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Abstract

We investigate the mortar finite element method for second order elliptic boundary
value problems on domains which are decomposed into patches €2 with tensor-product
NURBS parameterizations. We follow the methodology of IsoGeometric Analysis
(IGA) and choose discrete spaces X, x on each patch € as tensor-product NURBS
spaces of the same or higher degree as given by the parameterization. Our work is an
extension of Brivadis et al. (Comput Methods Appl Mech Eng 284:292-319, 2015) and
highlights several aspects which did not receive full attention before. In particular, by
choosing appropriate spaces of polynomial splines as Lagrange multipliers, we obtain
a uniform infsup-inequality. Moreover, we provide a new additional condition on the
discrete spaces X ; which is required for obtaining optimal convergence rates of the
mortar method. Our numerical examples demonstrate that the optimal rate is lost if
this condition is neglected.

Mathematics Subject Classification 65N30 - 65N55 - 41A15

1 Introduction

Our main focus is on the theoretical foundation of an IsoGeometric Analysis (IGA)
approach to mixed finite element methods using non-uniform rational B-splines
(NURBS) for the finite element discretization. We investigate the mortar finite element
method on domains
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K
§:UQ_kCR2
k=1

which are decomposed into patches 2; with tensor-product NURBS parameteriza-
tions

F; : [0, 1] — Q.

For the original mortar method we refer to [6,7,24]. A comprehensive description of the
finite-element discretization using the methodology of IsoGeometric Analysis (IGA)
is given in [12]. Prior uses of the mortar method in IGA have also been documented in
[2,15-17]. Its centerpieces are discrete spaces Xp, p C H 1 (£2), which are pushforward
of tensor-product NURBS spaces on the parameter domain [0, 1]?> and which have the
same or higher degree given by the parameterization Fy. Furthermore, discrete spaces
Mj,; of Lagrange multipliers are defined for the representation of weak continuity
conditions across the interfaces y;. In [12] the pushforward of polynomial spline
spaces of the same or lower degree are proposed.

Our work is an extension of [ 12] and highlights several aspects which did not receive
full attention before.

1. Inour numerical experiments based on the method in [12], using parameterizations
by quartic NURBS with multiple interior knots and quartic splines as Lagrange
multipliers, we observed that the optimal approximation rate claimed in Theorem
6 of [12] is not obtained. In Sect. 7 we show that a simple additional condition
on the Lagrange multiplier spaces M, ; is sufficient in order to obtain the optimal
approximation rate, see Assumption 2(b) and Proposition 7.5. We give a short
explanation here. The typical smoothness assumption ulg, € HP* +(Qp) leads
to optimal L2-discretization errors O(h,ka) in a non-parametric setting, where
Pk denotes the polynomial degree of the finite element space X, «, see [6,7,24].
For the parametric setting of IGA, the notion of “bent Sobolev spaces” on patches
Qj was introduced in [3,4], in order to remedy the lack of smoothness of the
pushforward of tensor-product NURBS with multiple knots. This leads to optimal
rates of the approximation errors

) +1 )
inf Ju—vl;2 = OHhP, inf
veXy k ” ”L (20 ( k ) weWy,

+1/2
liely, — wll 2y = OGP,
where W), | denotes the trace space of X, x on the interface y;. As a third ingredient,
the isogeometric mortar method in [12] requires that the approximation error of
the normal derivative across y; by the Lagrange multiplier space M}, ; satisfies
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L2(y)
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We observe in Sect. 7, that this order is not always achieved, if M}, ; satisfies the
assumptions of Theorem 6 in [12]. The defect results from the presence of multiple
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knots in the original (coarse) knot vector for the parameterization Fy. By a careful

analysis of the trace operator with respect to non-smooth curves, as in the book by

Necas [19], we provide the following result: assume that & € (0, 1) is an interior

knot of the NURBS parameterization of y; (i.e. parameterized by Fy restricted to

a boundary line of [0, 1]%). If & has multiplicity 2 or higher, then its multiplicity

as a knot for the Lagrange multiplier space M} ; should be increased at least by

one, in order to achieve the required approximation error O(h ,1: K1/ 2). The precise
formulation is given in terms of an augmented knot vector in Proposition 7.1.

2. The formulation of the mortar method as a saddle point problem involves Lagrange
multiplier spaces M}, ; for the representation of weak continuity conditions across
the interfaces y;. In order to achieve the optimal approximation order of the mortar
method, a good choice for M), ; is the pushforward of the polynomial spline space
of the same degree as Xj x, if y; is an edge of the patch €2, and with suitable
modifications at both endpoints of y;, see [12, Section 4.3]. It is a conjecture in
[12] that this choice justifies a uniform infsup-condition. In Sect. 4.2 we define a
spline space M }1 ; of the same degree with another type of endpoint modifications,
for which we provide the analytical proof of the infsup-inequality in Sect. 6. As a
side-effect of the new definition of the space of Lagrange multipliers, we show in
Sect. 8 that the sparsity of the mass matrix is increased slightly.

3. In the geometrically conforming case, x5 = 92 N €2 is either empty, a vertex
or a full edge of both patches. In engineering applications of CAD-tools, the
decomposition of €2 can often be geometrically non-conforming and includes T-
intersections of the patch boundaries. The setting in [2,12,15-17] allows certain
types of T-intersections, but excludes configurations of staircase type, where y; is
neither an edge of €2 nor of €2;. We provide an adaptation of the discrete spaces
X,k and allow full flexibility of designing the multi-patch layout of the geometry.

In order to keep the overhead of notations small, we present our analytical results
about the infsup-condition and the a-priori error estimates for a simple class of second
order elliptic problems. We proceed to more elaborate models in elasticity in our
numerical experiments in Sect. 9. The scope of applications of the IGA mortar method
has recently been extended to a class of contact problems in [1,20,22], and the infsup-
condition and the a-priori error estimates by [12] provided the theoretical foundation.
We believe that our results in Sects. 6 and 7 will be valuable ingredients for further
developments in this direction.

We begin with the elliptic problem

—div(eVu) + pu=f in Q
on a Lipschitz domain Q ¢ R? with boundary conditions

M|FD:Ov o — =&
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where I'p has positive measure and 'y = 92 \ I'p. For its weak formulation we
define Hj ,(2) = {v € H'(Q) : v|r,, = 0} and the bilinear form

a(u, v) =/(aVu~Vv+ﬂuv)dx, u,v € Hy (). (D)
Q

We assume that « is a uniformly positive definite matrix with entries «; ; € L*(2)
and B € L°°(L2) is nonnegative. Then the bilinear form a is coercive. In the weak
formulation, we look for u € HO1 p(§2) such that

a(u,v):/ fvdx—i—/ gvds forall veHOl,D(.Q). 2)
Q I'n

We often use Sobolev spaces H* (€2) with smoothness order s > 0 which is not always
an integer. The norm and semi-norm are denoted as usual by ||v||s,q and |v]s q.

We end the introduction by a short outline of our work. We repeat from [12] the
geometric description and the general setting of the weak formulation as a saddle point
problem in Sects. 2 and 3. Section 4 gives the definitions of the discrete spaces X, x
and the new spaces M }ll of Lagrange multipliers. Sections 5 and 6 deal with the L?-
stability of the mortar projection and the uniform infsup-inequality. Section 7 provides
a detailed analysis of the approximation order of the discrete solution. In Sect. 8 we
give some information about the implementation, with special emphasis on the mass
matrix, and Sect. 9 provides several numerical results for the Poisson problem and for
elasticity problems.

2 NURBS description of the geometry

The geometrical setting is formulated as in [12]. In order to fix the notations, we repeat
some of the material in the referenced article.

Let Qi, ..., Qx C R? define a nonoverlapping decomposition of the domain £
by curvilinear quadrilaterals (patches), i.e.

K
§=U§k, QN =Pfork #1.
k=1

The decomposition may be geometrically non-conforming, as we allow T-intersections
at the boundaries of the patches. A sketch of such decomposition is given in Fig. 1.

Each patch €2, is parameterized by a homeomorphism Fy : Q=10,17 -
which is bi-Lipschitz. Throughout this article, Fy is a bivariate NURBS parameteri-
zation

Fr(61,8) =) CuiNii6, &), (1,&) € =10, 11%,

iGIk
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Fig. 1 Decomposition of domains

where (Nk,i)ielk is the family of NURBS basis functions of degree p; with respect to
the bivariate knot sequence

[x]
(1]

(=20 xE? c

and with positive weights {wy i, 1 € Ix}. More specifically, Nk‘i is defined by

o i Bl (€1, 6)

Neiér, &) = wi (&1, &)

. W@ E) =) oiBELE), ()

iEIk

where (é,z ’;)ielk is the basis of tensor-product B-splines of polynomial degree pj in
both coordinate directions. We assume throughout this article that all knot sequences
are open; i.e., the first and last knot have multiplicity py + 1.

For 1 < j,k < K, k # j, we define the interface y;; as the interior of the
intersection ¥ j; = 9€2; N 3$2. We consider only those pairs (j, k) with non-empty
vk and renumber the interfaces as y;,/ =1, ..., L. For each interface y;, we choose
one of the adjacent patches as master cell €2,,(;) and the other one as slave cell (),
so that ¥, = 982,y N 0. This assignment allows an arbitrary choice for each
interface, i.e. i can be a master cell for one of its boundary lines and a slave cell for
another boundary line. We define y; = Fs_(ll) (¥;), which may be only a portion of a

boundary line of [0, 112, and use the notation F; := Fy )|y, for the parameterization
of the interface.

Remark 2.1 In a geometrically conforming case, every interface y; is a full edge of
Q) and £2,,(y. The pre-image F;(ll) (¥;) is a boundary line

vi =10, 1) x {0}, [0, 1] x {1}, {0} x [0, 1], or {1} x [0, 1], (4)
of €. Without causing confusion, we drop the irrelevant dimension and use y; = [0, 1].
For a geometrically non-conforming decomposition we allow T-intersections of the

interfaces and consider the following two scenarios in parallel.
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NClI

NC2

The interface y; is a full edge of the slave patch Q). As before, y; is as in (4)
and we use the abbreviated form y; = [0, 1]. This restriction on the choice of the
master/slave correspondence was used in [12]. It limits the applicability of the
mortar method since staircase patch topologies cannot be treated. Furthermore,
an additional error term appears in the a priori estimate, as will be seen in (25).
This term is due to the fact that the approximation of the weak solution u by
NURBS on the master cell does not interpolate at both endpoints of the interface.
There is no geometrical restriction on the choice of the master/slave correspon-
dence. Then we introduce a C*-line as an extension of the ending interface of a
T-intersection into the adjacent patch ;. This is done by inserting a knot ¢ of
multiplicity py (or increasing the multiplicity of an existent knot to py) into the
relevant knot sequence E,(cl) or E,(Cz). It does not change the patch geometry, but
affects the initial parameterization Fy by using a larger set of NURBS basis func-
tions. The immediate effect on the discrete space X}, x is equivalent to splitting
the patch Qi along the line Fx (¢, t) (or Fi (¢, ¢)), t € [0, 1], and connecting the
control points by shared degrees of freedom. By doing so, we get a setting where
only geometrical conforming cases are present. Full flexibility in the choice of
the master/slave correspondence is obtained and all forms of multi-patch layouts
can be computed. This extension leads to the additional element lines visible in
Figs. 12 and 27. It is important to note that the required refinement does not
propagate to further patches. No additional error term is introduced in (24), in
contrast to the configuration in NC1. After this initial modification has been done
for all T-intersections, each interface 7; = F;(y) is a parameterized NURBS
curve with an open knot sequence ®; C y; = [&.1,&.2] C [0, 1], and & 1, &2
are the parameter values of the endpoints of y;.

To unify our notations, we let &, 1 = 0 and & » = 1 in the geometrically conforming
case and NC1; then y; = [&1, & 2] is valid for all cases.

The interface y; inherits its NURBS parameterization F; : y; — 7; from the
slave cell ;. We denote its degree by g1 = ps(), its knot vector by ®; C y, the
polynomial B-splines by I§’lq’l , the NURBS weights by wy ; and the univariate NURBS
basis functions by

wr,i B} (€)

Npi(§) = )

nj
. W@ =Y wiBlE), Eep.
j=1

As usual, both endpoints of the parameter interval y; are knots with multiplicity ¢; + 1,
such that

CJ

={01=""=0g+1 <O g+2 =" <O <O mt1="""=00n+q+1}

and n; denotes the dimension of the initial NURBS space on y; before h-refinement.
For later use, we also define the univariate NURBS basis functions ]\A/l’flj of degree
DPm@) With respect to the master cell €2,,¢. The extra superscript m is used here in
order to point out the role of the master cell.
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The standard inner product on y; is given by
/ uvds = [ (o F)(§) (o F)(§) 1(5)ds,  u,v e L2 (n),
" i

where 7; = | F/| is the length of the tangent vector of ;. More generally, we also use
weighted inner products

(u, v)p, ::f piuvds
v

with positive weight functions p; and uniform bounds 0 < ¢ < p; < C for all /. We

~2
will often choose p; = ur)—]’ o Fl_l, and then obtain

(u, v)p, =/ W7 (§) (o F)(E) (vo F)(&) dE. )

Vi

The inner products are defined for pairs u, v € Lz(yl), or foru € HY 2()/[) and
ve (HY 2(yl))’. The induced norm is equivalent to the standard L%-norm on Y-

We make the following assumptions on the parameterization which are essential
for our method.

Assumption 1 (a) The geometry is waterproof; i.e. the mapping Fr;;l) oFsqy: 1 —
[0, 1] for "switching the sides" at an interface y; is well-defined.
(b) All interfaces y; are C L1 curves.

Remark 2.2 (a) The methods proposed in this paper can also be used for non-
waterproof geometries, whereby from the mathematical point of view a variational
crime is committed. This results in an additional error which does not vanish in
the fine limit. However, as shown in [12], the mortar method is robust with respect
to these kinds of non-matching interfaces and sufficient accuracy for engineering
applications is obtained.

