AIMS Mathematics, 10(3): 7370-7395.
DOI: 10.3934/math.2025338
AIMS Mathematics Received: 08 December 2024

Revised: 24 February 2025

Accepted: 19 March 2025
https://www.aimspress.com/journal/Math Published: 31 March 2025

Research article

Optimized Schwarz waveform relaxation for heterogeneous
Cattaneo-Vernotte non-Fourier heat transfer

Feng Hu and Yingxiang Xu*

School of Mathematics and Statistics, Northeast Normal University, Changchun 130024, People’s
Republic of China

* Correspondence: Email: yxxu@nenu.edu.cn.

Abstract: The non-Fourier heat transfer in heterogeneous media is crucial for material science and
biomedical engineering. The optimized Schwarz waveform relaxation (OSWR) method is an efficient
approach for solving such problems due to its divide-and-conquer strategy. Despite the wave-type
nature of non-Fourier heat transfer, the short phase-lag time leads to more parabolic-like behavior. To
address this, in the OSWR method, we employed Robin boundary conditions to transmit information
along the interface. Using Fourier analysis, we derived and rigorously optimized the convergence
factors of the OSWR algorithm with scaled Robin and Robin-Robin transmission conditions. The
resulting optimized transmission parameters were provided in explicit form for direct application in
the OSWR algorithm, along with corresponding convergence factor estimates. Interestingly, the results
show that a larger heterogeneity contrast actually accelerates the convergence, rather than deteriorating
it. Furthermore, the OSWR algorithm with the Robin-Robin condition exhibits mesh-independent
convergence asymptotically. However, the presence of the phase-lag time is found to slow down the
convergence of the OSWR algorithm. These theoretical findings were validated through numerical
experiments.
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1. Introduction

Non-Fourier heat transfer refers to an intricate heat transfer process that occurs under extreme
conditions like high temperature or high pressure. This phenomenon deviates from the traditional
Fourier heat conduction theory and plays important roles in diverse scientific fields including
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biomedicine [1,2] and materials science [3—5]. The classical Fourier heat law, expressed as

or

q(x,1) = —« ax

states that any heat flux generated at a specific location is instantaneously felt throughout the medium,

where « is the thermal conductivity. However, this behavior is inadequate in certain scenarios, such

as heat transfer in micro-structures [3], because heat transfer involves irregular collisions between

microscopic particles, atoms, or phonons, and the average communication time between them is

non-negligible on this extraordinarily small time scale. Therefore, the Fourier law is insufficient to

fully capture the real physics of this process. To solve the problem, Cattaneo [6] and Vernotte [7]
independently proposed a modified heat flux principle,

q(x,t+‘r):—Ka—T, (1.1)
0x

which extends the Fourier law by introducing the phase-lag time 7 in the relation of temperature
gradient and heat flux. Physically, T represents the finite buildup time for the commencement of
heat flow in a medium. This implies that there is a time delay in the response of the heat flux to
the temperature gradient, and the thermal propagation speed Vk/7 is no longer infinite [8]. The phase-
lag time 7 can be determined by measuring the amplitude and phase as a function of the modulation
frequency [9]. As pointed out in the literature, the phase-lag time 7 is generally on a very small scale,
especially in the application of nanocomposites, for example in microseconds or picoseconds [10,11].
Taylor expanding (1.1) in 7 to the first order, and applying the energy conservation equation

oq(x,1) oT

ox P

one arrives at the Cattaneo-Vernotte (CV) equation

>’T LT _ >’T

_ g%t 1.2
oz T e T Pae (1.2)

where § = pic, and p and c denote the density and the heat capacity, respectively.

In this paper, we are interested in the non-Fourier heat transfer in multi-layer media, where 7 and 8
are discontinuous across the interface formed by adjacent media. To simplify the analysis, we consider
only the case where the defining domain Q is a bounded open domain in R? (d = 1,2, 3) consisting
of two layers occupied in € and €, i.e., Q= Ql U Qz and Q; N Q, = 0, and 7 and B are piecewise

constants in domain €,
(t1,81) in Q,
(T.B) = .
(12,2) in €.

