX* — 3584¢* X ®pa® — T168¢a* X °p* —
—128X1%2a% + 512X°%S¢%a* — 256X '2Spq + 2048 X6 Sa’p® +
+2048X2%Sa%¢* + 96 X2 Sp?¢* + 16X12S¢%a® + 96 X% Sqtat +
+16 XM S¢p + 256 X1 S ¢ a’ + 256 X10Sp3q + 2565 a® +
+2048 X8 qa® + 122880 X®p + 4096a* X*q — 64¢° X 2p +
+64¢> X 1%% 4+ 1280¢%a? X + 3072¢%a® X? + 2564 X' +
+2048X8Sa® — 512X195p? — 32X 5¢% + 4096 X1 Sa* +

+X18¢" — 256 X5SqPatp — 1024 X2 S¢3alp + 256 X8 Sp* —
—256 X% Sp*¢*a® — 1024 X5 Sp>qa®.

hal-00589252, version 1 - 28 Apr 2011

We can see that
max X € [Xmm>Xmam]f1(X) - maX{fI(Xmin)> fl(Xmam)> fl(Xz)}>
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where f'(X;) = 0.

Thus, we will look for the solutions of the equation h;(X) = 0 in the
interval [Xoin, Ximaz]. Suppose that X « CxS™% where Cx,vyx > 0, we
will solve the equation hi(X) = 0 asymptotically. We have that

hi(X) = pq(—4096X*Sa* — 2048 X% Sa? — 256 X12S)
+¢*p(64X1°Sa? + 16X S — 256 X°Sa* — 1024X2Sa")
+¢*p* (1536 X4 Sa* + 96X 'S — 256 X°Sa?)
+p(—1024 X" 4 122884 X )
+q(256 X2 + 2048 X®a? + 4096a* X *)
+¢* (=16 XM + 64 X% 4+ 1280a* X© + 3072a° X?)
+p3(1024X3)
+¢*p(3072a* X* — 3584X%a? — 64X1?)
+qp*(—7168a* X + 256 X'7)
+¢*(—128X"Sa? + 512X°%Sa* + 2048 X2 Sa® — 32X 9)
+p? (2048 X6 Sa? — 512X 9)
+¢"(16X"2Sa® + 96 X°Sa* + 256 X' Sa® + 25654a° + X'09)
+p°q(256 X105 — 1024X°Sa?)
+p*(256X89)
+4096X*Sa* 4 256 X% S + 2048 X% Sa’.

We can consider the equation h;(X) = 0 as an equation of L. Here, we

care about the highest order of % in the equation, thus from the formula
above, we can have the following equation

0 = —pg256X*12S + ¢*pl6 XS + p?*96 X128 — p1024X ™ + ¢256 X% —
—*16 XM 4 p?1024X° — ¢*p64 X2 + @p?256 X0 — ¢*32X 1S —
—p?512X108 + ¢* X108 4+ p3¢256 X108 + p256 X85 + 256 X129,

or we have

0 = ¢*SX' 4+ X"(¢®pS16 — ¢°16 — ¢?325) + X'2(—pg256S + p*¢*96S +
44256 — ¢*p64 + 2565) + X (—p1024 + ¢p*256 — p*512S + p*¢256S5) +
+X3(p*1024 + p*2569)
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Since we care only about the highest order of % in the equation, we can
reduce the equation into

¢*SX™ — X116 + X12256¢ — X%p1024 + X®p®1024 = 0.

Using the same argument as in the previouslsec?on, we can see that
this equation has four solutions X; v p, Xy « 2p2¢™2, X3 v~ 4¢72572 and
Xy« 4¢7'. And we can see that X, Xs, X3, X4 € [Xpmin, Ximaz]. Thus

max  fi(X) = max{ fi(Xmin), [1(Xmaz), [1(X1), /1(Xa), [1(X3), f1(Xa)}-

Xe[Xminmeaz]

* For f1(Xomin), we have that

) 2 a2
o 2 mwn _ _2 Xmin,
p1 P~ + 2pq( 4 Xiim) P
X2, a?
2 min
“ 2pq(—2% — 2p X min,
P2 P~ + 2pq( 1 %2 )+ 2p

min

Thus
2 X2, a?
T 2pg(Xh — (E) — X
fl(szn) = —pP3 X2 . 02 (1 — XmmS)
“w 11— .
p

* For f(Xi), we have that

2

2
prow Ad’pT 4 pP P+ P %)2 + 2pq(% —a’p™?)
2
—2(p + q(% —a’p™?))p — da’qp”!
¢’p'
ST
2 2
pr o Ad’p 4 pP 4 PP+ P (ap T+ %)2 + 2pq(% —a’p?) +
2
+2(p + q(% —a?p7?))p+ da’qp”!
w Ap?
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and

ps 1 —pS.
Thus 2,4 2 2
qap pq
Xi) - =—.
HiX) 64p2 64

* For f1(X3), we have that

pow 4d2(2p7q ) 24 (2702 + 00+ (¥ (2p7q 7)) 4 pg )P + 2pg(pg ! —
1
—a®(2p7q %) %) = 2p+ qlpg " — d*(2p7q 7)) 2p3q T — 4a2q§p‘%q%
 Apg T PP+ PP+ 2% — 8pig
w ApgTt 4 4p? — 8prq3,

1 L _

pr v 4d2(2p7q ) 24 (272 + 00+ (¥ (2p7q 7)) 2 4+ pg )P + 2pg(pg ! —
11 _ _ 11 11 1 12
—a®(2p2q72) %)+ 2(p + q(pg~" + a*(2p2q2)7?))2p2q 2 +4a2q§p 2q?
o Apg Tt + 0P+ PP+ 20 — 8pg e

w ApgTt +Ap? 4+ 8prq,

and o
ps 1 —2p2q7285.
Thus
3 1
1 dpg~t + 4p® — 8pzq 2 11
P2 Apg~" +4p* + 8p2q 2
w1 —dpige.

* For f1(X3), we have that

4a* a1, 2, 2,07 —1g-1)2 g @
p1 —6q5—|—16q ST +p —I—q(EqS—I—élq ST+ 2pq(4q~'S —EqS)

1
e a? 1,1 4d’q 1
—2p+q(q ST = 75a9))Aq 2T — —=q7 5

~ 16g71S T+ p? + 16572 + 8pST! — 8pgTESTE — 32¢7557E,
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2

2
a5+ 1607 57+ p* + ¢*(T5aS + 4q7 ST + 2pa(dg™ ST — T-aS)

4a?