(b) The assumption y; € C11is natural in the sense that the tangent 7; and the unit
normal v; are Lipschitz-continuous along y;. This complies with the practical
experience, that vertices on an interface y; should be treated by splitting the adja-
cent domains accordingly, thus introducing an additional interface. In fact, this
is incorporated in all standard CAD programs. However, modifications by hand
could possibly result in a non-smooth interface or such points of C°-continuity may
already exist in industrial CAD files. Therefore, they should be properly treated
by a patch coupling method. If no additional interface is desired, we can keep the
patch geometry, but split y; at the relevant location into two parts y; 1, 1.2 and
then follow the same method described in Remark 2.1 for T-intersections of type
NC2. Thus our results in this article can be extended to geometries with interfaces
containing C%-points.
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3 Weak formulation of the saddle point problem

The natural function space used in mixed finite element methods for the Dirichlet
problem is the direct product

X ={velLl*Q): v =vlg € H (), vlrproe, =0}

endowed with the norm

K 1/2
_ 2
lvllx = (Z ||vk||1,9k> :
k=1

The bilinear form a in (1) is canonically extended to X x X by

K

a(u,v) = Z (xVu - Vv + Buv) dx.
k=1" %

The continuity and coercivity of this extension of a are obvious.
Clearly, X is not a subspace of HO1 p(§2). For the formulation of weak continuity
conditions on every interface y;, we define the space of Lagrange multipliers

L
M=y =@ne[[H20)): 3q € Hydiv, @) suchthat yy =g - vy 1.
=1

where v; denotes the outer normal of ;) along y;. With the notation [v]; = (vsq) —
Um())ly, for the jump of v € X across y;, and with the weighted inner product (5), we
define the bilinear form

L

by: X x M =R, by, 9) =Y (vl Y1)y, (6)
=1

)
with weight functions p; = ur)—l’ oF, [_1. Based on the fact that

V={veX:by(v,y)=0forall y € M} = Hy (),

the weak solution of (2) is obtained from the solution of the following saddle point
problem: Find (u, A) € X x M such that

a(u,v) +b,(v, 1) = [q fvdx—i—fFN gvds, velX,

by(u, 1) =0, nwemM. @

This problem has a unique solution (#, A) € X x M, whose first component u € V
satisfies (2). The second component A € M represents the (weighted) normal flux.
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Due to the presence of the weight p; in (7), its component A; € (H 129 is

1
A= — aVu- . (8)
12

The usual stability analysis provides the upper bound

lulle + 1Al < CAULf L2 + 18llL2@ry))-

The reason why we use a weighted inner product instead of the standard inner
product of L?(y;) will become clear when we consider the numerical computation of
the mass matrix in Sect. 8.

4 Discretization of the saddle point problem using NURBS and
B-splines

The discretization of the saddle point problem is obtained by choosing a suitable pair
of finite-dimensional spaces X, C X and M, C M, where the subscript & represents
a vector h = (hg)k=1,... .k for the spatial resolutions on the patches €2;. The mixed
method for the solution of (7) is formulated as follows: Find (up, Aj) € Xj; x My
such that

a(up, v) +by(v, Ap) = [o fvdx —i—fFN gvds forall v e Xy,

bp(up, ) =0 forall e Mjy,. ©)

The solution space for u;, will be denoted by
Vi={veXy:b,(v,u)=0forall u € Mp}. (10)

If the weak solution u of (2) is locally smooth, i.e. u € Hj ()N [T, B (),
we look for error estimates of the form

K
2 2 2pk 2
= wnll + 1% = dlly o < c;hk Ll g - (1)
Here we use the mesh-dependent norm on M), as in [11,24]

1/2

L
litllo = (Z [ Ilu«llizm)) (12)
=1

with 0 = —1/2. In this article, we follow [12] for the definition of the space X, but
we propose an alternative space M), of Lagrange multipliers.
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880 W. Dornisch, J. Stockler

4.1 The space X}, defined by NURBS

The initial k_not sequences Z; C [0, 112 were used for the parameterizations Fy :
[0, 11> — Q4 of the patches Q. (In a geometrically non-conforming case NC2 of
Remark 2.1, we assume that the knots & 1, > are already existent with multiplicity

prin E ';‘( ) or E,(C ), respectively.) The finite element discretization uses refined knot

sequences on each patch independently. Every refined knot sequence Ej x = E;l 3{ X

:ﬁ defines a grid of two open knot sequences in [0, 1]. We use shorthand notations

E](r) = S(r) for the knots in coordinate direction » = 1, 2, whenever their association
with patch Qk and h-refinement is clear from the context. The index j has range

1 <j<n® 4+ pp+1, where n = ngi, = 1,2, denotes the dimension of

the space of univariate NURBS with knots :1(1 ;{ To ensure that all NURBS basis
functions are continuous in the patch 2;, we require that all interior knots in (0, 1)
have at most multiplicity pg. The relevant parameters for the i-refinement of patch
Q. in coordinate direction r are

W) =), —g0 >0 22 j<a®

= = )

and the representative mesh-size Ay for 2 is defined as

hy := max max h'. (13)
r=122<j<n) J

The parameters 1" are useful for the Bernstein-type inequalities in (17). They replace
the single stepsizes which are often used for piecewise linear finite elements. The
following terminology for univariate knot sequences is a slight generalization of (local)
quasi-uniformity as defined in [4, Assumption 2.1].

Definition 4.1 Let ®;, be a family of open knot sequences with first and last knot of
multiplicity p + 1. This family is called locally quasi-uniform of order p, if there exist
0 < ¢1 < ¢ such that for all &

ol < it T p<i<py—1. (14)

" Onitp+1 — Onit

It is called quasi-uniform of order p, if there exist 0 < ¢ < ¢; such that for all

A family of bivariate knot sequences Z;, = E;ll) x Xi }(lz) is called shape-regular, if the
ratio of the diameter and the smallest edge of every rectangle defined by the distinct
knots is uniformly bounded.
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The space }A(h,k is spanned by all bivariate NURBS I\A/h,k,i withknots 2, x C [0, 112.
We mention that the vector (wp i) of weights in the definition (3) of the NURBS
basis functions is obtained from the initial weights (w i) by “knot insertion”; i.e., the
denominator

~ D Pk p Pk
wy = Zwk,in,i = Z OnkiBy

icly iely

remains the same before and after the refinement. As a common definition in IGA
methods, the space X}, & is the pushforward

Xni = {n oFk_1 10 € ﬁh,k}
and
K
Xp =[] Xnx N Hy p(S).
k=1

Our assumptions about the knots guarantee that X, y C C (%), so that X, C X.
Following Brivadis et al. [12], for each interface y; we define the trace spaces

Wit = Xnslys  Wiio = Wi N Hg ()
and their counterparts on 3
Whio=span(Np j; 1 < j<np;), Wpio=span(Np;j;2=<j=<np;—1).

Here, the univariate NURBS basis functions N h,1,j are defined on 1. The knot sequence
iSO = E;lr)s(l), r = 1 or 2, in the geometrically conforming case and in case NC1
of Remark 2.1, whereas @, ; is only the part E%(l) N y; and the multiplicity of both

endpoints is raised to ¢; + 1. We denote by n = ny, ; the dimension of Wh,l. Note that all
linear combinations y = Z?:] Cj Nh,l, ; satisfy the endpoint interpolation conditions
y(&,1) = c1 and y(&.2) = c,. This explains that W), ; o can be defined using the
reduced index set2 < j <n — 1.

4.2 The space My, defined by B-splines

The definition of the space M} of Lagrange multipliers is based on the space of
polynomial splines of degree ¢,

$4 (@) = span(By, ;1 < j < npy).

Before we turn to the definitions on the physical domain, we provide some background
about B-splines on the parameter interval y; and about the local spline projector. We
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882 W. Dornisch, J. Stockler

drop the indices 4, [ and mention explicitly, in which way our results depend on the
degree ¢ and the knot vector ®. The fundamental stability result for B-splines [13]
states that there is a constant ¥ > 0, which only depends on the degree, such that for
arbitrary coefficients c; € R the following inequality holds:

2

+1

n
k'Y lejlP <
j=1

n

172 5q
>y B
=1

S Ojt+q+1 = 0;
<Y lejlP b= (15)
L2(R) 1 q

k is called the condition number of B-splines of degree g. Another well-known result
for B-splines is the recurrence relation for derivatives

A q ~g—1 q ~g—1
BY =——>= B9~ L pi" (16)
T i =0 Oj+qr1 — 01 7T
Combined with (15), the Bernstein-type inequality
192y < 2V (g + Dichgin 19112y a7

follows easily for all 9 € 3“1(6), where hyin = min; (6; 14 — 6;) > 0 is assumed.
An important projector onto the spline space is the local spline projector from [21,
Section 4.6]

:L20.1) — §9©)., 1) =Y o;(NHBY, (18)
j=1

where the linear functionals o; only take values of f in the support of IAE?. Its “local”
approximation properties are given next.

Proposition 4.2 Let © be an open knot sequence in the interval [0, 1]. For every index
i with 0; < 0;41 we let I; = (0;, 0;+1) and define

I = (0i—g, ig+1)s

the so-called support extension of I;. Then forall0 < s < g+ 1 and f € H(y), we
have

Lf = T1(H 2y < ColTil* 1£ (T,
and if © is locally quasi-uniform of order q, as in Definition 4.1, then

|f = TPy < CULE s @)-

The constant Cqy depends only on q, the constant C| depends on q and the bounds of
local quasi-uniformity in (14).
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An isogeometric mortar method for the coupling... 883

Remark 4.3 The second result in [4, Lemma 4.3] is for semi-norms of order 1 <r <'s
and for locally quasi-uniform knot sequences, which means that adjacent non-empty
knot intervals have comparable lengths. The proof in [4] uses a Bernstein inequality
for splines. The slightly weaker assumption of “local quasi-uniformity of order g™ is
sufficient for the error estimate in the H'-semi-norm.

We are now ready to describe in more detail the choice of two subspaces M i C

Sar (®p.1), whose pushforward will be our Lagrange multiplier spaces of dimension
n — 2, with upper index t = 0 or t+ = 1 denoting the chosen alternative. Choosing
subspaces of co-dimension 2 is typical in order to achieve stable infsup-conditions, as
will be explained in detail.

The definition for t = 0 was proposed by Brivadis etal. [12, page 305] and describes
the “p/ p setting with boundary modification,” where p/ p stands for choosing the same
degree for M, 1.1 and the trace space W), ;. As before, we can drop indices &, [ without
causing confusion and let ® be an open knot vector on y = [0, 1]. The space

={a e 80 : %M(g) =0foré =0and& = 1} C §9(©)

contains all splines whose polynomial pieces in the first and last knot intervals have
degree at most g — 1. (This is also a common choice for Lagrange multipliers in FEM
discretizations.) We summarize the results in [12]: If n > g + 2, then

(a) M has dimension n — 2 and a basis with local support
29 =B!—pjBl —ojBl, 2<j<n-—1,
where

. B0y B G
i = —, j = A—
dd;q Bq(el) dqu (971-‘1-1)

in particular, p; =0for j > g +2ando; =0forj <n—gq —1,
(b) MO contains all polynomials of degree ¢ — 1.

The authors in [12] explain that the discrete infsup-condition

inf M >c>0,
AeMO 5csace) V1o 1210
where ¢ does not depend on the k-discretization, has not been proved yet. They provide
numerical evidence for its validity.
We next define an alternative space M' c §4(©), for which we can prove the
infsup-condition analytically for arbitrary knot vectors, i.e., without any assumptions
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on quasi-uniformity. It is defined as the orthogonal complement of a 2-dimensional
subspace

= span(ey, &2) C 3“1(@).

For the definition of the space E, we use two “boundary” B-splines 312‘] and é,%q_ q
of double degree, which are defined with respect to the given knot sequence ®; in
particular, the first knot of élzq and the last knot of é,f‘iq have multiplicity ¢ + 1.
Therefore, the function value and derivatives up to order g — 1 of 1§12q at & = 0 vanish,
and the same holds for B,f‘iq at £ = 1. The basis of E is

g+l

~ ’\2q N ’\2(1
e = df;‘q Za, 62—@ = Z B B! (19)

j=n—q

where the coefficients «;, 8; can be computed recursively via (16). (We take a closer
look at these coefficients in the proof of Lemma 5.3.) We obtain the following prop-
erties of the orthogonal complement M.

Proposition 4.4 Let M be the orthogonal complement ofé in §4(0). Ifn>q+2,
then

(a) M" has dimension n — 2 and a basis with local support

where p; =0 for j > 2q +2andoj =0for j <n—2q — 1.
(b) M contains all polynomials of degree g — 1.

Proof Since we assume n > ¢ + 2, there is at least one interior knot and the functions
e1, ey satisfy the boundary conditions

o] Bn

This proves their linear independence. The basis in (20) is obtained by subtracting the
orthogonal projection on E from every B-spline Bq 2 < j < n — 1. Note that the
basis functions ey, ¢, have support

suppe; = [0, 025421, suppér = [0, 1]. (22)
Hence, we obtain i = é;f forall 2¢ +2 < j < n — 2g — 1, and the remaining
basis elements have support in [0, 03,42] or [6,_24, 1], respectively. This is the result
in (a). Being g-th derivatives of functions with compact support, both ¢; and é; are

orthogonal to all polynomials of degree ¢ — 1. This implies result (b). O
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Finally, we can define the subspace of Lagrange multipliers on the physical domain.
In order to gain a positive effect on sparsity of the mass matrix, as will be explained
in Sect. 8, we use a modified pushforward of the spline space M! = M ;1 ; by

M), = {(@,‘1,1) oF ':ipe M,;,} . (23)

Here, 1y is the denominator of the univariate NURBS basis functions on y;, which is
the same for all 4-refinements. This gives

1
My C Wi = Xnsayly,

| _ |
and we let M), =[], M ;.

4.3 Roadmap to a priori error estimates

Let (up, Ap) € XpxM ,1 be the discrete solution in (9). We follow the standard approach
to a priori error estimates (11) as in [24], and adapt the proofs to the IGA setting. We
will develop our results under the following assumptions on the A-refinement.

Assumption 2 (a) All refinement knot sequences E,  are quasi-uniform of order py
and shape-regular with constants independent of /.