The solution and the heat flux are continuous across the interface I' = 9Q2; N 9Q5:

oT
+ By

(91’12

0 oT
[Tl = Tilr — Talr = 0, [5{ = Bro ! =0,
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where T; denotes the solution in subdomain €2;, and »; is the normal vector pointing to outside of €2;.
To summarize, the CV model problem under consideration reads fori = 1,2 and j =3 —i:

T, 0T, O°T; .
Tiﬁ‘*‘g—ﬁim: i in Q; X (0,71,
Ti(x,0) = T} in Q;,
T; oy
%(x, 0) =T in Q,, (1.3)
Ti(x,t) = Ti(x,£) = 0 on T x (0, T,
oT, T,
— — =0 I'x 0,T].
ﬁ(’)ni—i_ﬁjﬁnj onI'x (0,T]

The above settings emerge in many applications, including biomedical treatment [12-15] and heat
conduction of composite materials [16—18].

It is crucial to numerically solve the heterogeneous CV Eq (1.3), as analytical solving is infeasible
due to the complex coupling condition on the interface and/or the intricate defining domain. Two
decades ago, Duhamel proposed a finite integral transform pair to solve the hyperbolic heat conduction
problem in heterogeneous media [19]. Recently, solving heterogeneous problems similar to (1.3) has
attracted significant attention. Singh et al. considered the second-order wave equation with piecewise
discontinuous coefficients and proposed to solve it using a compact difference scheme, achieving
second-order convergence in time and fourth-order convergence in space [20]. A hybrid numerical
method based on the Haar wavelet and finite difference was used to solve the telegraph interface model
with discontinuous coefficients [21]. Aiming to improve the performance near the interface, several
works have focused on the (fitted) finite element method for 1D or 2D non-Fourier bioheat transfer
models in multi-layered media, where optimal error estimates for finite element solutions in L, and
H' norms have been obtained [22-25]. Additionally, the finite volume method has been investigated
for solving the non-Fourier nonlinear heat conduction in a heterogeneous medium, where the thermal
conductivity and the heat capacity are temperature-dependent [26].

The CV model (1.3) is essentially a typical interface problem. Therefore, classical methods for
interface problems, such as the fitted finite element method and the immersed boundary element
method, can be applied, coupled with a promising time-stepping strategy. These methods form a
large-scale algebraic system over the whole defining domain and generally encounter the problem
of heavy ill-conditioning due to the parameter contrast between different media, which should be
further tackled by preconditioning [27,28]. In addition, discretizing the space domain monolithically
often leads to non-physical oscillations in the solution near the interface. Domain decomposition
methods are adaptive to tackle this issue since only homogeneous subproblems should be solved
iteratively. Among them, the optimized Schwarz method [29] attracted tremendous attention due to its
excellent performance, since Robin-type transmission conditions are involved and optimized toward
fast convergence. Maday and Magoules extended the optimized Schwarz method to solve diffusion
models in heterogeneous media, where a min-max problem was solved numerically to determine the
optimal transmission parameters [30]. Later, Gander and Dubois [31] derived the explicit expression
of the optimized transmission parameters in several different transmission conditions, as well as the
corresponding convergence rate estimates, which helped to find that the strong heterogeneity between
subdomains accelerates the convergence of the optimized Schwartz method. Similar results were also
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recovered by Gander and Vanzan for a more general problem: a diffusion-reaction diffusion coupling
model [32]. Note that when the model problem evolves in time, the optimized Schwarz waveform
relaxation (OSWR) method should be applied, which decomposes the large space-time problem into
homogeneous subproblems and solves them iteratively via transmission conditions, even adapts to
solving nonlinear problems [33]. For convection-diffusion problems with discontinuous coefficients,
the OSWR method was analyzed in detail in [34], see also [35, 36] for an OSWR coupled with
discontinuous Galerkin time stepping, where an energy analysis was used to determine the optimized
transmission parameters. We remark here that the OSWR algorithm for the homogeneous CV model
has been rigorously analyzed under the name of the telegrapher equation [37].