16
2
+2(p+q(dg 5 = ?—6q5))4q‘%5‘% +

p2

2
1074 3 53

~ 16718 4+ p? + 16572 + 8pSTt + 8pg 2STF 4+ 3207252,

and o
ps 1 —4q 2852,
Thus
16715~ 4+ p? + 1652 4+ 8pS—! — 8pg 2572 — 327252 11
fl(X3) e 1,1 1 _2(1—4(] 252)
16¢g=1S-1 + p2 + 1652 + 8pS—1 +8pqg~ 2572 + 32¢ 252
1652 — 32¢7 252
- L2 (1 4g758%)
1652 +32¢72572
~ 1-8¢7357.

* For f1(X4), we have that

4a’ 11672 + p? + ¢ a’ +4g72)? + 2pg(4g~2 a’ )
pl 16(]_2 q p q 16(]_2 q pa\=q 16(]_2
a? 4a’q
-2 4972 — 47 —
w1672+ 16072+ p* +8pg !t — 8pg~t — 32¢7% « p?,
4a? a? a?
N 16 —2 2 2 4 —2\2 2 4 -2
P2 Tog2 100+t (—16q_2 +497°)" + 2pq(4q 16q_2)
a? 4a’q
2 4q7? 47— —

w 16¢7% 4 167> + p® + 8pg " +8pg ™' 4+ 32¢7 « 647,

and
p3 1 —4q7'S.
Thus )
pq
Xy) v ——.
f1(X4) 61
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*For f1(Xmaz): we do not need to consider this case, because in this case
k = ke and we have considered it.
Hence
4X,

max fl(X) = maX{fI(Xmam)> 1 ) 1 - 4P%q%, 1 - 8S%q_%}
Xe[Xminmeaz] p

Step 1.4 of Case 1: On the edge k = Ky, we put K = \/2\/w21/2 + k. v 4 2k2 V2

min min
and a = k2. 1%, then

min

K € [Komin, Komae] = [\/ D\ Kt 22, 02, \/ 2\ + it 202,02,

Thus o2
and
2,2 2.2 K2 N2 2
wl/\/Q [P T — % — 2w _ 2wy :2[( 5 —a)? —a’]
V2VW02? + a2 + 2a K K
2 K* K3

= —[— — K%i] = — —2Ka.
Kl =3 “

Putting these formulas into p, we have that

p
fQ(K) = p(w> k>p> q) = _1p3>
P2
where
2 2 3

K K
p1 = 4(7 —a)+p + q2(7 —a)®+2pga — 2(p + qa) K — 2Q(7 —2Ka),

2 ) ) K2 ) K3
p2 = 4(7 —a)+p°+gq (7 —a) +2pqa+2(p+qa)K+2q(7 —2Ka),
and

ps = exp(—KS).

The max problem turns into the following problem

K).
et )
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We can see that

max  fo(K) = max{ fo( Kmin), f2(Kmaz), f2(Ki)},

Ke[Kminmeaz]

where K;’s are the points where f5(K;) = 0.
We have that

f5(K) = ga(K)ha(K),
where
g2(K) = exp(—KS)(8K? — 16a + 4p*> + ¢* K* — 4¢° K?a + 4¢%a® + 8Kp — 8Kpa + 49 K> + 8pqa) 2,

and

ho(K) = 16Sq¢*a* — 256SK%a — 64S¢° K*a*p + 16S¢° K*pa —
—325p*¢* K?a — 256 K2 qa — 48¢° K*p + 16¢° K*a + 32¢° K*a® +
+64p°qa + 96 K *p* — 64pgPa® + 64p® — 128 K?p + 64¢K* — 8¢° K® —
—256pa + 256ga* — 64¢°a® + 2565 K pga + Sq*K® — 128Sap® —
—1285¢%a® + 16Sp* + 64SK* 4 2565a* + 256¢° K *ap — 32SK*¢*a +
+128SK?¢*a® — 256Spqa® + 96Sp*¢*a® 4 64Sp>qa — 85S¢  K®a +
+24S¢* K*a® — 32S¢* K?a® + 8Sp* ¢ K* + 64S¢°a’®p — 64SK*pq.

We have to solve the equation he(K) = 0. Using the same argument as
above, we reduce this equation into

K3¢*S — 8¢°K® + 64¢K* — 128pK? + 64p° = 0.

hal-00589252, version 1 - 28 Apr 2011

Tlhis equation has four solutions K « 2v/2¢72572, Ky v 2v/2¢7}, K3 -
\/§p§q—§, Ky - @p. We can see that K1, Ko, K3, K4 € [Kpmin, Kmaz|. Thus

max fo(K) = max{ fo(Kpin), fo(Kaz), fo(K1), f2(K2), f2(K3), f2(K4)}.

Ke[Kminmeaz]

We do not need to consider K,,;, and K4, in this case because we have
already consider the max problem on the edges w = Wmin, W = Wnaz-
* For fo(K7), we have that

1

prow 167187 4P+ P (407 ST — a)? — 2(p + qa)2V2g S
~2q(8v/2q287% — 4v/2aq"257%) + 2pqa
 16¢71S7 £ p? + 16572 — 4v/2pg S — 16v/2¢ 253
~ 16572 — 16v/2¢72 573,
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pr o 16¢71S7 4P+ P(4g7IS TN — a)? + 2(p + qa)2v2¢ SR
+2q(8\/§q_35_% — 4\/§aq_%5_%) + 2pqa
167187 4+ p? + 16572 + 4V2pg 28T 4+ 16v/2¢ 252
~ 16572 +16v2¢ 2S¢,

and L
p3 1 — 21/2¢7257.
Thus -
falK) 1 — 42473 5%,
* For fo(Ks), we have that

pr o 1607 —da+p° + ¢°(4g7% — a)* = 2(p + qa)2V2q " —
—2q(8V2¢73 — 4V2aq™Y) + 2pqa
w3272 4 p? — 4V2pgt — 16V/2¢72
(32— 16V2)q2,

p2 v 16¢72 —da+p* +*(4g72 —a)> + 2(p+ qa)2vV2¢7 +
+2q(8V2¢73 — 4V2aq™Y) + 2pqa
w3272+ PP + 4V 2pg ! + 16v/2¢ 72
(324 16V2)¢ 72,

and
ps 1 —2v/2¢718.
Thus V3
2 —1/2
K5) )
f2( 2) 2+ \/5

* For fo(K3), we have that

proo Apg Tt —da+ P+ ¥(pg Tt — a)? = 2(p + qa)V2piq I —
—2¢(V2p%q~% — 2aV/2p2q %) + 2pqa
~ ApgTt PR = 2V 2prg T — 2V/2prg e
— Apgt+2p? — 4V2p3qE,
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pr v Apgt —da+ 1P+ P(pg Tt — a)? + 2(p + qa)V2pTqE +