(b) If 6 € y; is an interior knot for the initial parameterization F; of y;, and if its
multiplicity is x > 2 (= multiple knot), then the same knot 6 appears at least
with multiplicity ¥ + 1 in the refinement knot sequence Ej, () of the slave cell
associated with y;.

The second assumption (b) is new and was not observed to be required in [12].
Its importance will become clear in Theorem 7.4, where we prove error bounds for
quasi-interpolation of the normal derivative % along y;. Multiple knots in the initial
parameterization F; can have the negative effect, that the normal derivative is not
an element of the bent Sobolev space H%~!(;, @, ;). But this property is needed
for error bounds of the consistency error. We will show, however, that this defect is
repaired by Assumption 2(b).

The following theorems will be proved in Sect. 7.

Theorem 4.5 Assume u € H'(Q) and ulq, € HP**'(Q) forall 1 < k < K. If
Assumptions 1 and 2 are satisfied, we have

K
2
lu = unllx < €Y H Nullfyp g, (24)
k=1

in the geometrically conforming case and for type (NC2) of Remark 2.1. Moreover,
we obtain for type (NCI)

K 2pmay+1
2 2pi 2 m(l) 2
u—u <C E h u +C E — u s
” h ”X = (] P k || ||Hpk+l(Qk) 2 P hs(l) || ”H”m(l)“(szm(,))
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(25)

where Lo C {1, ..., L} denotes the subset of indices such that y; is a proper subset
of an edge of Q. The constants C, Cy, Ca do not depend on the h-refinement.

Theorem 4.6 With the same assumptions as above we have

K
2
I =220 < €D B Nl g (26)
k=1

in the geometrically conforming case and type (NC2). The same adaptation as in (25)
is needed for type (NC1). The constant C does not depend on the h-refinement.

Before we prove both theorems, we consider the infsup-condition

: by (v,
inf M >
peM) vex, IVlx lwll-1/2,n

with constant ¢ independent of £, in Sect. 6. The method of proof is well established,
see e.g. [9]. It makes use of the uniform L?-stability of the mortar projections defined
in [5] for all interfaces y,

Ot L*7) = Wiao.  (f — Qnif iy =0 forall p e My, (27)

Here p; is the positive weight function in (6). We treat the mortar projections in Sect.
5.

For most of the results in the following sections, there is some technical overhead
caused by the IGA setting and the transition between the physical domain and the
parametric domain. This transition is not always trivial, as the necessity of the condition
in Assumption 2(b) indicates.

5 Mortar projection

We investigate the mortar projections (27) and start with the consideration on the
parameter domain. We consider the generic situation of an arbitrary open knot vector
® in the interval [0, 1].

Let S‘g (®) be the subspace of all splines with zero boundary values and M! the
space in Proposition 4.4. The relevant operator on the parameter domain is defined as

1
0:L*0,1) — §(©), /(f—Qf)ﬁdE:O forall e M'. (28)
0

Our first observation is a simple connection of O with the orthogonal projection
P:L*0,1) > 59(O®).

@ Springer



An isogeometric mortar method for the coupling... 887

Lemma 5.1 Let ey, é; be the functions in (19) and assume n > q + 2, i.e. ® has at
least one interior knot. Then we have for all f € L*(0, 1)

szﬁf_Pf(o)él_Pf(l)éz' 29)

aq Bn

Proof Since M' C §7(©), we have
] A A
/ (f—Pf)/deE:O forall fe M,
0

and the orthogonality remains valid if any combination of ¢; and ¢; is added to P f.
By the property (21) of the boundary values of ¢y, ¢, the function on the right-hand
side of (29) has boundary values 0, and thus is an element of Sg (®). Clearly, it is the

unique element of S'g (®) with orthogonality in (28). O

The proof of the L?-boundedness of Q is much more intricate, as it requires a
detailed stability analysis of the basis functions €1, ¢, in Lemma 5.3. As a profit, we
obtain a precise upper bound which only depends on the degree and does not require
any quasi-uniformity of the knots. We recall the definition of x in (15).

Theorem 5.2 For every f € L?(0, 1) we have

R 20\ 2\ .
10 fllL20.1) < (1 + <2K)1/2<qq) ) 1P fllL20.1)- (30)

Proof Based on (29), it is sufficient to show that

PIOK | Pr(1)E ?

aq Bn

2q A~
S 2K(q> ”PinZ(O,l)

L2(0,1)

Note that the function values of P f at both endpoints are also coefficients in the
B-spline representation

n
N N 9 _9
—1/2 +q+1
Pr=3 cih;'"B], hj= ]q+1 g
j=1 1

more precisely

172,

Proy=n;"c, Pray=h,"%c,.

The general stability result for B-splines in (15) implies
ci+ e <kl flja
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So it remains to prove that

c1e né2
172 172
h] aq hy'~ B

2
< 2( q)(c%+c,%)
q

holds for arbitrary constants cq, ¢, € R. This is provided by the second inquality in

L2(0,1)

(31) in the following Lemma. O
Lemma5.3 Let © = {01, ..., 0,411} be an open knot vector in [0, 1] and h; =
W > 0 for every 1 < j < n. For arbitrary cy, c3 € R we have
cie; e 2 2q
—1,,2 2 2 2
(ci +c3) < ” + < 2( )(c +c3), (3D
! aivhy  Buvhallr20,1 q)!

where « is the condition number of B-splines of degree q in (15).

Proof Since © is an open knot vector (with respect to the given degree), we have

Or=...=0;11=0andh| = Z"” We first look at ¢ in (19). We want to find upper
bounds for the absolute values |a ;| in

q+1
R A 2
e = 4 Z aj B B4
dé‘i
We use an inductive argument and define intermediate derivatives

r+1
1 Za(r)qu " 0<r<gq.

d.gr

©

The recurrence relation (16) starts from one coefficient o ) — 1 and gives

n_ _2q9-r+l @™ — a7y,

o I<j<r+1. (32)
I Ojrag—rt1 — 0 /

Within this range of indices for j, we always have ¢; = 0. Moreover, the right-hand
side is the sum of two terms of equal sign (—1)/~!. The inequalities

(r) r (r) .
Org—rtj+1 loj | < <j _ 1) Org—r+20p”, 1 =j<r+l, (33)

are proved by induction: they are obvious for j = 1 and any r, and follow for 2 <
Jj <r+1from

@ Springer



An isogeometric mortar method for the coupling... 889

92q Tt (r)| _

r—1) (r D
Py p— I+l

|a
—1 —1\\ 62 _
- ((V >+(V )) g—r+3 O‘Y 1
J—1 J—=2)) 0g—r+jt1
< "\ 7O\ a2 o
“\yj-1)1 j—1)2g—r+1"1

For the last identity, we used the recursive relation (32) with j = 1 and a(()r_l) =0.

For r = ¢, we obtain the coefficients «; of | and have proved in (33) that
0<(=1)"hja; < (.q 1)h1a1, l<j=<q+1
j—

Since hj > hy, this also implies hj1/2|aj| < hll/zoq and

qZH Iajlzhf <q§+1:( q )2 (261)
— |ty |2hy — \ j ’
j=l1 j=1

J—1 q

where the last identity is well-known in combinatorics. The stability result in (15) is
applied to

€l — h—l/qu + Z J\/ —1/2Bq
O(lx/h O(1»\/ ]
and gives
~ q+1 2
oil|*h; 2
! <1y bt ( “1).
C(]\/h] LZ(O,]) =2 |a1| hl q

The same upper bound is obtained for the norm of 5 J/T Therefore, we obtain by
Minkowski’s inequality

créi €282

2 2‘]) 2 2 <2q>
Tt e < (1] +leal) <q <2 (et + leal) . )

and this provides the upper bound in (31). Furthermore, the lower bound in (31) comes
for free: by our assumptlon n>q+2 and (21) the first and last coefficients of the

L2(0,1)

spline CI\EIﬁ + ﬂcz\;L are cih -2 and cohy, ! respectlvely Hence, the stability result
(15) gives the lower bound in the lemma. O

The mortar projection Qp ; : Lz(y[) — W},.1.0 on the physical domain was defined
in (27) and can be described as follows. The open knot vector ® = ©p,; in y; is used
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in the definition (28) of Q = Qh,l. Then we have
Onif = (ﬁ)f] Oy (f o Fl))) oF,
Indeed, with
=@ e Bl e My,
in (23), we obtain from (5)

(f — Onifs )y = f (f = OQnifypude,  f=1i(foF).
V4

Hence, the operator norm in (30) is only changed by the influence of the initial param-
eterization Fj of y;. More precisely, if ¢ denotes the constant on the right-hand side of
(30), we have

10n1f 12, = fnw, 1001 F1P dg < Pl oo 11225,

and likewise

7 — 2
11225 < 1077 lloo /122,

Hence, we obtain the following result.

Theorem 5.4 The mortar projections Q1 in (27) have uniformly bounded operator
norm on Lz(yl)

o 172
101l = ¢ (i 2l N M) (34)

where c is the constant on the right-hand side of (30).

Remark 5.5 The estimate of Theorem 5.4 immediately extends to the mesh-dependent
norm (12)

Zhsa) 10h1 Fllz2y) < CZhw) 1 £ 132,y = CIF 15, forall f e L2(S).

Moreover, if the knot sequence ®, ; is quasi-uniform of order py(;), we also obtain the
H(}—stability of Oy by a similar argument as given in Lemma 1.3 in [24]. Indeed, for

a function f € HO1 (1) we can find an approximant 9 € S’g’ (®p.7) with homogeneous
boundary conditions such that

If = 0ll2y < Chsy)l flagys 1011y < Clf iy
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where C does not depend on f . (This is property (Sc) in [24, p.12].) By the projection
property Q0 = 0 and a Bernstein inequality (here quasi-uniformity of order py(
of the knots is needed), we obtain

1 Oni flapy < 10na(f — Dty + 10lgie)
< Chs_(l)llQh,l(f = D2y + 0laigy < C|f|H1(y1)

Furthermore, by a typical interpolation argument, we obtain that
A 2 2 2 1/2
19n1 i, = ClLf e, f € H ).

A further generalization of this result to locally quasi-uniform knot sequences is not
known to us.

6 Discrete infsup-condition

In this section, we prove the uniform infsup-inequality for the #-refined discrete spaces
X and M ,} The method of proof is well known, see e.g. [9], and mainly based on
Theorem 5.4. We include some details as far as explicit constants are concerned. The
infsup-inequality for the spline space S’g (®) and the space M'in Proposition 4.4 on
the parameter domain is given with respect to L2-norms.

Theorem 6.1 Let ® be an open knot vector on [0, 1]. Then

v d
inf sup fo pods >c (35)

;,LEMl UESq(O) ”M”LZ(O l)”U“LZ(O 1)

where c is the constant on the right-hand side of (30).

Proof The proof follows [9]. Let i € M By duality, the definition of Q and the
bound in (30), we have

cfofrds o)y Of pde ey pbds

||ﬁ||L2(o,1) up A = = .
rer21) <Mfliz2,) feL2(o,1) 19 fll20.1)  sedi(o) vl 20,1

This gives the result in (35). O

Remark 6.2 (i) The result of Theorem 6.1 holds for arbitrary open knot sequences ®.
As mentioned before, an analogous result for the Lagrange multiplier space MO
(““p/ p setting with boundary modification”) in [12] is not known.

(ii) Since the dimensions of M"and S‘g (®) agree, the order of the spaces in the infsup-
inequality can be switched, i.e.

o dé
inf sup fo ! > ¢l (36)
veSl(©) e ||,U«||L2(o 1)||U||L2(o D
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In fact, the best possible lower bound on the right-hand side of (35) and (36) is
the smallest singular value of the “mixed Gramian” ((¢;, Yx))j k=1,...n—2 With
respect to L2-orthonormal bases of both spaces. For more details see [14].

In order to obtain the infsup-condition on the physical interfaces y;, we follow the
arguments in [24, Lemma 1.9] with the necessary changes caused by the parameter-
ization. We use the mesh-dependent norm |||l —1/2,5 in (12) of elements u € Mﬁ
and the bilinear form b, in (6) with weight functions p; which depend only on the
parameterizations Fy ).

Theorem 6.3 Let Assumption 2(a) be satisfied. Then

b, (v,
inf sup — WM oo, 37)

peM}vex, Vlx lmll—1/2.n

where the constant C only depends on the initial parameterization.

Proof Letu=(u;:1<l<L)e M}E. By duality and by writing the weighted inner
product (¢, 1), as a standard product (o;¢, 1) in L?(y;), we have

<¢v Ml>ﬂ[ < C (¢7 Ml)p/

1/2

b Nl = sup —5————— <Ci1 sup —7»———
l L=(y) —1/2 - —1/2

peL2(ym) hy /”pl¢”L2(y1) pel2(m) hy /I|¢|IL2<W>

where C1 = maxi</<r. ||1/p1lloo. The definition of the mortar projection in (27) and
Theorem 5.4 give

(&, i)l _ (Qni®, 1) p - CI(Qh,1¢,M1)p,|
||¢||L2(y1) ||¢||L2(y,) - ||Qh,l¢||L2(y1)

with C = || Qp /|| in (34). Hence, we have

(P, i) py

1/2
Y Nwillp2ey < C1C max ———H—.
l ) 9<Wi10 h; 1/2”¢”L2(y1)

With the maximizing element ¢; € W), ; o, which is normalized by hl_l/ 2 il 2,y =
1, we obtain

L L
21y = D hallllF o,y < (C1O? D", i), (38)
I=1 =1
Next we let $1 be the extension by zero to all of 9€2;(;). Lemma 5.1 in [8] provides us

with a function v; € X, which is zero on all patches €2 with k # s(/) and which is
an extension of ¢; to £, such that

2 T2 2
< =
||Ul||1,QS(,) = C2”¢l”f11/2(3ﬁ2x<z>) C2||¢I||H010/2(w)-
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The constant C, depends only on the geometry of the patches €2k, not on their dis-
cretization. By Assumption 2(a) and a Bernstein inequality for ¢, there is a constant
C3 > 0 depending only on py(; such that

lvillf g, < C2C3h; HIdull72,, = C2C5. (39)

Since v; satisfies
vilg, =0 for k #s(]), vily,, =0 for [ #m, 40)

the linear combination

vy = 2(051, wi)p Vi € Xp

1

has jumps [v,]; = (¢, wi) ¢ for 1 <1 < L. Therefore, we obtain

by (s 1) = Y (1, 1), (41)

1

Let r; denote the number of times the patch ;) is counted as a slave domain. Then
the Cauchy-Schwarz inequality and (39) and (40) imply

L

X 1
ol = D" lula, = 3~ vuliay,

k=1 =1
L L

< Y m) g lvllf g, < C2C3 ) (dr, )y,

=1 =1

Combined with (38) and (41), this gives

lvellx =120 < (C2C3)2C1C by(vy, ).