Motivated by the advantages of OSWR for solving heterogeneous problems, in this paper, we
aim at developing an OSWR algorithm for solving the CV model (1.3), which leads to heat
transfer subproblems on homogeneous media to be solved iteratively via well-designed transmission
conditions. We focus only on the case where the phase-lag time 7;, is on a small scale, which
corresponds to the non-Fourier heat transfer in composites consisting of multi-layered solid materials.
The transmission parameters involved in the OSWR algorithm with scaled Robin and Robin-Robin
transmission conditions are rigorously optimized. We note here that the Robin-Robin condition
provides more degree of freedom to improve the algorithm’s performance through solving a much
harder optimization problem, while keeping its implementation and computational cost at each iteration
the same as the scaled Robin condition. The corresponding convergence factor estimate reveals several
good properties of the OSWR algorithm: the stronger heterogeneity leads to faster convergence for
both transmission conditions, and the OSWR algorithm achieves mesh-independent convergence if the
Robin-Robin condition is applied. We comment here that several parallel-in-time strategies such as
the ParaDIAG [38], the parareal [39], or the unmapped tent pitching [40] algorithms can be applied to
solve this subproblem and lead to more efficient computation; however, this is beyond the scope of this
paper.

The rest of the paper is organized as follows. In Section 2 we describe the OSWR algorithm for the
CV model (1.3) and perform a Fourier analysis to find the convergence factor in the Fourier frequency
domain. In Section 3, we propose using the scaled Robin condition to transfer information between
subdomains and analyze the optimized transmission parameters. In Section 4, we consider a Robin-
Robin transmission condition and analyze the optimized parameters, as well as the corresponding
convergence factor estimate. The theoretical results are illustrated using numerical experiments in
Section 5, and we conclude in Section 6.

2. The OSWR algorithm

The defining domain Q of the CV Eq (1.3) can be naturally decomposed into two subdomains €2;
and €,. Specially, in each subdomain, only a homogeneous CV equation should be solved. Thus, we
propose to solve the interface coupling problem using the OSWR method: for n = 1,2, ..., iteratively
solve:
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’ry  ory Ty _
71 or? + ot _ﬁl Ox2 :fl anIX(OaT]’
T/(x,00=T, inQ,
160 =To inth 2.1)
oty o
Ey x,0)=T, in Q;,
BT, T Yy=0  onTx(0,T],
and
o*Ty;  oTy 0Ty ,
g Y TP =/ in € x (0,77,
aTg(x, 0)=T; inQ, 02
a—;(x, 0)=T2 inQ,
Bo(T3, TP =0 on T x (0,71,

where Tl.o,i = 1,2, are initial values on the interface I' X (0, 7] with I" = ﬁl N ﬁz, and B;,i = 1,2, are
transmission operators along the interface, which should be determined toward fast convergence of the
algorithm. Noting that, since the phase-lag 7; is on a very small scale, Eq (1.3) behaves more like a
parabolic equation. Since the Robin conditions are effective for parabolic problems in transmitting
information along the interface [41, 42], we specify the transmission conditions B,(7", Tg‘l) and
By(T4, Ti') as the following Robin-type conditions:

B0y, T + S T} = =20, TS + STy onT x(0,T], (2.3)
B20,, T + STy = —B10, TV +S,T)™" onT x (0,T], (2.4)
where S;,i = 1, 2, are operators on the interface. Once converged, we have in matrix form
I Si||Bi0nTi| _|=L Si||B20n,T> (2.5)
I S|| T I S|| | '

where the limit lim,,_,., T} = T; is used. Reformulating (2.5) as
I 8i|([BidnTi] [T 0][B:dnT2]) _
-7 S\ T 0 I|| T |

shows that if S| and S, are chosen such that the coefficient matrix 1s invertible, the