+2q(\/§p%q_% — 2a\/§p%q_%) + 2pqa
“ dpgt 4Pt P+ 2\/§p%q_% + Qﬂp%q_%

-1 2 3 _1

w pg 2%+ 4V2peg e,

and L
ps 1 —+2p2q 28,
Thus

Apg' + 2p* — 4/ 2piq-

Apg=t + 2p2 + 4/ 2piq-
“w o 1-— Qﬂp%q%.

* For fo(K,), we have that

fo(K3) (1 —V2p3q z9)

N[ N

2 2]9 p3
o P —dat P+ a2 9 —/2pa) +2
1 PP =da+p’ + (- a)? = 2p+qa) q(4\/§ V2pa) + 2pga
2.4 3
2 o  qP o qp
- 17 op?r — 1
T V2p N
e (2_\/5)]927
2 3
2 2 2,/D 2 \/EP p
- pr—4 r_ 2 2 —V2 2
oo PP datpt (T —a) + 2p + ga) - + q(4\/§ V2pa) + 2pga
2.4 3
2 o  qp 2o qp
- 12 2 @0
PP eV 5
~ 2+ V2)p7
and \/_
2
pgml—TSp.
Thus \/_
NG
K,) .
Ja(£4) 2442
Hence

max fo(K) = max{ fo(Kmin), fo(Kaz), f2(K1), f2(K2), fo(K3), f2(K4)}

Ke[Kminmeaz]

146



= max{ fo(Knin), fo(Kmaz), 1 = 2V2p3q%, 1 — 4v/2g73 53},
Combining all of the max problems on the four edges, we have that

p(w> k>p> q) :max{l—Q\/ip%q%,1—4\/§q_%5%,1— )

max
We[wminywmaz]yke[kminykmaz] p

1—4/pq, 1 —853¢7}
Step 2 of Case 1: Similar as in the previous section, we equibrate the
terms and try to solve the following equation

2V/2./pg = 4v/2¢" 57 = .
. p
O . .
N It is equivalent to
= pg=4q'S = =7
© p
N
2 Thus s
5 p=aq .
g Therefore
> 4q7'S16¢71S* = 2X2,..
N
L Hence . e
0
8 Therefore L
< b+ S_ngsnin‘
i

Using the same argument of the previous section, we can prove that the
. _1l3
pair (p., ¢:) = (S75X,;

32 . . . .
2 255X, ) is the unique solution of our min-max

problem

min max plw, k,p,q) = max plw, k, p«, s

P#IZOwG[wmimwmaz]7k€[kmimkmaz] ( T ) We[Wminvwmaz]7k€[kminvkmaz] ( T ’ )
And

1
plw, k,pu,qe) ~ 1 — 4Xfm-n5%.

we [Wminywmaz] 7k€ [kminykmaz]

Case 2: k4. L is not small and w,,, L is not small and not large
Similar as in the previous case, we will consider the problem of finding the
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maximum on the four edges. We suppose here that p = C,S7%, ¢ = C,S"
where 0 < 7,7, < 1, v + 7, < 1 and 27, > 1.

*On the edge k = k4., similar as in the previous case, we have that
p < Cy < 1 where ( is a postive constant.

*On the edge w = wyin, we have similarly

4X
max  p(Wmin, k, p,q) = max{l — 4,/pq, 1 — 85% 2,1 — 1
p

ke[kminykmaz]

*On the edge k = kynin, we can have similarly that the equation hq (K
has four solutions K1 « 227257, Ky v 2v/2¢7, Ky v \/2p2q~2,
ﬁp. We can see that in this case Ko, K3, Ky € [Kpmin, Kmaz) and

2
[ Kmin, Kmaz). Thus

max fo(K) = max{fo(Kmin), fo(FKnaz), f2(K2), f2(K3), fo(K4)}

KG[Kmin,Kmaz]
11
= max{ fo(Knin), fo(Kmaz), 1 —2\/5295(]5}-

*On the edge w = wyae, we consider the following cases
+ If k%12 is much more bigger than wye,v or k*v? « .S~ where v, > 1,
we have that

) =0
K, -
K ¢

,0(/{5, Wmazxs Py Q) "

4k%0% + p? + @kt 4 2pgk?r? — 2(p + gk v?)2ky — 2qWimarVV 2WimazV y
4k202 4 p2 + @2kAv4 + 2pgk2u? 4+ 2(p + qk202)2kv + 2qWimae V'V 2Wmaz v

x exp(—2kvS)

_ 4k* 2 + Pkt — 4qkPV? (1 — 2%8)

4k20? + ¢?k*vt + 4qk3v3

“ 1=8¢ kvt —2kvS <1— 8q_55%,
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or
,0(/{5, Wmazxs Py Q) "

. 4k202 4 p? + Pk + 2pgk?u? — 2(p + qk*v?)2ky — 2qWmar VN 2Wmant y
4k202 + p? + 2kt + 2pgk2u2 + 2(p + qk202)2ky + 2qWmaz Vv 2WmaxV
x exp(—2kvS)

_ 4k*? + Pkt — dqkPu? (1 — 2%8)
4k2v? + Pkt + 4qk303

w1 —2qkv — 2kvS 1 —2qkv < 1 —8S%q_%.
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+ If Wiae is much more bigger than k202 or k?v? « O, S~ where v, < 1,
we have that

,0(/{5, Wmazxs Py Q) "

YmazV + P? + ¢Pw?, V2 + 2pqk?v? — 2(p + gk V)V 2WmarV — 2qWimazV Vv 2WmazV y
AWmazV + P? + 22, V% + 2pgk?v? + 2(p + gk V?)V 2WmazV + 2qWmaezs Vv 2WmazV

X exp(—v2wWmazS)

_ AomazrV + GPw? U — 20WmaeV N 2WmazV (1 - VIomS)
QWmazV + PwW2, V2 + 2qWmaeV/ 2WimaV

«w (11— ﬂq\/wmamy)(l — V2WiazS)

“ 1—\/§q,/wmamy< 1—8S%q_%.