This allows us to choose ¢ = (C2C3)’1/2(C1C)’1 in (37). O

7 A priori error estimate

We let (u, L) € X x M be the solution of (7) and (uy, Ap) € Xp X M}l be the solution
of (9). Recall from (8) that A|,, is the weighted flux

1
Ay, = — aVu -y
o

The restrictions to €2 and y; will be denoted by ug, up , and A;, Ay, respectively.
We will assume from now on, that the matrix-valued function « in (1) is C4~ 11 ()
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for 1 < k < K; this means that all partial derivatives up to order ¢ — 1 exist and are
Lipschitz continuous.

The standard approach to estimates of the a-priori error uses the coercivity of a (v, v)
on X and the identities (7), (9), in order to arrive at

cillu —upl% < a(u —up, u —up)

= inf (a(u —up,u—vp) +alu —up, v, — uh))
v eV

= inf (a(u —up, u —vp) + by(up — vp, A)).

v eV

Note that b, (up, — vp, Ay) = 0 was used here, which follows from the definition of
Vj, in (10). Then the approximation error

E, = inf |lu—wpllx
vpeV)
and the consistency error
b A
Ep := sup M (42)
v eVy ”U/’l ”X
lead to the estimate (cf. [10])
lu —unllx = C(Eq + Ep). (43)

Our results in Sects. 7.2-7.3 provide bounds for E, and E} and yield the proof of
Theorem 4.5. The proof of Theorem 4.6 follows in Sect. 7.4. Because our setting
differs from [24, Section 1.2], we include a step-by-step description, although some
of the arguments are similar. We start with some new results on the approximation
order by splines on physical interfaces in Sect. 7.1.

7.1 Spline approximation on interfaces

In this part, we provide some new results on the approximation order by splines
on physical interfaces y;. Some difficulties arise from the lack of a “standard” trace
theorem for Sobolev spaces on domains with non-smooth boundary. We use the notion
of C*!-curves for k-times differentiable regular curves with Lipschitz continuous -
th derivative. We use results from the book [19] about Sobolev spaces H*(y) with
non-integer s and non-smooth curves y. To keep the notations simple, we consider a
bounded domain © € R? and aboundary curve y C 92, whichis aregular C!!-curve
and which has a NURBS parameterization F : [0, 1] — R? of degree ¢ with open
knot vector ® in [0, 1]. The following notations appear frequently: the denominator of
all NURBS basis functions is w, the length of the tangent is T = | F’|, the unit normal
on y is v and the weight in (6) is p = “’72

Note that non-smooth interfaces y are typical for the IGA mortar method, as soon
as B-splines of degree ¢ with interior knots are used for the parameterization F (rather
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than just Bernstein polynomials for a polynomial curve). Moreover, knot sequences
with multiple knots occur in practical examples as the output of standard CAD surface
models (e.g. Rhino, CGAL). If the open knot vector ® contains an interior knot 6; of
multiplicity «; > 1, then the parameterization F has local smoothness C¢~% near 6;,
and y is a C*!-curve near F(6;) with k = g — ;. This has the following effect on
the trace of u € H9%!(Q): we do not obtain u|,, € H9!/2 as for smooth curves, but
only ul, € HFkmint1 with kpin = min; (g — k;), as stated in [19, Remark 4.3, p. 85].

One step towards the resolution of this defect was already described by Bazilevs
et al. [3], and used in [12]. They introduce the notion of bent Sobolev spaces on the
parameter domain. By the resultin [4, Lemma 4.1], the (univariate) bent Sobolev space
of integer order 0 <s < g + 1 is

H* (0, 1); ®) = H*(0, 1) + §9(O).

Its norm is the broken Sobolev norm of order s with respect to the knot intervals of
®. The result of [4, Lemma 4.1] provides us with a linear projector

[ H (0, 1); ®) — $9(0), (44)

such that f — ' f € H*(0, 1) and (I" f)|;, is a polynomial of degree s — 1 in every
knot span I; = (6;, 6;+1). The spline I f is constructed in order to “swallow up” all
jumps of derivatives Dkf, 1 <k <s —1, at the knots 6;.

Our goal in this subsection are optimal approximation rates of the local spline
projector

1, : L20, 1) — $9(®,)

in (18), applied to the pullback of u € H?T!() and its normal derivative on y. As
a first step, we specify the order of the bent Sobolev spaces for both pullbacks. It is
at this point, where multiple knots of ® play a special role. We define an augmented
knot vector @ by increasing the multiplicity of §; by one, if 6; is an interior knot of
multiplicity x; > 2. Later on, Assumption 2(b) on the /-refinement requires that ®p
should be a refinement of .

Proposition 7.1 Letu € H9(Q) and 1 = % aVu - v be the weigthed flux on y, with

matrix-valued o € C1~V1(Q). Here y=F(O,1))isa CV-curve as in Assumption
1(b). Then

vi=®0 (o F)e HY(0,1)NHIWO0, 1), ®)
and
n:=1w0oF)eHI(0,1);0").

Proof The standard trace theorem gives v € H911/2(I;) for all non-empty intervals
I; = (6;, 0;11), because w and F are polynomials on /;. By Assumption 1(b) we have
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w, FeC 1’1(0, 1), and therefore v € H 1(0, 1). At each interior knot 6;, the left-sided
and right-sided derivatives satisfy

D’ v(6;) = D v(6;) forall 0<j<gq—x,

where «; is the multiplicity of 6;. The condition v € HY9((0, 1), ®), as written in the
definition of bent Sobolev spaces in [4, Eq. (4.1)], requires this identity for the range
0 < j <min{g — ki, g — 1}, so it is satisfied.

In a similar way, we have n € HY —U2(1) for all i. Here we note that the unit
normal v and the weight p on y are piecewise analytic functions. The smoothness
across 6;, however, is reduced by one, because the tangent and normal vectors of y
reduce the smoothness of 1. We obtain

D! 5(6)) = Din@) forall 0<j<q—1—x.

With regard to H?~1((0, 1), ©), [4, Eq. (4.1)] requires this identity for all 0 < j <
min{qg — «;, q — 2}. So it is satisfied, if 6; is a simple knot, but it is violated, if 6;
has multiplicity x; > 2. We conclude that n € H7~1((0, 1), ®*) is satisfied for the
augmented knot vector ©7. i

Remark 7.2 Note that there is no need to enlarge ®, when ® has only simple knots,
which means that y is a C9~ 1.1 curve. Therefore, the defect of the smoothness of the
pullback 1 with regard to HI~1((0, 1), ®) could not be observed in the numerical
examples of [12], where knot sequences with simple knots were used throughout. In
Sect. 9 and Appendix A we provide some numerical examples to demonstrate this
defect.

The method in [3,4] provides error estimates of integer order 49 and 19!, respec-
tively, for the pullbacks v and n in Proposition 7.1. The following result combines
Proposition 7.1 with [4, Propositions 4.3 and 4.25].

Proposition 7.3 Let ®y, be a refinement of ®, which is quasi-uniform of order q, and
let h = max;(Op,iv+q — Op,i). With the same assumptions as in Proposition 7.1, the
local spline projector I, : L%(0,1) — 84 (Op) satisfies

1D/ Gd = Tl 2, < ClInil*™ Wy, =0, 1. (45)
If. in addition, ®y, is a refinement of @, then
IGd = Tl 2, 0 < Clnil™ 1l -
Here we denote by IN;,,,- = (On,i—q> On,i+q+1) the support extension of a non-empty
interval Iy ; = (Op,i,0n,i+q) and use the broken Sobolev semi-norm on Iy ;. The
constant C does not depend on h.

_ Without change, we can replace the local spline projector in (45) by the projector
Iy in [4, Eq. (2.29)] to match the boundary values v(0) and v(1).
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Our additional work in this subsection is devoted to an extension of [4, Propositions
4.3 and 4.25] to non-integer s for both pullbacks v and n: there appears an extra factor
h1/2 in the error estimates of the next theorem as compared to the results in [4].
This will provide the optimal order for the approximation error E, in Sect. 7.2 and
the consistency error Ep, in Sect. 7.3. For the corresponding error estimates on the
physical interface y, we define the push-forward of the local spline projector as in [4,
Eq. (3.9)]

1 .
Oy : L2(y) > Wy,  I,f = (5 (W (f o F))) o F7L. (46)

Note that F provides the connection between the parameter domain and the physical
interface, whereas the factor w is responsible for switching between NURBS basis
functions and B-splines. The following error estimates are obtained by performing an
analysis of super-convergence similar to the techniques in [23]. We present its proof
in Appendix A.

Theorem 7.4 Let ®, be a quasi-uniform refinement of © and h = max; (0p,i 14 —0h.i)-
With the same assumptions as in Proposition 7.1, we have

v = Tpvll 20,1y + A1V — TTh0) Nl 20,1y < CRETY2 Nl a1 o 47)
and

luly = TaGul)ll 20 + RID@ly = Ta@ly )220,y < CROTV2 Ul gas g

(48)
where D denotes the tangential derivative.
If. in addition, ®y, is a refinement of ®F, then
In = Tl 200y < CRA™Y2 lull o+ g (49)
and
12 = Tdll 2,y < CRATY2 ull gas - (50)

The constants C do not depend on h.

We mention without proof that the same estimates as in Theorem 7.4 are valid for
the modified local spline projector ﬁh s Hat! 0,1 — 84 (®p) in [4, Proposition 2.3]
which matches the boundary values at £ = 0 and £ = 1. This operator will be used in
the proof of Theorem 7.6.

A further extension of (49) will provide the main ingredient for finding the upper
bound of the consistency error in Sect. 7.3. We let M ,i c 84 (®p,) be the subspace in

@ Springer



898 W. Dornisch, J. Stockler

Proposition 4.4. The basis functions é;, | and ¢éj,  of its orthogonal complement have
local support

Jn1 =10,0n 24421, Jn2 = [Onn—q, 11 (51

as stated in (22), where 6, , denotes the largest interior knot of ®;. For a quasi-
uniform refinement, and if 7 = max; (0p,,; +4 —0,;) is small enough, these intervals are
disjoint and, more importantly, contained in the first/last knot interval of the initial knot
sequence ®. Therefore, F| il =12, is analytic. This is an important observation
in order to obtain the following result.

Proposition 7.5 Let ©y, be a refinement of ®F, which is quasi-uniform of order q,
and let h = max; (0p,i1q — 0n,i) be small enough, such that the intervals in (51) are
disjoint and contained in the first/last knot interval of the initial knot vector ©. With
the same assumptions as in Proposition 7.1, we have

inf In = ll2,1) < ChI™2 Nl gas -
peM;}

Proof Let n;, be the orthogonal projection of n = W(A o F) onto the spline space
S7(®p). By (49), we have

—1)2
In—null20.1) < Ch? / el zra+1()-

In order to obtain the orthogonal projection of 1 onto M}, we subtract the function

vi=d en,1 rd %) d :/ neni
Jh

1 ~ 2 A ki A~
llen.1 ||L2((),1) ||€h,2||L2(0,1) ¥ llen.i ||L2((),1)

Here we used the assumption that the supports of é; 1 and ¢ ; are disjoint. Orthogo-
nality of ¢j,; to all polynomials of degree ¢ — 1 and the Cauchy-Schwarz inequality
give

ldi| < i%f In—rlg,,) =12

PEFg-1

The assumption on / allows us touse 7 € H7~'/2(Jj, ;), by the standard trace theorem.
This gives

\d;i| < ClInil? 0l ga-120s, ) < ChO 2 ull o g
and
1Vl 22001 < ldi] + 1dal < ChI™ V2 |lul a1 -

By Minkowski’s inequality, the desired upper bound is obtained for 1 = n, — € M }}
O
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7.2 Approximation error

The method in [24, Section 1.2] shows how to find an optimal bound for the approxi-
mation error E,. We consider the geometrically conforming case in Theorem 7.6 and
provide the extension to the non-conforming cases (NC1) and (NC2) without proof in
Remark 7.7.

Theorem 7.6 Let Assumptions I and 2(a) be satisfied, let hy be the meshsize in (13),
and assume that every interface y; is a full edge of Q) and 2., 1). Further assume
that the weak solution u of (2) satisfies u € H'(Q) and uy = ulg, € HPHL(Qy) for
all 1 <k < K, where py is the degree of the NURBS parameterization of Q. Then

K
. 2 2pk 2
inf |lu—v <C h u 52
nf = vyl < k§:1ﬁ Sl (52)

where the constant C does not depend on the h-refinement.

Proof The method described in [24, Lemma 1.4] can be used almost verbally. The
constant C in the following estimates may change from step to step, but remains
independent of .