S 1]
-7 S,
transmission conditions (2.3) and (2.4), once converged, will recover the interface condition in (1.3).
Extending the solution by zero for ¢ < 0, the Fourier analysis* can be used to describe the convergence
of the OSWR algorithms (2.1)—(2.4), and the operators S| and S, can then be determined toward fast
convergence through optimization. Though the techniques also apply to high-dimensional problems,
to well illustrate the analysis, we focus here only on a one-dimensional example. When extended to

higher dimensions, a Fourier transform in multiple directions (e.g., two directions for two-dimensional

*Since the time ¢ must be positive, it is natural to perform a Laplace transform with a complex frequency. However, justified by [43],
these two transforms are equivalent in analyzing the OSWR method. Thus, for ease of analysis, the Fourier transform is adopted here.
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problems) should be performed, resulting in a more complex optimization problem to be analyzed. We
then assume that the subdomains are infinite one-dimensional domains: € = (-0, 0) and Q, = (0, o).
Highlighted by [44], the infinite domain assumption only slightly affects the optimized transmission
operators §;. Performing Fourier transforms with frequency k in the time direction on the governing
equations in (2.1) and (2.2), respectively, gives, for k € K,

1 KT (x, k) + kT (o, k) = B10. T (x,k) =0 x € (=00, 0),

. . . 2.6
1ok T (x, k) + kTS (x, k) — B20T5(x, k) =0 x € (0, ), (2.6)

where the homogeneous governing equation f = 0 is considered, which means that we are analyzing
the error equation, and K represents the set of Fourier frequencies involved in the calculation: K =
K- UK* with K™ = [~kpae, —kmin] and K* = [kpin, knaxl, Where k,,;,, and k,,,. should be estimated
according to the mesh size and the boundary conditions applied. Similarly, Fourier transforming the
transmission conditions (2.3) and (2.4) gives, for k € K,

(B10; + 1 (kNTT(0, k) = (Bad, + 01 (k)T (0, k),

o o 2.7
(B20x — 2 (k)T5(0, k) = (B10, — 02(k)T17'(0, k),
where 07,1 = 1,2, are Fourier symbols of §;. Solving (2.6) one finds
Ti(x, k) = Ale™™,  Th(x, k) = Aje™™*, (2.8)

where 4; = /%2“]‘ and A7 and A’ depend on k. Inserting Eq (2.8) into Eq (2.7), we get

An_ _182/12-'_0-1 n—1 n _ ﬁl/ll_O-Z An—]
YU Bii+o T Blh—on

which allow us to establish the following relation:
A} = p(k, 1, B2 T1, T2, 01, 0)AY i = 1,2,

where the convergence factor

By =0 Bidi — 0
Bili+o1 By + 0y

p(k,B1,B2,T1,T2,01,02) =

For ease of mathematical analysis, we would like to consider only the case 7 := 71 = 75, which would
greatly simplify the analysis while keeping the analytical result still applicable. We thus define

1= \Bid; = \Bady = V=7k2 + ik,
and the convergence factor simplifies to

VBl \Bid-o
\/ﬁ_1/1+0'1 \/ﬁ_z/l'i'(]'z.

p(k,B1,B2,01,07) =

Choosing
o= 0'(1”” = \Bd, 0= 0';”” = \/,8_1/1 (2.9)
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leads the convergence factor to p = 0 for all k, which means the OSWR algorithms (2.1) and (2.2)
converge in two iterations. However, the corresponding transmission operators S ;,i = 1,2, are nonlocal
and expensive to use, so we aim to find their local approximations that are easy to apply. We note here
that if 0,71 = 1, 2, are real numbers, it is easy to check that |p(k, 81, 82, 071, 0)| 1s an even function in k,
thus one can approximate o; by a real constant p; and determine the optimal transmission parameters
P1, p2 by minimizing the modulus of the convergence factor over all positive frequencies