+ If k%12 «~ C,S~1, we have that

,0(/{5, Wmazxs Py Q) "

“ (4w V2 kA — 2qkR \/2\/w2 v? + kvt + 2k202

max max

—2qWinazV” \/2\/wfnarl/2 + kvt — 2k202) (4y/ W2, % + kAt +
+2qk*v? \/2 w2, 12 4 kvt 4+ 25202 4 2qwimae? \/2\/"‘)7271%’/2 + kit — 2k202)7 1 X
X exp(—\/2\/wfmml/2 + kvt 4 2k2025)

. k21/2\/2 W2, 4aV? + Kt 4 2k202 + wmamy\/2 W2, ,eV? + kvt — 2k202

max
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2 2 1 A4
w2 V2 kY

4X
< 1-—
p

Combining the maximum results on the four edges, we have that

max = max{1—2v2,/pg, 1— , 1—4./p ,1—8S%q_%}.

We[Wminywmaz]yke[kminykmaz]
Similar as in the previous sections, we solve the equilibrating equation
2\/5,/pq:8q_%5% = .

p
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Thus

2X2.
pq = 8¢S = —§".
p
Hence
p =8¢ 2S.
Thus
8¢ 1S64q1S* =2X2, .
Therefore
256¢7°S% = X2 .
Hence )
8 3 ,—2
q= 25 SsXmisww
and

4 4
p=882"58 5X5 =2555X5

Using the same argument of the previous sections, we can prove that the

1 _2
pair (ps,qs) = (S_%X5 2555 X 5 ) is the unique solution of our min-max

min? min
problem
min max p(w> k>p> q) = max p(w> k>p*>q*)
pquO We[wminywmaz]yke[kminykmaz] We[wminywmaz]7k€[kmin7kmaz]
And

1
max p(w,l{:,p*,q*)ml—2%X5- S5,

min
we [Wminywmaz] 7k€ [kminykmaz]
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3.2.2 Proof of the Theorems in the Nonoverlapping
Case

Proof of Theorem 3.2.3 :

Case 1: At = C1Azx, Ay = CyAx.

In this case, we have that wpnin = 75, Wnee = CllAat_l, Kmin = 53 and
kmaz = CLZAa:_l.

Similar as in the overlapping case, we will consider the max problem on
the four edges. We suppose that p = C,Az™", ¢ = C,AzY and 0 < v, <
Yq < 1.

* On the edge w = wyin, similar as in the overlapping case, we put
X = \/2 w?v? + kvt + 2k212, and wr = a, and the convergence factor
becomes

p(w> k>p7 q) = & = .fl(X)>

P2
where
4a? 402 , 1 X2 a? 4a? X2 a?
:X2 - 2 2X2 _2__2 =2 YVX) —g— 9 -~ =
p1 t5m PP C(XT 55 g — 20+l = ) X) — a2 — 55)
and
4a? 402 , 1 X2 a? a? X2 a?
= X2 PP+ (X o) — 42 T X)) 4 g— + 2pg(D— — ).
P2 t oy TP X+ 5) e 20l - 5m)X) T o 2pa(— - - 55)
We need to consider the following problem
max X
Xe[Xminmeaz] fl( )’
where
Xmm = \/2 \/(‘ufzm'ny2 _I— k;lniny4 _I— 2k72ninl/2>
and

Xonar = \/2\/%2nm’/2 + k. v 4 2k2 . U2

We have that
f[i(X) = g1(X) (X)),
where
(X)) = (—=16X?)(16X° + 64a®X? + 16p* X* + ¢°X® + 8¢ X?a* + 16¢°a* +
+32pX° + 8¢ X7 + 32¢a’X? + 8pg X6 — 32pqX?a?)7?,
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and

hi(X) = 64p° X% —64X%p +16X"¢ — ¢* X" + 128X°%qa® + 768a* X *p +
+256a* X2q — 4¢°Xp + 4¢° X%a® + 80¢*a* X* + 192¢%a® +
+16¢X%p? + 192¢%a*pX? — 224¢* XOpa® — 448qa* X *p*.

We can see that

max k € [Kmin, kmaz] f1(X) = max{ f1(Xmin ), [1(Xmaz), f1(X0)},

where f{(X;) = 0.

We will try to solve the equation hy(X) = 0.

Similar as in the overlapping case, we can deduce from the equation
hl (X) = 0 that

0=16X"¢— X" — 64pX® + 64p> X©,
and we can see that this equation has three solutions X; « 4¢71, Xy

2p2q_%, and X3 v p and X7, Xo, X3 € [Xonin, Ximaz)-
For fi(X7), we have that

a2q2 a2q2 1 a2q2
N 16 —2 -1 2 216 —2 _2__2 4—2__ 4—1
p1 ¢ tp + ¢* (16 + 4)16 (p+q(4q 16))q
2 2 —2 a2q2 -1
—a”q” + 2pq(4q— — T) + 8pq

w 16¢7° +p* + 16> —8pg~" — 32¢7 % + 8pg "~ p7,

and
_,  a*¢? a2 1 a2
p1 ~ 16¢7° + Tq +p° 4+ ¢ (167 + Tq)gﬁ +2(p+q(4g7% - 1—2))4q !
202 L 9na(dg2 — a’q? -1
+aq” + 2pq(4q T6 ) + 8pq

“~ 16g72+p? +16¢7% +8pg "t + 32072 + 8pg~ !« 64¢72.