First, we choose w;, = (wpk)1<k<k € Xp such that the pullback Wy x = wp o
F, € X 1.k 1s a tensorized NURBS approximant of u; o F; with boundary conditions,
see e.g. [4, Proposition 4.26]. By Assumption | the parameterization satisfies Fy €
cl1([0, 113). The continuity and local smoothness of the NURBS function wy, x gives
at least Wy, x € C%1([0, 11%). The error analysis in [4, Corollary 4.21] can be adapted
to the spline projector with boundary conditions, see [4, Remark 4.22]. It provides the
estimate

pr+1
A

luk — whkllo,@p + hkluk — whilio < Ch kel i1 (g, )0

where C does not depend on /. Moreover, for each interface y;, | <[ < L, and
k = s(1), the tensor-product approach implies that wy, k|, is a local approximant of
u |y, and interpolates uy at both endpoints of y;, so (ux —wp )|y, € HOl (y1). Moreover,
by Theorem 7.4 we obtain the bound on the physical interface

Ch]l()k+l/2

Ik — wh)ly 226, + Rl D (uie — wi i) ly) 22, < Nk Nl i1, -

Standard interpolation theory of Banach spaces provides the error estimate in the

1/2
H, -norm

Pk
lluex — wh,k”H&éZ(yl) < Chy ukcll o+ (-
Since we restrict ourselves to the geometrically conforming case here, we also obtain
Pm(l)
— <
”Mm(l) wh,m(l) ” Holo/z(yl) = Chm([) ”Mm(l) ”Hprn(l)+1 (Qm(l))‘
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The assumptions on the weak solution u imply that the jump [u]; is zero. Nevertheless,
the jump

[wrli = wikly, — Whmaly, = @ — wpm@)ly, — @ — wipily, (53)

can be non-zero, due to different refinements of the NURBS parameterizations F; and
F,.(y. By the interpolation conditions at both endpoints of y;, we still have [wy]; €
H& (y1) (here, the geometrically conforming case is assumed) and

Mwalill sz, = e = wakll 512

) = 00> () + flu = wh’m(l)||H010/2(V/)

Pm(l) (54)

Pk
<C|h ||u||HPk+l(Qk) + hm(l) ||u||HPm(1)+l(Qm(l>) .

Next we describe the construction of the approximant v, € Vj,. We use the mortar
projection Qj; and define ¢; = Qp([wrli) € Wi 0. Let ¢ be the extension of ¢
to 98¢ by zero. Then we choose v; € Xy, which is zero in all patches ©2; # €4 and
satisfies

vilage = ¢, Nvilluey = Clignl iz,

where C only depends on the geometry of €2;. We obtain from the quasi-uniformity,

the Hy -stability of Qj; in Remark 5.5 and (54) that

p Pm(l)
vl < C”[wh]l”H(;({z()//) <C (hkk ||“||Hpk+1(gzk) + hmrzz) ||“||H/’,;1</)+1(Qm(]))) .

Finally, we define the function

L
vy = wy —Zvl e Xy.
=1

It is an element of V},, because

L
[l = [wali = Y (vl = [wali — ¢ = (I = Qn.)lwl:

j=1

for every 1 <[ < L, so that the definitions (6) and (27) give b, (v, u) = 0 for every
nw e Mﬁ. For each k let Ly be the set of indices 1 </ < L with Q) = Q. Then we
obtain the error bound

e — vallig < lle —wallig, + Y vl
leLy

k
= Ch/f llu ||Hl’k+1 Q)

Pk Pm(1)
+Cl§ (hk ||u||HPk+l(Qk) + hm(l) ||M||Hpm(1)+1(g2m([))> :
€Ly
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Note that the cardinality of L is bounded by a constant which depends only on the
global geometry; in our case of 2-D tensor-product patches we have Ly < 4. Therefore,
summing the squared norms leads to the result. O

Remark 7.7 The geometrically non-conforming scenario NC1 of Remark 2.1 is treated
as follows. Let Ly C {1, ..., L} be the subset of indices such that y; is a proper subset
of an edge of €2,,(;). Then we cannot assume, as done in the proof of Theorem 7.6,
that wy, () interpolates u at both endpoints of y;. Hence, the jump [wy]; in (53) is
not in H(} (y1). However, the method in [24, p.18] describes a way how we obtain the
upper bound

2pm(l)+1
2p m(l)
Jnf = wilf = € Zh Nl + 22—, ||u||,,pm(,)+.(%)
k=1 leLy
(55)

The norm of the last term can be reduced by considering the restriction of u to a strip
ﬁl C £,y adjacent to y; and of width £,,(;. For more details we refer to [24].

Things are much easier in the geometrically non-conforming scenario NC2. Recall
from Remark 2.1 that the elements of X x need only be continuous across the pro-
longations of T-intersections from adjacent patches. Therefore, in the first step of the
proof of Theorem 7.6, both components wy, sy and wy, (1) can be chosen to interpo-
late u at both endpoints of ;. Then we obtain the same result as for the geometrically
conforming case.

7.3 Consistency error

The upper bound for the consistency error Ej, is obtained as in [24, Lemma 1.8].

Theorem 7.8 Let Assumptions 1 and 2 and the assumptions in Proposition 7.1 and 7.5
be satisfied for all cells Qi and interfaces y;. Further assume that the weak solution
u of (2) satisfies u € H'(Q) and uy = ulg, € HP**1(Qy) forall 1 <k < K. Then
we have

1/2
bo(vn, A) _ >
Ep= sup 1= < (Zhj;) [ ARET) (56)

vheV) ”vh”X

where the constant does not depend on the h-refinement.

Proof For each interface y;, we define the pullback
m =W Mo F e HU (P, ©))

as in Proposition 7.1. Let vy = (vp k) 1<k<k € Vh and 0 = (1) 1<i<1 € ]l;[,l be arbi-
trary elements. The definitions (10) of V}, (23) of M}, ; and the standard computations
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in (5) give

L
by(p, X)) =by(vp, A — ) = Z/ (m1 — fu) Wy [vpls o Frdé.
=1V

The Cauchy—Schwarz inequality gives

L L
by, WP < inf byl — Al Zhﬂ,)uwz[vh]lonanm (57)

=1 fu EMhl
For the first sum in (57), we apply the result of Proposition 7.5 and obtain

L

2
> inf kgl — muLz(m_CZhS?,’)||u||Hq,H(Q(,))
1=1 AeMy, =1

A bound for the second sum in (57) is obtained in analogy to [11, Lemma 3.5] as

L

—1 A
>~ byl [ali o Fill g2,
=1

L
2 2 2
= C Z (”vh,s(l) ||HI(Q.Y(])) + “vh,m(l) ||H1(QI77(1))) S C”Uh ”X
=1

So we have obtained the upper bound in (56). O

We can now combine the upper bounds for the approximation error in (52) or (55)
and the consistency error in (56). Hence, by (43) we have proved the result of Theorem
4.5.

7.4 Error bound for the Lagrange multiplier

We next prove Theorem 4.6 for the error bound of the Lagrange multiplier It is derived
from the infsup-condition and the approximation error in the standard way as shown
in [24, p. 26]. We only describe the geometrically conforming case. For the non-
conforming situation, the same adaptation as in (55) is needed.

Proof of Theorem 4.6 The same method as in [24, p.25] leads to

1A = Anll—12,0 < inf (IA = wnll=12.0 + 1An — pnll=1/2,1)

MhEMh
C(Ilu —upllx + inf [|A— pnll-1)2, h)
/‘LhEMh
The result follows from Theorem 4.5 and Proposition 7.5. O
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8 Implementation and stability of mass matrices

For our implementation of the mortar finite element method, we follow [5, p. 194] and
use the mass matrix M, ; for the substitution of all nodal coefficients of ), which
are associated with degrees of freedom in the interior of the interface y;. We show
that the local basis for the Lagrange multiplier space M}l’ ; is uniformly stable with
respect to the s-refinement; this means that the condition number for this substitution
is uniformly bounded.

Letl <1 < L,k =s(l),q = psq) and n = ny; be the parameters associated
with the interface y;. We often drop the indices %, [ without further notice. First, we
develop the expressions for the entries of the mass matrix which are associated with
the basis elements of M !  in Proposition 4.4. The rows of the mass matrix are indexed

by 2 <i <n — 1 according to the enumeration of the basis elements of M} L
There are two blocks of columns in the mass matrix. The first block is associated
with finite elements on €2; which are non-zero on yj,

mz,i,j=<Nj,u}>p,=wj[ﬂ} Bjds, 2sisn—1 lsj=n (58
Vi

Here, w; is the weight factor in the numerator of the NURBS function N = Nhyl, j

Both functions ;l}, BY are splines in Y (®p.1), so there are fast methods for the
computation of these integrals. The analysis in Appendix B shows the following.

I IOpOSition 8.' The Squa’e Subma” iCES
s 5L, =U,J=np|
Mh] — (”ll j)l J ;

have a uniformly bounded condition number for arbitrary knot sequences.

This property is the same as the “spectral equivalence” in [24, p.13]. Note that this
block is banded due to the local support of the basis.

The second block is associated with finite elements on the master cell €2,y which
are non-zero on y;. Note that the parameter interval y = F;b)(yl) can be a proper
subset of (0, 1) in the geometrically non-conforming case. We denote the univariate
NURBS, which are associated with the master cell and are non-zero on y;, by N,
1 < j < n. Note that a sign factor is introduced by the jump operation. In both
geometrically conforming and non-conforming cases, we have

nﬁ,,i,j:—/ul wlN oFm(l)oFldg, 2<i<n—1, 1<j<n. (59
Vi

In a conforming geometry, we often have F; b) o F; = id, so this term can be omitted,
but it must be included in the integral for a non-conforming geometry. The function
wy is the denominator of the initial NURBS basis functions of the parameterization.
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As an alternative basis of M ;1 ; inour current implementation, we use basis functions
Mi:2<i<n-—1)of M ;1 ; such that the corresponding entries in the first block are

instead of (58), and in the second block
nzzi,j=—/ fi wlﬁ;"oFr;}l)oFldg, 2<i<n—1, 1<j<i (60)
7

instead of (59). The basis will be chosen such that the square submatrix
M), = ]y Dot jzni (61)
is a diagonal matrix. For this definition, we use the dual B-splines
Bf eS@n, 1<j=n

which satisfy the biorthogonality relation
[ Eﬁéjds =&, forall 1<i,j<n. (62)
Vi

Here §; ; denotes the Kronecker delta. The support of the dual B-splines is the whole
interval ;. Although the new basis will have global support y;, the mass matrix is
sparse due to the biorthogonality.

For the definition of the alternative basis, we recall the definition (19) of the basis
functions of the orthogonal complement Eof M }1 ; with

dq n dq n
A n2q R4 A »2q _ nd
€ = _dgq By, = Z“/Bj’ €= _dgq By inyg = ZIBJBj
j=1 j=1

and note that all coefficients «; with j > g + 1 and 8; with j < n — g are zero.

Proposition 8.2 Assume thatn > q + 2.

(a) The functions

-~ Qj ~ i .
ni:B;f—a—’lB;f—g—lBg, i=2,...,n—1, (63)
n

are a basis of A;l,{l In particular, if n > 2q + 3, then 7; = Elq for j = q+
2,...,n—q—1.'
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(b) The entries of the mass matrix in (61) are

noo_ ha Al
ml’i’j—w]/: Bjni d&
Vi

=w,-(8,-,,- Zi5jl—é5,n>, 1<j<n, 2<i<n-—1.

n

In particular, the block MZ ; in (61) is diagonal.

Proof Part (a) follows from two simple observations. First, the specified splines 7;,
2 <i < n—1,arelinearly independent, because Elq only appears in the representation
of 7;. Secondly, their orthogonality to ¢; and ¢; is evident. Part (b) follows directly
from the biorthogonality of B-splines and dual B-splines. O

Based on this result, we can implement the substitution method as follows. We let
up = (up i)1<k<k be an element of Xj and fix 1 </ < L. Recall the notation for the
jump

(unli = us@yly, — umyly,-

e We use U for the coefficients associated with the slave cell and U™ for the coeffi-
cients associated with the master cell, so

n n
whsy ly =Y UiNj o By, unmpl y =Y UINIoF, (. (64)
=1 j

e Fix 2 <i < n — 1. When we use the biorthogonality (62) and the representation
(63) in the weak continuity condition, we obtain

= ([upl;, 771 Zw U /771 B d§

—ZU /n,wlN Fn;gl)oF,dg

w w
_wlUl—l—a'U g’BlU,,+Zm,ljU
n

Hence, the substitution

n

1 .
U = — [ 2%y, 4 wnbi U, -y i, U (65)
wj o] n v

j=1

can be used for all coefficients U;, 2 <i <n — 1.
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Remark 8.3 (i) Note that the nodal coefficients U; and U, associated with the two
endpoints of y; in the slave-cell are treated as free parameters. Indeed, as in [5]
and for the geometrically conforming case, we define separate control points for
each cell 2; meeting at a vertex of the decomposition. Hence, different interfaces
are completely decoupled and there is no interference of the control points on y;
with other cells than ;) and €2,,(;). The same decoupling remains valid for the
geometrically non-conforming types NC1 and NC2 in Remark 2.1. This is clear
for NCI1, because both endpoints of y; are vertices of () and can be treated
in the same way as in the geometrically conforming case. For the type NC2, the
control points Uy and U, in (64) can be non-vertex points of Q). This occurs
if one (or both) of them are endpoints of the prolongation of a T-intersection at a
vertex of the master patch €2,,(. If this is the case, the same control point is used
as an endpoint of another interface y,,, m # [, and can either belong to the slave
patch or the master patch of y;,. Since it is treated as a free parameter in both cases
(slave or master control point for y;,), there is no complication as compared to the
geometrically conforming case.

(i) The computation of rh?l j in (60) requires explicit expressions for the dual B-
splines §?, 1 < j < n, with knot sequence ®p, ;. In our implementation, these are
computed via the inversion of the Gram matrix ((éiq, é?))lfi, j<n of the B-spline

basis for $4 (®p,1).In[16] we described a modification of the mortar method which
avoids matrix inversion by the use of approximate dual B-splines. It introduces a
second consistency error for the error analysis in Sect. 7. The error analysis will
be presented in our forthcoming work.

9 Numerical examples

We present our numerical results for two examples. In Sect. 9.1 we consider the Poisson
equation on the unit square, and Sect. 9.1.1 considers a benchmark problem of linear
elasticity, namely an elastic plate with hole. In both cases, the numerical results can be
compared to an analytical solution. Thus, the convergence behavior of the proposed
mortar formulation can be assessed properly. Several discretizations are tested for each
example. All computations are performed using an in-house isogeometric analysis
code within Matlab.