min max |o(k '
p1.p2€R keK+ |p( :B1: 2, 1, p2)|

3. Optimized scaled Robin transmission conditions
Guided by (2.9), we choose

o1(k) = \Bap,  oa2(k) = \Bip, (3.1)

where p is a constant to be determined by

min ?;%Z(PR(]C, P> V), (3.2)
with ) )
(@a—p)y+>b
pR(k7 pa V) = )
V@a+pv? +b*- J(a+ L) +D?
v = \/ﬁi? describes the coeflicient contrast in the heterogeneous media, a and b are the real and

imaginary parts of A(k),

2k \/Tk2 HENTR + 1

a = b = —

’ 2
2Tk + k VTR + 1 V2 ¢

In the setting (3.1) the Robin constant p is scaled by +/5;_;, hence the name “’scaled Robin”.

Theorem 3.1. For positive p > 0, pg(k, p,v) < 1 for all frequencies k € K*, that is to say, the
OSWR algorithms (2.1) and (2.2) converge for all positive p. In addition, the min-max problem (3.2)
is equivalent to

min max pr(k, p,v). (3.3)

Proof. The proof of the first assertion is shown by the inequality: for p > 0,

(@a-pP+b

0 < prlk, p,v) < ——————
Pr(k, p,v) @+ pl+b?

For the second assertion, it is easy to check that pg(k, p,v) < pr(k, —p, v) for positive p > 0. Moreover,
we have pr(k,0,v) = 1 > pr(k, p,v) for p > 0. Thus, it is sufficient to consider the min-max problem
(3.2) for positive p, i.e., the second assertion holds. m]
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Lemma 3.1 (Restricting the range of p). If p ¢ [w laZ, + D2, \ak,, + bfmx], then p is not a solution
Ofthe min-max PrOblem (3.3), where i, = a(kmin)) Umax = a(kmax), byin = b(kmtn), and byqy, = b(kmax)-

Proof. Highlighted by Theorem 3.1, we only need to consider the positive p > 0. Taking the derivative
of pg in p, it shows

dpr __(va@ + p(* + 1)a® +v(p* + bPa + b’ p(v = 1’)(v + D*(@® + b* - p?)

= (3.4)

6 3 21 Hh2 )2 2

p (P22 +2apy + @ + b2)3((a2 + B2)V2 + 2apy + p?) o) Crtidapvip )V;zapwp
Since a, b, and v are all positive, we can deduce that aa'i; <0if p < (Ja;, + bfnm Hence, pp is a
decreasing function in p, and cannot attain its minimum for p < /a2, + b2 because decreasing p

would increase pg for all k € K*. For p > +/aZ,. + b2, a similar analysis can be performed, too.

, 2 2
mm + bmm’ max + bmax] o

Next, we need to analyze the maxima of pg(k, p,v). We claim that pg(k, p,v) attains its local
maximum at either k,,;, or k... However, the complicated expression of pz makes it impossible to
analyze the maximum directly. We thus aim to analyze with the aid of an approximation of pg. Using
Taylor expansion we get, for small 7,

Thus we conclude that the solution of (3.3) must lie in the interval

Then, replacing a and b in pg with a,,, = by, = gives an approximate convergence factor

a:@—ﬁ% + 0,
2 4 (3.5)
b—@ ﬁ% 0
= + ) +0(1).
r
2

(aapp - p)2 + bgpp
\/(aa,,p + pv)? + bgpp \/(aapp + ’—3)2 + bgpp

The following theorem shows the approximation error.

p;lgpp(k’ )2 V) =

Theorem 3.2. (Approximation error) There exists a constant C depending on the parameters k, p, and
v but independent of T such that the following estimate holds:

lor(k, p,v) = p”" (k, p,v)| < Cr. (3.6)

Proof. Using Taylor expansion in 7, one finds

7+0(1%), (3.7)