Thus
fi(Xq) » —-.
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For fi(X2), we have that
1

pr o Apgt+adPp g+ PP+ P (dpgTt + a’p T g) = G
2. —1
o, a’plq L _ad’pTlq
—2(p+qlpg~" — 1 ))2p7q % — 2a°p"2q” + 2pq(pq~" 1

 Apg P+ PP — 8prgTE 4+ 2
w Apgt 4 4p? — 8p7q 3,

(SIS

and

B B B 1
p2 o~ Apg Tt +a’p g+’ + ¢ (dpg T+ aPpTlg) =

16
+2(p + qlpg ™" — ai q))2p 275 + 2% 2% + 2pq(pg a2p4_1q
o Apg Tt 4 PP+ +8p% 3 4 2p°
w Apgt + 4p? —|—8p q 1,
Thus .
- Apg”" +4p” — 8p§q_2 11— dprge.

Apg=' 4 4p? + 8pTq~
For f1(X3), we have that

proo PP Adp T 4 4 (07 + 4a?pT?)
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16
p2 2 9 2 _9 p2 2 9
—2(p+ 47 —a’p))p —daqp™ + 2pa (T —ap)
2.4 2.4
q°p s @t qp® @p
DR VA L ) W R | SUNE. ' SRS I
O T s R N R T
pr o~ pPA4a’p i+ p? + (7 +4d’p ) — T
P2 2 _9 2 2 P2 2 _9
+2(p + (7 —a’p))p +4daTqp” +2pq(z —a’p)
2.4
oo P g WL W T e

16 2 2 16
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Thus

°p* 2 9

pq
f X2) o 16 o )
1( 3) % _|_4p2 ‘l'qu 64

For f1(Xnin), we have that

) 2 a2
prL D+ 2]9(]( Zm - X2 ) - 2pXmm>
and 2 )
min a
P2+ 2pa(— = 5—) + 20 Xomin.
Thus
2 X2 . a2
fl(szn) - _1 e X2 .2 (1 — sznS)
P2 p2 + 2]9(](% — Xz—) + 2pXmm
“w 11— .
p
Thus

max [(X) = max{fi(Xmin), fi(Xmaz), [1(X1), f1(X2), f1(X3)}

Xe[Xminmeaz]

4Xmm 1 1
= max{l— 71_4péq_%7f1(XmaI)}‘
p

* On the edge k = kpin, similar as in the overlapping case, we put K =
\/2\/w21/2 + kA vt +2k2 . 12 and a = k2, V2, then

K € [Kminmeam] =

= [\/2\/w72ninl/2 + kﬁninyél + 2k72ninl/27 \/2\/w72naml/2 + kﬁninyél + 2k72nm1/2]
Thus

fQ(K) = p(w> k‘,p,Q) = &7
P2

where

2 ) ) K2 ) K3
p1 24(7—@4-29 +q (T_G) +2an—2(P+qa)K—2<J(7—QKG)>
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and

K? K? K3
p2 = 4(7 —a)+p*+ q2(7 —a)®+2pga + 2(p + qa) K + 2q(7 —2Ka).

The max problem turns into the following problem

K).
et )

We can see that

max  fo(K) = max{ fo( Kmin), f2(Kmaz), f2(Ki)},

Ke[Kminmeaz]

where K;’s are the points where f(K;) = 0.
We have that

fo(K) = g2(K)ha(K),
where
g2(K) = 8(8K*—16a+4p° +¢* K*—4¢* K*a+4q¢*a*+8 K p—8 K qa+4q K> +8pqa) 2,
and
ho(K) = —12¢K*p* 4 6¢*°K*p + 8pq*a + 32K?qa — 2¢° K*a — 8p*qa — 32¢*> K*ap
+16K?p — 8¢ K* — 4¢° K*a® — 8p* + ¢* K® + 32pa — 32qa® + 8¢°a’.
From the equation hy(K) = 0, we get
K% — 8¢K* + K*16p — 8p* = 0.
The equation has three solutions K; v 2v/2¢7 1, Ky \/ﬁp%q_%, K3 -
.
For fo(K7), we have
pr v 16g7° —da+p* + ¢*(4g7° — a)’ = 2(p + qa)2v2q”
—2q(8V2¢73 — 4v/2¢7a) + 2pqa
w 16¢72+p? + 1672 — 4v2pg~! — 16v2¢7% ~ 16(2 — V2)q 72,
and
p2 w 16¢72 —da+p* + ¢*(4¢72 — a)? + 2(p + qa)2v2¢ !
+2q(8v2¢™* — 4v2¢7"a) + 2pqa
w 16¢72 + p? + 16072+ 4V2pg7t +16V2¢72 L~ 16(2 + V2)g 2.
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Thus

For fo(K3), we have

N

pr o Apgt —da+ PP+ (gt — a)® + 2pga — 2(p + qa)V2p3q-
—2(V2p2q% — 2aV/2piq )
“ ApgTt 4Pt 4t — Qﬂp%q_% — 2\/§p%q_% w dpg~t + 2p* — 4\/§p%q_%,

and

1
2

q

N

py ~ Apg ' —da+p* + (gt — a)? + 2pga + 2(p + qa)V2p
+2¢(V2p%q % — 2aV/2p2q ?)
“~ dpgt PP 4P+ 2\/§p%q_% + 2\/§p%q_% «dpgt + 2p* + 4\/§p%q_%.

Thus

Apg™ + 2p® — 4/2prq
Apg=" +2p? + 42p2q-

Nl=]| o=

fa(Ks) “1l-— 2\/5\/p_q

For fy(K3), we have that

3

2
“ p?—da+ 2—|—2p—— -2 —l—aﬁ—Q V2pa) + 2pqa
P p p q(4 a)® —2(p q)\/§ q(4\f pa) + 2pq
2 +— Vot — 22— V),
D’ 2f - ( )P
and
2 2 2P2 2 p P3 \/—
“ —4da+p +q (= —a) +2p+qa)—=+2q¢(—= — V2pa) + 2pqa
p2 p p q(4 ) (p q)\/é q(4\/§ pa) + 2pq
a*p! qp’ 2
207+ VY = (24+V2
p° 16 2p 23 “ ( )P
Thus \/_
22
K3) .
f2( 3) 2+\/§
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We suppose that Ky = \/Ep%q‘% € [Kmin, Kmaz|. Thus

oy o /5 /ma),

= 1—
Kl Komaa] max fo(Komaa),

* On the edge k = kyaz, we have that
Vwv? kvt kR VR

max

Thus p(w, kmam>p7 q) e

4k72naxy +p2 + q2k:lnaxy4 + 2qu72naxy2 B (p + qk?nam ) mazV — 2\/_(]( )
4k7271axy2 + p + q2k?naxy4 + 2qumaxy2 + 4(p + qkmam Q)kmaxy + 2\/_(]( )

o] ol

21.4
N kmam 4qkmam O 8(]_1]{? 1 —
2k;lnamy4 + 4qkmam maz

*On the edge w = wyae, we consider the following cases
If k?1? is much more bigger than wy,q.v or k?v? « Cp,S™7% where v, > 1,
we have that p(k, wmaz, D, q) <