9.1 Poisson equation solved on the unit square

In this example the Poisson equation —Au = f is solved on the unit square
Q = (0, 1)2. The manufactured analytical solution for the body load f(x,y) =
13 sin(3x) sin(2y) is u(x, y) = sin(3x) sin(2y). The associated boundary conditions
are g = Vu - v on Neumann boundaries Iy with the outer normal vector v, and u = 0
on the Dirichlet boundary I' p. Within this work the lower edge (x € (0, 1), y = 0) is
chosen as Dirichlet boundary, whereas all other edges are Neumann boundaries. Other
choices are possible, but do not yield significantly different results, see the work of
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Zou et al. [25] where different combinations of boundary conditions are compared.
In the following, we study several different possibilities to discretize the domain with
NURBS patches. The accuracy of the computations is assessed with the help of the
L2-error |lu — u” llo.@ which is plotted over the maximal element diagonal /. Since
f is infinitely smooth, optimal error bounds for discretizations of degree p have the
order O (hP+1) according to the general theory of finite elements [10].

9.1.1 Two conforming patches with straight interface

The first discretization scheme serves as a reference and uses a decomposition into two
rectangular patches which intersect at x = 0.5. The discrete spaces Xp, ¢, k = 1, 2, are
tensor-product splines relative to conforming, equally spaced knot sequences and equal
degrees 2 < p < 5 in both patches. The canonical parameterizations F; (&1, &) =
(¢1/2,%) and F»2 (&1, &) = ((1 + &1)/2, &) and the constant NURBS denominator
wr = 1, k = 1,2, lead to a constant weight function p = 1/2 for the bilinear form
b,. Figure 2a shows the resulting error, if strong continuitiy conditions across the
interface y are used; here the two patches are coupled by shared degrees of freedom
along y and no consistency error occurs. Equivalently, the space V), consists of all
tensor-product splines of coordinate degree p on the full unit square with Dirichlet
boundary conditions for y = 0, whose knot vector 2 [0, 1] has a knot & = 0.5
of multiplicity p and simple knots with uniform stepsize / in both intervals [0, 0.5],
[0.5, 1]. The results for degrees 2 < p < 5 are shown as the solid lines in the double
logarithmic diagram of Fig. 2a and labeled by *conf’. The expected rates O (h”*1) are
obtained, as can be seen by direct comparison with the dashed lines of slope p + 1. We
use the same ordinates in all figures in order to facilitate the comparison of the mortar
method with this reference case. The results for the mortar coupling using Lagrange
multiplier spaces M!, t = 0, 1, for weak continuity conditions across the interface are
given in Fig. 2b, c.

Both proposed methods yield the same accuracy level and the same expected con-
vergence rates as the conforming reference computations (Fig. 2a). Thus, the global
error of u), is not affected by using the mortar method instead of a direct connection
by shared degrees of freedom.

9.1.2 Two non-conforming patches with curved interface with internal C'-continuity

Our next example demonstrates the importance of Assumption 2(b), if an interface
has limited smoothness. We choose two NURBS patches with a curved interface
with initial degree pihi = 2, knot sequence £ = {0,0,0,0.5, 1, 1, 1} and control
points as listed in Table 1. The point (x, y) = (0.5, 0.5) corresponds to the parameter
& = 0.5 on the interface, where the curve has only C I_smoothness. A non-conforming
discretization with an element ratio of 2 : 3 along the interface is obtained by choosing
this ratio for the coarsest mesh and then performing uniform subdivision in both
patches. The same degrees are chosen in both patches. The maximal element diameter
h is alike in both patches; see Fig. 3.

In order to demonstrate the effect of the limited smoothness of y on the a priori
error in Sec. 7, we first perform computations for degrees 2 < p < 5 without reduced
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Fig. 2 Poisson equation: Comparison of error level and convergence rates for the discretization scheme
with straight interface and conforming knot sequences

Table 1 P91sson equat.10.n.: N 05 0.6 0.4 05
Control points for the initial
interfa(;e curlve wit'h an interior y 0 03 0.7 1
knot with C" -continuity

w 1 1 1 1

mmmmm  Dirichlet boundary condition
mmmmm Neumann boundary condition

Interface condition

®  Control points

Fig.3 Poissonequation: Discretization scheme with curved interface and an interior knot with C 1 -continuity
(left). Coarsest non-conforming mesh for this scheme with control points for the parameterization of degree

2 (right)
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(a) L?-error when multiplicity p — 1 of 0.5 is retained  (b) L?-error when multiplicity of 0.5 is raised to p.

Fig.4 L2-error for spline approximation of degree 2 < p < 5 of the normal derivative du/dv of u(x, y) =
sin 3x sin 2y on a spline curve y with C !_smoothness at knot =05

10° 10°
=0, NR, p=2 — t=1,NR, p=2 —
1072 1072 t=1,NR, p=3 —
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107" 10" -
1 0.1 0.01 0.001 1 0.1 0.01 0.001
Maximum element diameter /2 Maximum element diameter /1
(a) Mortar coupling using 7 = 0 approach (b) Mortar coupling using 7 = 1 approach

Fig.5 Poisson equation: Comparison of Lj-error level and convergence rates for the discretization scheme
with curved interface and an interior knot with C! -continuity. No reduction of continuity at internal knots

smoothness. The initial parameterization of y is rewritten with B-splines of degree p
by raising the multiplicity of the endpoints to p+1andof { = 0.5to p—1. The uniform
refinement uses an open knot sequence ®;, with endpoints of multiplicity p 4 1, knot
¢ = 0.5 of multiplicity p — 1, and additional simple knots of stepsize /& in both
intervals (0, 0.5) and (0.5, 1). We demonstrate in Fig. 4 that the orthogonal projection
of Vu - v onto the spline space of degree p has an L2-error of size O (h*/?), regardless
of the degree 2 < p < 5. Therefore, the order of approximation in Proposition 7.5
is not achieved for 3 < p < 5. This results in a defect of the consistency error Ej
and, finally, in a degraded a-priori error as can be seen in Figs. 5 and 6. The effect
for p = 3 is somehow damped for the L>-error in Fig. 5, but clearly visible for the
L°-error in Fig. 6. On the other hand, when we increase the multiplicty of ¢ = 0.5 to
p as described in Assumption 2(b) (at least for p > 3), then the optimal convergence
rate p + 1 for the a-priori error is recovered for all considered degrees and both cases
t = 0and 1, see Figs. 7 and 8. This clearly shows that the reduction of smoothness at
interior knots is needed in order to recover the optimal convergence rates.
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Fig.6 Poisson equation: Comparison of Lo -error level and convergence rates for the discretization scheme
with curved interface and an interior knot with C! -continuity. No reduction of continuity at internal knots
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(a) Mortar coupling using ¢ = 0 approach (b) Mortar coupling using ¢ = 1 approach

Fig.7 Poisson equation: Comparison of Ly-error level and convergence rates for the discretization scheme
with curved interface and an interior knot with C 1—continuity. Reduction of continuity at internal knots
according to Assumption 2(b)
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(a) Mortar coupling using ¢ = 0 approach (b) Mortar coupling using ¢ = 1 approach

Fig.8 Poisson equation: Comparison of Lo-error level and convergence rates for the discretization scheme
with curved interface and an interior knot with C l—continuity. Reduction of continuity at internal knots
according to Assumption 2(b)
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Table 2 Poisson equation: Control points for the initial interface curve with p = 3 and different internal
continuities

X 0.5 0.55 0.52 0.5 0.4 0.42 0.56 0.55 0.5 0.5
y 0 0.1 0.2 0.32 0.45 0.55 0.69 0.8 0.95 1
w 1 1.2 1.4 0.8 1 1.3 1.1 1.5 0.9 1

S ° b .

Q2 o mmmmm  Dirichlet boundary condition
L s Neumann boundary condition Cz
= Interface condition = Cﬂ
®  Control points o
. ® °
5 . O .
Cl
L] o

O L

I f J[ °F o °
Fig.9 Poisson equation: Discretization scheme with curved interface with initial order p = 3 and different
internal continuities (left). Coarsest non-conforming mesh for this scheme with control points for the

parameterization of degree 3 (right). The points at the interface with limited internal continuity are labeled
by €2, C! and C°

9.1.3 Two non-conforming patches with higher order curved interface with different
continuities

Our next discretization scheme defines two NURBS patches with a curved interface y
with initial degree p = 3, knot sequence E = {0, 0, 0,0, 0.3, 0.3,0.5,0.5,0.5, 0.7,
1, 1, 1, 1} and control points as listed in Table 2. At the points £ = 0.3 and £ = 0.7,
the interface curve is only C! and C?-continuous, respectively. At the point & = 0.5,
the curve is C%-continuous, and has a kink as can be seen in Fig. 9. The points on
the interface with reduced internal continuity are marked on the right side of Fig. 9.
With this example we demonstrate the importance of Assumption 2(b) for different
orders of smoothness and also include the treatment of points with C°-continuity as
explained in Remark 2.2(b).

A non-conforming discretization with an element ratio of 2 : 3 along the interface is
obtained by choosing a coarse decomposition with this ratio and subsequent uniform
subdivision, see Fig. 9. The same degree 3 < p < 5 is chosen for both patches. The
error of ||[u — upllo.o is shown in Fig. 11a, b for both spaces of Lagrange multipliers
(t = 0 or 1) and for different choices of the reduction of smoothness at interior knots
of E. The mortar method which employs reduced smoothness in the definition of the
discrete spaces Xj ; according to Remark 2.2 and Assumption 2(b) shows optimal
convergence (solid lines in 11(a) and (b)). For comparison, in computations labeled
by NR we perform no reduction of smoothness; i.e. the knot vectors ®, related to
the interface have knots 0.3, 0.5, 0.7 with multiplicities p — 1, p, p — 2, respectively.
The convergence rate is not optimal for all considered degrees 3 < p < 5. It seems
to be limited to O(h'?), which follows the mathematical reasoning in Appendix A.
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(a) No reduction of smoothness and N1 (b) Full reduction of smoothness and N2

Fig. 10 LZ-error for spline approximation of degree 3 < p < 5 of the normal derivative y = du/dv of
u(x,y) = sin3xsin2y on a spline curve y with a Co-point ¢=05a Cl—point ¢=03anda Cz—point
=07

An intermediate case for the reduction of smoothness is labeled N1, if the C O—point
at & = 0.5 is treated by the method in Remark 2.2, but no reduction of smoothness
is performed at 0.3, 0.7; then the convergence rate is optimal only for p = 3, but
deficient for higher degrees. Another case is labeled N2, if in addition to N1 we use
reduced smoothness at £ = 0.3, but not at £ = 0.7; then the optimal convergence rate
is obtained and the results cannot be distinguished by the eye from the solid lines.
It seems that the defect of the consistency error shown in Fig. 10 is damped, but we
have no analytical explanation yet. These results give further numerical evidence for
the a priori error estimate in Sect. 7 and at the same time indicate that it might be
sufficient to reduce the continuity in C° and C'-points. However, a reduction at all
initial internal knots is not counterproductive.

For a better understanding of the size of the consistency error Ej, in (42), Fig. 10
shows the L2-error of the orthogonal projection of Vu - v onto the full spline space
sp (®p) for 3 < p < 5. The labels NR, N1, and N2 indicate the partial reduction
of smoothness as explained before. No label is used for the solid line in Fig. 10b,
which shows the results where the reduction of smoothness at both knots 0.3 and 0.7
is performed according to Assumption 2(b) and the point £ = 0.5 is treated as in
Remark 2.2.

9.1.4 Discretization with ten patches and different kinds of intersections

Our final discretization scheme is with ten non-conforming patches, where seven T-
intersections and two star-intersections are present. A sketch of the patch layout is
given on the left side in Fig. 12. The interfaces are straight lines and the geometry is
waterproof, i.e., the parametrizations match along the interfaces. In the convergence
studies, every patch is uniformly subdivided by the same refinement factor and equal
degrees are used. The presence of T-intersections, where one patch boundary borders
two other patches, together with the additional knots in the patches with T-intersections
yields non-conforming meshes at most interfaces. In the initial mesh given on the right
of Fig. 12, no interior knots are present besides the additional knots at T-intersections,
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(a) Mortar coupling using ¢ = 0 approach (b) Mortar coupling using ¢ = 1 approach

Fig. 11 Poisson equation: Comparison of error level and convergence rates for the discretization scheme
with curved interface with initial degree p = 3 and different internal continuities. Reductions of continuity
at internal knots are labeled N2, N1, NR as explained in the text

mmmmm  Dirichlet boundary condition
s Neumann boundary condition

Interface condition

®  Control points

Fig. 12 Poisson equation: Discretization scheme with ten non-conforming patches and different kinds of
intersections (left). Coarsest non-conforming mesh for this scheme (right)
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o .gs
= 8
I
(a) Refinement factor of 4 (b) Refinement factor of 7 (¢) Refinement factor of 10

Fig. 13 Poisson equation: Sample meshes for the discretization scheme with ten non-conforming patches
and different kinds of intersections

which are resolved by the method described as NC2 in Remark 2.1. Three sample
meshes are given in Fig. 13 for a better depiction of the obtained non-conformity.
From a mathematical point of view there is no criterion for an optimal choice of
patches to be master or slave. However, experience in numerical simulations in [12,16]
suggests to use the patch with more elements as slave patch. The numerical results
for this case are given in Fig. 14. We obtain optimal convergence rates for all degrees
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(a) Mortar coupling using ¢ = 0 approach
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(b) Mortar coupling using ¢ = 1 approach

Fig. 14 Poisson equation: Comparison of error level and convergence rates for the discretization scheme
with ten patches and different kinds of intersections

tractions from exact solution

mmmmm  Dirichlet boundary condition

mmmmm  Neumann boundary condition

tractions from exact solution

Fig. 15 Elastic plate with hole: Sketch of geometry and boundary conditions

2 < p < 5 and for both choices of Lagrange multipliers M 12 ;»t =0o0r1,seeFig. 14a,
b. This shows that the proposed formulation is able to handle multiple interfaces with
different kinds of intersections properly. We also performed the same computation for
an inverted master/slave classification with essentially no changes.

9.2 Linear elasticity solved on an elastic plate with hole

@ Springer

In this example the differential equations for linear elasticity are solved for an
infinite plate with hole, where uniaxial tension is applied inx — F00. The mechanical
equilibrium on a domain Q c R? is given by

dive + f =0
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with the boundary conditions u|r,, = 0 and ¢ - n|r,, = g, where n is the outer normal
vector with respect to I'y. In the chosen planar linear elastic context with isotropic
constitutive law, the relations between stresses o, strains € and displacements u are
given by

o =Aitr(e)I +2ue and s:%(Vu—}—VTu) ,

where A and p are the Lamé parameters, I is the identity matrix and V is the gradient
operator. Accordingly, the saddle point problem (7) changes to: Find (u, L) € X x M
such that

a(,v) +by(v,2) = [ fdx+ [ vigds, veX,
bp(uvl'l/) :O, ILEM,

where X and M are vector valued extensions of the spaces used in Eq. (7). The bilinear
forms a(u, v) and b, (u, p) are given by

L

K
a(u,v)=Z/Q(Vv)Tadx and by, p) =Y ([ul, )y, .
k=1 k

=1

respectively.

For our computations, we limit the domain to finite size and apply the tractions of
the exact solution, which can be found e.g. in [2], as Neumann boundary conditions
on the relevant edges. Furthermore, we consider only one quarter due to symmetry
and apply the associated symmetry boundary conditions. Thus, we consider a domain
Q = {(x.y) € (—4,0) x (0,4) : x>+ y* > 1}, see Fig. 15. The known analytical
solution of this problem allows performing convergence studies for a complex stress
distribution and is thus commonly used for numerical studies, especially in the frame-
work of isogeometric analysis.

In the following, we study three different possibilities to discretize the domain with
NURBS patches. In all cases the geometry is modeled exactly. The accuracy of the
computations is assessed with the help of the L2-error norm |jo — o llo. which is
plotted over the maximal element diagonal . According to the theory of finite elements
[10], the slope in the double logarithmic diagram should be p, which is indicated by
the dashed lines in the same diagram. In order to allow a straightforward comparison
of the mortar results to the reference case, we use the same axes in all figures for this
example. The reference example for a conforming method of degrees 2 < p < 5is
provided in Fig. 17a.

9.2.1 Two patches with curved interface with internal C'-continuity and conforming
meshes

The first decomposition is with two NURBS patches with a curved interface with

initial order pin; = 2, knot sequence E = {0, 0,0, 0.5, 1, 1, 1} and control points as
listed in Table 3. At the point £ = 0.5, the interface y is only C!-continuous. The mesh
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Table 3 Elastic plate with hole:
astic prate with X —V2/2 -15 —25 -4
Control points for the initial
interface curve with an interior
. L. 2/2 1.5 3 4
knot with C l-contmulty y V2/
w 1 0.5 2
| mmmmm  Dirichlet boundary condition
mmmmm Neumann boundary condition °
| Interface condition
| ®  Control points
| [ ) LJ o
| °
°
)
X L

Fig. 16 Elastic plate with hole: Discretization scheme with curved interface (left). Coarsest mesh with

conforming discretization for this scheme (right)
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Fig. 17 Elastic plate with hole: Comparison of error level and convergence rates for the discretization

scheme with curved interface and conforming discretization
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Related error of Sigma vM, max:-5.54, min:-12.2546 Rolated error of Sigma vM, max:-4.2001, min:-12.3144

| -
35 S ~

. . Related error of Sigma vM, max:-3.151, min:-13.5059

(a) Coupling by shared degrees of (b) Mortar coupling using # = 0 ap- (c) Mortar coupling using ¢t = 1 ap-
freedom proach proach

Fig. 18 Elastic plate with hole: Logarithmic error of the von Mises stress for a subdivision factor of 20 and
order p =5

is chosen conforming in both patches. A sketch of this discretization scheme along
with the coarsest computed mesh is given in Fig. 16. Finer meshes for the convergence
analysis are obtained by uniform subdivision. This discretization is used to assess the
ability of the mortar method to capture the same approximation rate as conforming
finite element methods. A computation where the two patches are coupled by shared
degrees of freedom along the interface, is used as reference. These results are labeled
by conf. in Fig. 17a. The numerical results for the mortar method with Lagrange
multiplier space M ,’1 ;»t =0or 1, are given in Fig. 17b, c. While both methods yield
a lower accuracy level for coarse discretizations than the conforming method, they
seem to catch up in terms of accuracy for fine meshes as almost the same error level
as in the reference computations is obtained for small stepsizes /. Thus, the expected
convergence rates are obtained, even though the error level is higher for coarse meshes.
The mortar method does not improve the error as compared to conforming FEM, but it
is clearly competitive. We mention that the use of the mortar method does not primarily
lie in computations with conforming meshes, after all.

Another way of comparing the conforming FEM and the proposed mortar methods
is obtained by plotting the logarithmic error log(||oyy — szlM” /llova ) of the von

Mises stresses oyy = 012] + 0222 — 01102 + 30122 for a fixed discretization. We use
a subdivision factor of 20 and degree p = 5 in Fig. 18. In the stress error plot of
the reference computations (Fig. 18a) the largest error is inside the domain, while for
both proposed methods (Fig. 18b, c) the largest errors are at the end points of the
interface. This peculiarity can be explained as follows: In the conforming case, the
number of control points along the interface is equal on both sides of the interface,
i.e. ny; = np,. By using the endpoint modification for M}’l’l, the control points at
both endpoints of the slave patch become free parameters. This leads to a situation,
where the number n;,; — 2 of slave control points is smaller than the number of
master control points, which can result in a substantial increase of the consistency
error near both endpoints. As a simple work-around, we subdivide the first and last
two rows of elements in patch €2;. By doing so, the mesh turns into a non-conforming
mesh, where the number of interface slave control points is larger than the number of
interface master control points. This reduces the concentrated error at the endpoints
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Related error of Sigma vM, max:-5.3805, min:-12.1731 Related error of Sigma vM, max:4.2559, min:-11.7867
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Fig. 19 Elastic plate with hole: Mesh for one-sided interface end refinement and logarithmic error of the
von Mises stress for a subdivision factor of 20 and order p = 5

(a) Refinement factor of j = 5 (b) Refinement factor of j = 10

Fig. 20 Elastic plate with hole: Sample meshes for the discretization with curved interface with internal
c! -continuity and non-conforming mesh

of the interface significantly. A sample mesh is given in Fig. 19a. The corresponding
stress error plots are given in Fig. 19b, c.

9.2.2 Two patches with curved interface with internal C'-continuity and
non-conforming mesh

The second discretization scheme uses the same initial discretization as in Sect. 9.2.1,
but now non-conforming meshes are chosen. This is obtained by using a subdivision
factor of 2j + 1 along the interface in patch €2, and j in patch ;. This yields a
ratio of 2j + 1 : j elements along the interface. In the second parametric direction,
the subdivision factor is chosen in a complementary way in order to obtain a similar
number of elements in both patches. The patch €2, with the smaller stepsize along the
interface is chosen as the slave patch. The obtained meshes for a subdivision factor of
Jj =5 and j = 10 of this discretization scheme are given in Fig. 20.

This discretization is used to assess the ability of the proposed methods to use
discretizations with curved NURBS interfaces with limited internal smoothness and
strongly non-conforming knot sequences. The error norms of the global stress distri-
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Fig. 21 Elastic plate with hole: Comparison of error level and convergence rates for the discretization
scheme with curved interface and non-conforming discretization
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Fig.22 Elastic plate with hole discretized by two patches: Comparison of the CPU time in seconds for the
formation of the global stiffness matrix

bution computed using the Lagrange multiplier spaces M ,’1 ;» ¢ = 0,1, are given in
Fig. 21a, b. Both methods yield optimal convergence rates and the error levels are
comparable to the conforming case using shared degrees of freedom given in Fig. 17a.

Besides accuracy, also efficiency of the methods is studied. This is done by compar-
ing computational costs for the individual stages of the computations. Furthermore,
the stability of the methods is assessed by means of the condition number of the
global stiffness matrix. The results of Sect. 9.2.1 for the coupling by shared degrees
of freedom are used as reference. These results are labeled by conf.

The computational cost for the formation of the global stiffness matrix is compared
in Fig. 22, where the results are shown in CPU seconds on a contemporary dual core
notebook with 8 GB of RAM. The peaks in the diagrams are due to background
activity of the operating system. The entries are computed by optimal integration as
proposed in [18] and directly assembled into the sparse matrix format of Matlab,
whereby vectorized assembly is used. The computational cost for conforming meshes
given in Fig. 22a is lower than for the mortar methods (Fig. 22b, c), but they range in
the same order of magnitude. The difference occurs in the assembly process, when the
entries of the slave interface control points are assembled to master interface degrees
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Fig. 23 Elastic plate with hole discretized by two patches: Comparison of the CPU time in seconds for the
formation of the coupling matrices

of freedom according to (65). The excessive growth of computational costs in the fine
limit is attributed to limitations of RAM, which was restricted to 8 GB for this study.

The computational cost for the formation of the mass matrices as explained in Sect. 8
are given in Fig. 23 for both proposed mortar methods with M ;’l ;»t =0, 1. Thereis no
significant difference between both methods. In the conforming case, this cost is saved
since a direct connection by shared degrees of freedom is used. Note that the cost is
in the same order of magnitude as the cost for the formation of the global stiffness
matrix, besides the fact that the coupling matrices require the computation of a line
integral only, whereas the global stiffness matrix requires computations of a global
surface integral. However, there is some potential for a speed-up of the computation
of the entries n"z? i of the mass matrices in (60). First, the computation of the line
integrals in (60) uses the time-consuming iterative point inversion algorithm for the
mapping from the slave to the master patch, which is required in every integration
point. This routine could be written as an external routine in C or Fortran. Secondly,
we did not yet implement a fast method for the inversion of the Gram matrix of the
B-splines on the slave patch in order to compute the dual B-splines in (63), see also
Remark 8.3.

The computational cost for the solution of the global system of equations is given
in Fig. 24. There are no significant differences between the computations using shared
degrees of freedom (Fig. 24a) and both proposed mortar methods (Fig. 24b, c). The
computational cost for the solution grows almost linearly, as can be expected for the
used sparse matrix format. It is roughly two orders of magnitude smaller than the cost
for the formation of the stiffness matrix.

The influence of the proposed mortar methods on the sparsity of the global stiffness
matrix is depicted in Fig. 25, whereby the number of non-zero entries (nz) of the
stiffness matrix is given below the diagrams. The sparsity pattern of computations
using about 3200 elements are compared between coupling by shared degrees of
freedom and the mortar method. The upper left block represents the stiffness matrix

@ Springer



An isogeometric mortar method for the coupling... 921
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(a) Conforming mesh, coupling by (b) Non-conforming mesh, mortar (¢) Non-conforming mesh, mortar
shared degrees of freedom coupling using ¢ = 0 approach coupling using ¢ = 1 approach

Fig. 24 Elastic plate with hole discretized by two patches: Comparison of the CPU time in seconds for the
solution of the global system of equations

for the master patch €21, the lower right block is for the slave patch €2,. The sparsest
patternis clearly generated by using shared degrees of freedom, see Fig. 25a. The global
support along the interface of the dual B-splines used in the proposed implementation
in Sect. 8 generates a coupling between all interface degrees in the master patch.
This explains the quadratic structure of the upper left block, whereas the lower right
block of the slave patch has a banded structure. The nonzero entries in the upper right
and lower left corners appear by the substitution (65). The difference between both
choices of Lagrange multiplier spaces M ;l ; is quite small in this case: The number
of non-zero entries for + = 1 in Fig. 25c is about 0.5 % smaller than for t+ = 0 in
Fig. 25b). It can be observed in the very last rows and columns of the stiffness matrix.
The nonzero entries for ¢+ = 0 result from the interrelation between all interface control
points U; in the slave patch with both control points Uj and U,, at the endpoints of the
interface, see (65). This interrelation is reduced to only few interface control points
near the endpoints for ¢+ = 1, because most coefficients ; and §; in (65) are zero.
This advantage is only small for 2D-problems, but will be more pronounced for 3D-
problems. Moreover, in our planned extension of the mortar method by the use of an
h-dependent bilinear form by, , in our future work, we reduce all blocks of the stiffness
matrix to banded form by the application of locally supported “approximate duals”
instead of the dual B-splines.

The condition number of the global stiffness matrix is compared in Fig. 26 between
computations using shared degrees of freedom and the proposed mortar methods.
The results show that the condition number is not perceivably affected by using the
proposed mortar methods, which is an important requirement for robust and accurate
computations.

9.2.3 Discretization with ten patches and different kinds of intersections

In order to assess the ability of our method to deal with different types of geometry, we
use a discretization scheme with ten non-conforming patches with four T-intersections
and three star-intersections. A sketch of the patch layout is given on the left side in
Fig.27. The interfaces are straight and have infinite internal continuity, so Assumptions
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(a) Conforming mesh, coupling by (b) Non-conforming mesh, mortar (¢) Non-conforming mesh, mortar
shared degrees of freedom coupling using ¢ = 0 approach coupling using ¢ = 1 approach

Fig.25 Elastic plate with hole discretized by two patches: Sparsity pattern of the global stiffness matrix. For
the conforming mesh a subdivision factor of 28 and p = 4 is used (total number of elements is 3136). For
the non-conforming meshes a subdivision factor of 20 and order p = 4 is used (total number of elements
is 3280)

107 107 107
T 10 \ T 10 Tt
5 e 5 5
| £ £
g 107° ERS R
= = =
£ £ £
3 3 3
g 107° g 107° g 10°
2 2 ]
5 5 5
= conf., p=2 — = =
E 107 b conf, p=3 — Z 107 ERT
conf., p=4 —
conf., p=5 — ,
107 107 107
10 1 0.1 001 10 1 0.1 0.01 10 1 0.1 001
Maximum element diameter /1 Maximum element diameter / Maximum element diameter /1

(a) Conforming mesh, coupling by (b) Non-conforming mesh, mortar (c¢) Non-conforming mesh, mortar
shared degrees of freedom coupling using ¢ = 0 approach coupling using ¢ = 1 approach

Fig. 26 Elastic plate with hole discretized by two patches: Comparison of the inverse condition number of
the global system of equations

1 and 2(b) can be neglected. The geometry is waterproof, as the parametrizations along
the interfaces are matching. On the right side in Fig. 27 the coarsest initial mesh is
drawn, where the prolongation of all T-intersections as C°-continuous lines is already
included (type NC2 in Remark 2.1). In the convergence studies, every patch is refined
using a number of a - j + b elements, where the values of a and b are given in
Fig. 28a for each parametric direction within each patch. The refinement is performed
in a way that the lengths of the element spans are as similar as possible in the knot
vector under consideration of the prescribed element boundaries which arise due to the
prolongation of ending interfaces at T-intersections. The order of the basis functions is
chosen uniformly within the whole domain. Three sample meshes are given in Fig. 28
for a better depiction of the obtained non-conformity.