4% + p? + Pk + 2pgkPv? — 2(p + qk*v?)2ky — 20WimazVV 2WmazV
4k202 4 p? + @2k + 2pgk2u? + 2(p + qk20?) 2k 4 2qWimee V'V 2Wman
4k*? + Pkt — dqkPu?
4k2v? 4 g2kt + 4qk:31/3

~ 1-8¢ kv <1 -8¢7 kL v = p(Winazs Kmazs Py @),

mam

or ,0(/{5, Wmazxs Py Q) "

4k%02 + p? + Pkt 4 2pgk?v? — 2(p + qk?v?)2ky — 2qWimanVV2WimazV

- 4202 + p? + @2k4vd 4 2pgk20? + 2(p + qk202)2ky + 2qWimar VvV 2WmazV exp(~2kvS)
4k*2 + Pkt — 4qkPV?
4k2v? + q?kivt + 4qk3v3

w1 —=2qkv <1—4y/pq.

N

If Wyae is much more bigger than k?v? or k?v? « C,.S™7 where v, < 1,
we have that p(k, Wmaz, P, q)

AwmazV + P + PwpaeV” + 20gk*V? = 2(p + gk* V) V20mast — 2qWmazt V2WimazV
4wmazV + p? + qu?meQ + 2pqk2v? + 2(p + qk2v2)\/2WmazV + 2qWimazV 2WmazV
AmazV + Wk oV = 2(p + qWmac)V2WmazV
YmazV + Pw2aeV? + 2(p + WmazV ) V2WmazV

o 1= V2p+ qmae?) (Wmarv) T2 < 1= 24/2pg,

N
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here, we use the assumptions: 0 < v,,7, <1, 7 + 7, < 1 and 2y, > 1.
If k%02 «~ C,.S™Y, we have that p(k, Wmaz, P, q)

“ (AW R = 2(p 4 gk \/2\/wmaml/2 + kAvt + 2k202

—2qWimazV” \/2\/wmarl/2 + kvt — 2k202) (4y/ W2, 1% + kAt

—2(p + gk*v? \/2\/(.«)7271”1/2 + kA4 + 2k202 — 2qwmaxy2\/2\/w72mmy2 + kdvd — 2k22) !

(p + gk?v? \/2 w2 v+ kWt 4 2k%02 4+ qwmamy\/2 w? v+ kvt — 2k202

2 2 14
w2 V2 + ki

< 1-2+/2pq.

Combining the maximum results on the four edges, we have that

1 —24/2pg, 1 — 4/pg, 1 — 8¢ ey, v

max w, k,p,q) = max{l —
We[wmin7wmaz]7k€[kminykmaa:]p( P Q) {

Similar as in previous sections, we solve the equilibrating equation

4Xmm — —
2 2pq = - 8 lkmclm
p

Thus
psq = 2X72nzn7
and
q = 8km o
Hence
1
rq = 2 mznkmamy 2,
Thus 1
5 1
X’nzfl,zn maml/E.
And then o 1 o |
p= sznm TZYLamVZ = sznin(_)ZAl’_Z‘
Cy
Therefore o
7= 2‘)(7er]{:7’”“1m _% = 2X7_nfn(6)_%Al’%
2

Checking with the condition v/2p2q~2 < \/2 VW2 + kb v+ 2K 12

X

we can see that since ’”é”cl < 2, we have W < WmazV, or the condi-

tion is satisfied in this case.
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Using the same argument of the previous section, we can prove that the
3 1
pair (p*>q*) = (X%inkﬁmryi>2Xmin
min-max problem

1 3
-5 -3 3. : :
2 kmaz”1) is the unique solution of our

min max p(w> k>p> q) = max p(w> k>p*>q*)
p,q=>0 We[wminywmaz]yke[kminykmaz] We[wminywmaz]yke[kminykmaz]
And
1 1 1 TV, _1 1
D0,k P 02) o 1=AXE, kot = axd, (2) gt
We[wminywmaz]yke[kminykmaz] 02

Case 2: At = C1Az?, Ay = CyAx.
Similar as in Case 1, we consider the max problem on the four edges.
* On the edge w = wWyin, similar as in case 1, we also have that

max [(X) = max{fi(Xmin), fi(Xmaz), [1(X1), f1(X2), f1(X3)}

Xe[Xminmeaz]

4Xmm 1 1
= max{l — ,1— 4péq %,fl(Xmam)}.
p

* On the edge k = ki, similar as in Case 1, we also have

f2(K) :max{f2(Kmar)>1_ 71_2\/5\/29_‘]}>

max
Ke[Kminmeaz]

with the remark that in this case

K2 = \/gp%q_% < \/2\/w72nam1/2 _l_ k;lniny4 + 2k72ninyz'

* On the edge k = kynqu:
If wv is much smaller than k2, 1% or wy «~ C,Az™" where 0 < v < 2,
then

4kfnam1/2 +p? + qzl{,‘fmmlfl + 2qu:,2narl/2 — qu‘fnaszQk‘maml/ — 2quu\/wr
P 4k2, v + p? + @?kE vt + 2pgk2, VP 4 2qK2, V2 2kman + 2quin/wr

2 2/{?4 4_4 /{52 2kmamy
A qv mamy q mamy -1 — 8(]_1]{5_1 l/_l.

max
2k v+ Agk2, VP R man
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If wy v C,Ax~2, then

p ( (kfnamy + w2y - 2qkmam \/2\/(4} 2 + k;lnamy4 + 2k72nam

—2q00 2/ 0 — 202, ) (R + )

\/2 w? + kvt 4 2k2 2+ 2qw1/\/2 wv? + ki vt + 2k2 )~

max mam

—2qk?