The error norm of the global stress distributions is given in Fig. 29. Both proposed
methods (Fig. 29a, b) yield optimal convergence rates. The error levels are slightly
higher than in the conforming case (Fig. 17a), where shared degrees of freedom are
used. Itis to be noted that in the conforming case the difference between the individual
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mmmmm  Dirichlet boundary condition \

l

mmmmm Neumann boundary condition A
( | Interface condition
®  Control points e ||
°
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L]
° LJ
L]
Y 4

Fig.27 Elastic plate with hole: Discretization scheme with ten non-conforming patches and different kinds
of intersections (left). Coarsest initial mesh with order p = 2 for this scheme, whereby the patches are not
refined except for the prolongation of ending interfaces at T-intersections (right)

=

(a) Initial non-conforming mesh (b) Refinement factor j = 5 (¢) Refinement factor j = 20

Fig. 28 Elastic plate with hole: Sample meshes for the discretization scheme with ten non-conforming
patches and different kinds of intersections. The applied refinement rule is given in a). All finer meshes are
obtained by choosing a factor j € N

element diameters 4 is smaller than in the case with ten patches, and thus naturally a
lower error level is produced.

The computational costs for the formation of the global stiffness matrix ranges in
the same order of magnitude as for the conforming case. The difference occurs in the
assembly process and grows with the ratio of interface degrees of freedom to domain
degrees of freedom, see Sect. 9.2.2. The same statements as in Sect. 9.2.2 can be made
about the computational cost for the formation of the mass matrix and for the global
solution.

The influence of the proposed mortar methods on the sparsity of the global stiffness
matrix is studied in Fig. 30. The sparsity pattern of computations using 3141 elements
are compared between both proposed mortar methods. The number of non-zero entries
for t = 1 is about 0.8 % smaller than for + = 0. It can be observed that the proposed
approach for t = 1 creates fewer interrelations between patches than for ¢+ = 0. Fur-
thermore, the interrelation within patches is less pronounced, see the banded structure
of the block in the center of the diagrams: For + = 0, there is an interrelation between
the control points at both ends of the interface (visualized by the square around the
banded structure). For r = 1, there is no such interrelation.
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Fig. 29 Elastic plate with hole: Comparison of error level and convergence rates for the discretization
scheme with ten non-conforming patches and different kinds of intersections
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Fig. 30 Elastic plate with hole discretized by ten non-conforming patches: Sparsity pattern of the global
stiffness matrix. A subdivision factor j = 5 and order p = 5 is used (total number of elements is 3141)
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(a) Conforming mesh, coupling by (b) Non-conforming mesh, mortar (¢) Non-conforming mesh, mortar
shared degrees of freedom coupling using ¢ = 0 approach coupling using ¢ = 1 approach

Fig. 31 Elastic plate with hole: Inverse condition number of the global system of equations. Comparison
between the conforming discretization of Sect. 9.2.1 and the discretization scheme with ten patches of this
section
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The condition number of the global stiffness matrix is compared in Fig. 31 between
computations using shared degrees of freedom and the proposed mortar methods. Apart
from very coarse meshes, the behavior of the condition number is very similar, both in
magnitude and in slope. No negative impact of the proposed coupling method on the
condition number can be detected. This shows that robust and accurate computations
are possible with the proposed mortar method.
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Appendix A

We give the proof of Theorem 7.4. The main idea of the proof is similar to the tech-
niques in [23] to show super-convergence of local spline projectors. The numerical
example in Sect. 9.1.2 demonstrates, that Assumption 2(b) is relevant in order to
achieve the optimal approximation order.

Proof We first prove (47). Letu € HI(Q)andv = W(uoF),where F : [0, 1] - R2
is a NURBS parameterization of y C 9<2, with degree ¢, smoothness at least C!*! and
knot vector ®. Since no h-refinement will be considered in the first part of the proof,
all constants C > 0 do not depend on 4. It will be convenient to work with the reduced
knot vector (¢;) which consists of all knots of ®, but assigns multiplicity 1 to all of
them,s0 {1 =0 < {» = 0442 < ... < {y = 1. We use the notation I; = (;, §i41)
with1 <i < N — 1 from now on.

By the trace theorem for smooth curves, we have v € H q+1/ 2(I,-) for every 1 <
i < N — 1. Moreover, the projector I" in (44) defines a spline v € 84 (®), such that

v—v; € H1(0,1) and DYv|; =0 forall i.
Note that the g-th derivative w = D?(v — vy) € L?(0, 1) has pieces
wl, =D%|, e H'*(I), 1<i<N-1,

and possible singularities at the knots ¢;.
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The difficult part of the proof is the split w = wj + wa, with global smoothness of
w; € HY2(0, 1) and local smoothness of

wyi=wal, € H'(), L= (G, ¢iv1), 1<i<N-—1L.

Then the imbedding H'(I;) c C(I;) allows us to define the jumps

di = wyi(Gi+) —w2,i-1(5i—), 2=<i=<N-1 (66)
The spline
N—-1 q
di(§ — &
(e = 3 L5 (67)
i=2 :

has degree ¢ and simple knots, so it is in H4(0, 1). It is defined to carry all disconti-
nuities of wy, such that we obtain global smoothness D7vy — wy € H 1 (0, 1) by local
smoothness in H!(I;) and continuity across &;.

We now provide more details on this splitting of w = D?(v — vy). Consider the
expansion of D?(v — vy) by means of Leibniz’ and Faa di Bruno’s formulas. By
collecting all terms with partial derivatives of u of order g, we obtain

wi =1 Y (F)'(F;)"? (D" u)oF, (68)
ri+ry=q

where we let Fy, F» denote the coordinate functions of F : [0, 1] — R2. By Assump-

tion 1(b), all factors w(F|)" (F;)"? are in %170, 1]. Combined with DUy e
H (), the trace theorem in [19, Theorem 5.5, p. 95] gives

w] € HI/Z(O, 1), |w1|Hl/2(0’1) <C Z |(D(rl'r2)M)OF|H1/2(0‘1)
ri+ra=q
< Cllull ga+1()- (69)
All other terms of DY(v — v1) contain partial derivatives of u of order less than or
equal to ¢ — 1 and derivatives of w, F}, F> up to order q. Therefore, by u € H g+l (2)
and analyticity of w and F on every I;, we have
wy = DI —v) —wi € H'(I), lwallggy < Clullgarigy. — (70)
Consequently, the jumps d; in (66) are bounded by
Idil < CUlwall gy + w2l g, _yy) < Cllullga+i)y,  2<i<N-2.

The numbers d; define the spline v, in (67) which is an element of H9(0, 1).
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Finally, the last piece in our splitting is the function
v3:=(@w—v))—vy € H1(0, 1). (71
In order to show global smoothness vz € H q+1/2 (0, 1), we observe that
Divy = w1 + DY(v —v1) — w; — D9vy = w1 + wy — D7vs.
The first term w is in H'/2 (0,1) and its H 1/2_seminorm has the bound in (69). The

second part wy — D7v, has global smoothness H L0, 1) as explained in (67). Its
H'/?-seminorm is bounded by

=
L

|wy — DqU2|H1/2(0’1) <C |wy — qu2|H1/2(1i)

i)

=
L

<C (lwal g2y + 1Dl g1 y) -
1

i

Because D?v; is constant on every interval /;, its seminorm vanishes. By (70) and the
(local) imbedding HY(I;) = HY2(I;), we obtain

N—-1
lwy = DUvalgir2ny < C Y Iwallgiryy < Cllull g o)-
i=1

(The constant C from (70) has grown by a factor N.) Therefore, we have shown the
g y
global smoothness v3 € H971/2(0, 1) and obtain the upper bound for its seminorm

[v3lgat1/2¢0.1) < Cllull ga+1(q)-

Now we obtain the error estimate (47) for any quasi-uniform refinement ©, of ©.
Since vy 4+ v € S9(®) can be ignored, the local spline projector in Proposition 4.2
provides the approximation

1D (v — TTp0)ll 20,1y = I1DY (03 — vl 20,1y < ChTTY 2T 03] gz o1y

< ChI2 7T lu| g1 o

forj=0and j = 1.
(b) A similar proof can be given for

n::ﬁ)koF:%((aVu)oF)-(voF)

in (49). We describe the required adaptations and leave further details aside. Especially
the last step of the error estimate for ITj requires more attention, because we use a
spline 7, outside of the space §9(®™), which is not reproduced by ITj.
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We start with the same steps as before. The trace theorem provides the local smooth-
ness n € H1~V2(I;) foE every | <i < N — 1. The projector I" in (44) is now chosen
to define a spline ; € S9(®™1), such that

n—mn € H7'0,1) and DY 'n|;, =0 forall i.

Note that the augmented knot vector ® appears here, and this fact requires that @,
should be a refinement of ®*. Then v = DI~ (n — n1) € L0, 1) is split into
W = Y| + Yo, with global smoothness of ¥; € H'/2(0, 1) and local smoothness of
Yo e H L(I;). The explicit definition of v uses all parts of the expansion of i with
highest partial derivatives of u, similar to (68),

_1 INT INT (r1,r2) o . o
V=2 3 (Fl)‘(FZ)Z((ozD L)Yy F) (o F).

ritr=q-1

The presence of Vu in the definition of iy implies that the same maximal order
q of the partial derivatives of u as in (68) appears here. All factors, including the
pullback of the normal vector v on y, are in C% [0, 1]. This implies global smoothness
Y1 € H'/2(0, 1), with a bound of the H'/2-seminorm as in (69). The remaining part
Yo = ¢ — i1 has local smoothness H L, by the same argument as in (70) and
the assumption o« € C? —L1(Q). This enables us to define the jumps c?i of Y, and a
corresponding spline of degree g — 1

= diE -t
m(E) = ; =

It has simple knots and is an element of H971(0, 1). As we concluded for v3 in (71),
the function 3 = (y — 11) — 12 has larger smoothness H7~'/2(0, 1) and satisfies

(31 ga-120,1) < Cllull ga+1(g)-
Therefore, we obtain the desired error bound
In3 — Tanall 2.1y < CR 23l a2,y < ChE 2 ull o1 -

Note, however, that 1, does not belong to Sa (®™1), so that ny # ﬁh 12 and an extra
consideration of its approximation order is needed. Here, the local definition of I,
allows us to draw the following conclusion: since 1 is a spline of degree g — 1
with knots ¢; of the original parameterization, the identity ﬁh m (&) = n2(&) holds
everywhere in (0, 1) except for intervals

Jni C (& —ch, & +ch), 2<i<N-1.
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The constant ¢ does not depend on h. The Lebesgue measure of the union of these
intervals is at most 2¢ N &, and the standard error analysis for 7, € C4~>1[0, 1] gives

172 — IAIh’IZ”LZ 0,1 = Ch1 1/2|Dq 1772|L°<’(0,1) = Ch1 1/2||“||Hq+1 Q)
0.1 (€2)
This completes the pI‘OOf of (49)

The upper bounds in (48) and (50) are directly obtained from the definition of Iy,
in (46). Indeed, for the L2-bound in (48), we use

1
/|u|y—l_[h(u|y)|2ds:/ b uo F — T, uo F)d,
% 0w

and a similar expression if u|, is replaced by A in (50). For the tangential derivative
in (48) we use

1 P YN ;oW
Duly)oF == WoF) =—|(WuoF) ——wuoF
T TW w
in comparison with

1 (1 ~ . '
D (Mp(uly)) o F = - <5 l'[h(wqu)>

= LA ((ﬁh(@qu))/— wT ﬁh(ﬁ) qu))
Tw

w

and obtain the desired upper bound from (47). O

Appendix B

We prove the uniform stability of the block M}, ; of the mass matrix in Proposition
8.1. For this purpose, we let © be an arbitrary open knot vector in [0, 1] and 7 be the
dimension of $7(®). We define the normalized basis functions

—1/2 A1

¢j=h; "2k oy =n"PBI 2<j<n—1,

of M" and S‘g (®) and let

Mo = (D), Vi) jk=2,..n—1-
Note that My, ; is obtained from Mg by diagonal scaling. For a quasi-uniform knot
vector ®j ;, the condition numbers of both matrices are comparable. Because the

matrices are banded, with bandwidth independent of ®, local quasi-uniformity is
sufficient to make the condition numbers of M, ; and M comparable.
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Proposition B.1 The condition number of My is bounded by k'/*c, where k, ¢ are the
constants in (15) and (30).

Proof We Qeﬁne the orthogonal projection Py : Y (®) —> M. By (20) we have
[L} = Py B? and therefore ¢; = Py ;. This implies that the matrix My has the
entries

1 I
mj,k=/0 ¢j1/fkd§=/0 @jdi d&,

so it is the Gramian matrix of the basis (¢; : 2 < j <n —1) of M. The result of the
proposition follows, if we can show that

n—1 n—1 2 n—1
ke dE < | dig| <D 4 (72)
j=2 j=2 j=2

holds for arbitrary coefficients d;. Let v = Z’;;% dih=V/ 2I§’;1. Then (15) implies

n—1 n—1
Y dF <P <) di
j=2 j=2
and (36) implies
1~ 1A
_ v dé i Pyvdé
¢l < sup Jo fvde_ sup Jo A Pwvds b,
N O Y I S T

where the last identity is a standard duality argument. Both results combined give (72).
O
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