mam

. k2, .V \/2 w2+ ki vt 2k2 v+ wy\/2 w2+ kA vt —2k2 12

o w2 + ki vt
_ 4g k! _1\/2\/a27—|—2a—|—a\/2\/a27—2a
maa 211
where a = =75
Since H(a) = \/2M+2ijl\/ 2Va?H1-% 1 5 decreasing function. We can

see that in this case p(w, kmaz, P, q) < pP(Wimazs Emaz, P, q). And moreover,
p(wmam> kmamgp, q) b

—1 mam \/2\/wmaxy2 + k?naxy4 + 2k12naxy + wmaIV\/2\/wmaxV2 + k?naac - 2k72nax 2

2 2 4
WinazV + kmam

1—4q

* On the edge w = Wiaz:
If Wyaa v is much more larger that k%02 or k?v? « O, A~ where 0 < v < 2,
we have that

4wmam7/ + q maz? T 2(]9 + qk‘zl/z) V 2WmazV — 2\/_Q(wmam7/)
YomazV + w2, V2 4+ 2(p + qk202)V 2mazt + 2V 2q(WimaeV)’
o Lot = 2fq(wm”y)i 1 — 4v/2g "o,
PPw2 0, V? + 2v/2(Wmas ) ?

N[ ol

p A
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If k202 «~ CrL, Az ™2, we have that p

(qz(k:41/4 + w? 1/2) — 2qk:21/2 \/2\/wfmml/2 + k4t + 2k212

max

—qumamy\/Q\/wfmmﬂ + kvt — 28202 (¢* (k' + W2, 07)
+2¢gk2? \/2 w2 p2 4 kit 4 2k202 4 2qwmamy\/2 w2, 2 4 kvt 4 2k2p2) !

max

) k21/2\/2 W2, 4aV? + kAt 4 2k%202 + wmamy\/ﬂ /w2 V2 + kAt — 2k202
1—4q~

- w2 v+ kvt
S 11— 4(]_1A>
where
A=
k7271axy2\/2\/w72namy2 + k?naxy4 + 2k72naxy2 + wmaIV\/2\/w72naxV2 + k?naxy4 - 2k72naxy2
min{v/2,

(w?naacVQ + k?naxVAL)\/ WmazxV

Combining the maximum results on the four edges, we have that

max p(w7 k:7p7q) =

we [Wminywmaz] 7k€ [kminykmaz]

4Xmm — - 1
1 —4ypg, 1 —2v/2pq, 1 — 4¢  wmaev éA}.

= max{l —

Similar as in the previous sections, we solve the equilibrating equation

2+/2pq = 4q_1(wmamy)_%A =
p
We have that
p3q = 2X72nm7
and
g = Q(wmamy)_lAz.
Thus ) L
pq = ﬂXiin(wmamy)_ZAE.
Hence

N

3
P’ = VEX2 (aav) TATE.
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Thus

p =2 Xk At = 20x ] (DA A,
1
and L .
Q= 25X, 1 (Wmae) AT = 21X, 5 (57) S AT AL
1

Using the same argument of the previous section, we can prove that the
1.3
4 4

3 1
pair (p«,q.) = (X2, ;‘,‘mmyiﬂX k:mamy_%) is the unique solution of our

min
min-max problem

min max p(w> k>p> q) = max p(w> k>p*>q*)
pquOWe[Wminywmaz]7k€[kmin7kmaz] We[wminywmaz]7k€[kmin7kmaz]
And
@,k perq) o~ 1= 25X, T w3 At =1 —ofx 1 (Tt A Agt
max w v — - W 14 = — - - xr4.
€ wmin mas R Eminkmas] T O i I
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3.3 Numerical Results

In this section, we intend to verify our theoretical results on the opti-
mized parameters for the optimized Schwarz methods obtained in the pre-
vious sections. We chose for the problem parameters v = 1, in the domain
[—1,1] x [0,1], T = 1 with homogeneous boundary conditions. We discretize
the problem with Euler backward scheme and use random initial conditions.

3.3.1 Test 1

First of all, we would like to compare the behavior of classical Schwarz
method and optimized Schwarz methods, with Robin and Ventcell transmis-
sion conditions in both cases: nonoverlapping and overlapping. We choose
30 grid points on both the time interval and the space interval. We choose
the overlapping length to be 1 grid points for overlapping algorithms and
we compute the solution in 10 iterations. We choose the parameter p for
the Robin transmission condition to be our computed optimal p and the pa-
rameter (p, q) for the first order transmission condition to be our computed
optimal (p,q). We can see that the optimized Schwarz methods converge
much faster than the classical one and the otimized Schwarz with the op-
timal first order transmission condition converges faster than the optimal
Robin one as in Figure 3.3.1.
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3.3.2 Test 2

Secondly, we would like to test the accuracy of our theoretical optimized
Robin parameters. According to our theoretical results, the optimized pa-
rameters depend on the constans C', D in both cases dt = Cdx, dt = Ddy
and dt = Cdx?, dt = Ddy?. Thus in order to vary C' and D, we vary the
number of grid points on T, x and y directions to see how the algorithms
behave.

In this test we solve solve by domain decomposition methods with Robin
transmission conditions, and Euleur backward scheme, the the heat equa-
tion in 2 D, v = 1, in a domain [—1,1] x [0,1], T" = 1, 10 iterations, the
overlapping size is one grid point. We will keep the same space-time window
and observe the behavior of the optimal p when we vary the number of grid
points on both space and time.

In the first case (Figure 3.3.2.A), we choose 50 grid points for the = direction,
50 grid points for the y direction, and 200 grid points for the T" direction.
In the second case (Figure 3.3.2.B), we choose 100 grid points for the x di-
rection, 100 grid points for the y direction, and 20 grid points for the T
direction.

In the third case (Figure 3.3.2.C), we choose 50 grid points for the x direc-
tion, 50 grid points for the y direction, and 20 grid points for the T" direction.
In the forth case (Figure 3.3.2.D), we choose 200 grid points for the z di-
rection, 100 grid points for the y direction, and 100 grid points for the T
direction.

In the fifth case (Figure 3.3.2.E), we choose 200 grid points for the z direc-
tion, 90 grid points for the y direction, and 20 grid points for the T" direction.
In the sixth case (Figure 3.3.2.F), we choose 60 grid points for the x direction,
50 grid points for the y direction, and 300 grid points for the T" direction.
In the seventh case (Figure 3.3.2.G), we choose 40 grid points for the x di-
rection, 80 grid points for the y direction, and 300 grid points for the T
direction.

In the eighth case (Figure 3.3.2.H), we choose 80 grid points for the z direc-
tion, 60 grid points for the y direction, and 20 grid points for the T" direction.
In the nineth case (Figure 3.3.2.1), we choose 120 grid points for the x direc-
tion, 50 grid points for the y direction, and 60 grid points for the T" direction.
In the tenth case (Figure 3.3.2.J), we choose 30 grid points for the x direc-
tion, 15 grid points for the y direction, and 60 grid points for the 7" direction.
We can see that in most of the case, the theoretical optimal p (the star % on
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errar
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errar
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3.3.3 Test 3

Similar as above, we want to test the accuracy of our optimized Ventcell
parameters. According to our theoretical results, the optimized parame-
ters depend on the constans C, D in both cases dt = C'dx, dt = Ddy and
dt = Cdx?, dt = Ddy?. Thus in order to vary C and D, we vary the number
of grid points on 7', x and y directions to see how the algorithms behave and
to see the behavior of the optimized parameter (p,q). The iterations is 16.
The test corresponds to both case dt = Cdx and dt = C'dz?.

In the first case (Figure 3.3.3.A.), we choose 20 grid points on the x interval,
10 grid points on the y interval and 10 on the time interval.

In the second case (Figure 3.3.3.B.), we choose 60 grid points on the z inter-
val, 30 grid points on the y interval and 300 on the time interval.

In the third case (Figure 3.3.3.C.), we choose 50 grid points on the z interval,
25 grid points on the y interval and 25 on the time interval.

In the forth case (Figure 3.3.3.D.), wwe choose 50 grid points on the z inter-
val, 50 grid points on the y interval and 50 on the time interval.

We can see that the theoretical optimal (p, q) (the ™ on the curve) is quite
close to the numerical one.
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3.3.4 Test 4

We now want to test our optimized Ventcell parameters, but for the nonover-
lapping case. According to our theoretical results, the optimized parame-
ters depend on the constans C, D in both cases dt = C'dx, dt = Ddy and
dt = Cdx?, dt = Ddy?. Thus in order to vary C and D, we vary the number
of grid points on 7', x and y directions to see how the algorithms behave and
to see the behavior of the optimized parameter (p, q). The test corresponds
to both case dt = dx and dt = da?.

In the first case (Figure 3.3.4.A.), we choose 40 grid points on the x interval,
20 grid points on the y interval and 20 on the time interval.

In the second case (Figure 3.3.4.B.), we choose 40 grid points on the z inter-
val, 20 grid points on the y interval and 201 on the time interval.

We can see that the theoretical optimal (p, q) (the ™ on the curve) is quite
close to the numerical one.
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3.3.5 Test 5

According to our theoretical results, the optimized parameters for the Robin
transmission condition have the assymptotic behavior of Cdz~'/%. In this
test, we want to verify this.

We consider 20 grid points in the x interval, 10 grid points in the y inter-
val and 10 grid points in the time interval, then dz = dt = 0.1 and fixed the
overlapping length to be 1 grid points. The number of iteration is 15. We
repeat this experiment by dividing dx and dt by 2, 3. We plot the practical
optimized parameters according to each mesh size and the line p = dz=*.
We can see on Figure 3.3.5.A that the practical optimized line and the line
p = dr~'/* are parallel. Which means that the asymptotic analysis predicts
very well the behavior of the optimized algorithm.

We consider the same experiment but with 20 grid points in the z in-
terval, 10 grid points in the y interval and 100 on the time interval, then
dt = dz* = dy* = 0.01, the overlapping length is again 1 grid points. We
repeat this experiment by dividing dx and dt by 2, 3. We plot the practical
optimized parameters according to each mesh size and the line p = dz=/3.
The asymptotic analysis again predicts very well the behavior of the opti-
mized algorithm in this case.
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3.3.6 Test 6

According to our theoretical results, the optimized parameters for the Vent-
cell transmission conditions have the assymptotic behavior of C'dx /' and
Cdxz~"*. In this test, we want to verify this.

We consider 100 grid points in the space interval and 200 grid points in
the time interval, then dx = dt = 0.01 and fixed the overlapping length to be
2 grid points. We repeat this experiment by dividing dz and dt by 2, 3, 4, 5.
We plot the practical optimized parameters according to each mesh size and
the line p = dz~'/*. We can see on Figure 2.3.6A that the practical optimized
line and the line p = dz~/* are parallel. Which means that the asymptotic
analysis predicts very well the behavior of the optimized algorithm.

We consider the same experiment but with 10 grid points in the space
interval and 200 on the time interval, then dt = dz? = 0.01, the overlapping
length is again 2 grid points. We repeat this experiment by dividing dr and
dt by 2, 3, 4, 5. We plot the practical optimized parameters according to each
mesh size and the line p = dz~/3. The asymptotic analysis again predicts
very well the behavior of the optimized algorithm in this case.
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3.3.7 Test 7

As predicted in our theoretical results, the performance of the optimized
Schwarz methods depend on the lengths of the time intervals, we now do
some tests on this. We will increase the length of the time intervals, but
keep the same dt, and look at the behavior of the methods at each case.

In 2.3.7.A, we consider 20 grid points in the z-interval, 10 grid points in
the y-interval, and 10 grid points in the time interval, then dx = dy = dt =
0.1 and fixed the overlapping length to be 1 grid points. Then we plot the
errors of the methods with respect to the number of iteration. In 2.3.7.B, we
increase the time interval from [0, 1] to [0, 10] and choose 1000 grid points
on the time interval. In 2.3.7.C, we increase the time interval from [0, 1] to
[0, 20] and choose 2000 grid points on the time interval. We can see that the
behavior of the methods depends on the length of the time interval.
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3.3.8 Test 8

In our theoretical results, the performance of the optimized Schwarz methods
depend also on the viscosity parameter v, we now do some tests on this.

In 2.3.8.A, we consider 20 grid points in the z-interval, 10 grid points in
the y-interval, and 100 grid points in the time interval, then dz? = dy? =
dt = 0.01 and fixed the overlapping length to be 1 grid points. Then we
plot the errors of the methods with respect to the number of iteration for
the three cases v = 0.1, v = 1, v = 10. We can see that the behavior of the
methods depends on v.
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