(a-pP+b \/ (aapp = P)* + by, . V2p(v + 1)(pv + k)k?
2 2
(a+pv)y*+b (dapp + pV)* + b, 4\/192 — \2kp + k(p2v2 + V2kpy + k)

[S1[3%)

— p)? + b? (@app = P)* + b3 + D(P? + kv)k3
@=pP+ _ \/ PPy VIO D@ ey
(@+5)*+b (@app + 7)* + b7, 4\/17 — \2kp + k2 +‘/7PV+kV2)2
Multiplying (3.7) by (3.8), a simple calculation leads to the desired result (3.6). O
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Lemma 3.2. The convergence factor pg(k, p,v) achieves its maximum at either ki, or ky.. in an
asymptotic sense of T small, more precisely,

max pr(k, p,v) = max{py” (knin, s V)s PR Kimaxs s V)} + O(T). (3.9)

Proof. Taking the derivative of p},”” in k directly gives

opR” v+ 1DP2p0? —v+ Dk3 = 2p°0% —v+ D) Vk = V2(ptv = EBW)p

O [ Rz VBRpy + B k2 + 4V3Rpy + 4p2)

Investigating the signs of 9o}, we conclude that py”(k, p, v) decreases in k monotonically for k €

[kmin» p*] and increases in k monotonically for k € [p?, k,uq.]. Hence p;’f P must achieve its maximum at
either k,,;, or k... Consequently, (3.9) follows from an application of Theorem 3.2. O

Recall that in the CV model (1.3), the phase-lag time 7 is very small, and in the following analysis,
we will regard k,,;, and k,,,, as the local maximum points of pg.

Theorem 3.3. (Solve by equi-oscillation) For small T, the min-max problem (3.3) is solved by equi-
oscillating the convergence factor pg at the two endpoints k,;, and k.,

pR(kmin’ D, V) = pR(kmaXa )28 V)- (310)

In addition, the solution p* is unique.

Proof. Using Lemma 3.1 one finds that (3.3) is equivalent to the following min-max problem:

min @w@@nw) G.11)
e N Vo] S

Forall p € [, la?, + D% \ak,, + b,zmx], using (3.4) we get

0 0
PR s o) > 0, LR (s pov) < 0.

op op

Therefore, increasing p will increase pg(kyin, p,v) and decrease pg(kpar, p,v) for p €
Nad, + b AJak, + bgmx]. Noting as well the following facts:

/ 2 2 [ 2 2
PR (kmin’ Arin + bmin’ V) < Pr (kmux’ Qnin + bmin’ V) ’
PR (kmin’ V a%mx + b%mx’ V) > PR (kmaxa \[ a%mx + b%nax’ V) >

we conclude that there exists a unique p* satisfying the equi-oscillation Eq (3.10), and we thus arrive
at our assertion. O
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Theorem 3.4. (Optimized scaled Robin transmission conditions) For sufficiently large k.., the unique
solution p* to the equi-oscillation problem (3.10) has the following asymptotic expression:

Pt =24k K, (3.12)

min

which leads the convergence factor pg to the following estimate:

Vamin(v + 1)

2 1 1
max pa(k, p',v) = 1 - i+ Olen): (3.13)

21y

1
Proof. Guided by numerical tests, we make the ansatz p = C,k,,,. Using asymptotic expansion for
kinax large, one finds
amin(v + 1)2

Prllmins pov) = 1= 2V T 2D 4ot 1 Okt (3.14)
C PV

and

2
GO s ot
:

pR(kmax» P V) =1-

_1
Matching the coefficients of k,,,, in the above two equations leads to the solution p* as shown in (3.12).
Inserting (3.12) into (3.14) we arrive at the desired result. |

Remark 3.1. The convergence factor estimate (3.13) reveals that a large coefficient contrast v leads to
1

a larger coefficient of the term k., which ultimately results in a smaller convergence factor estimate.
In other words, a stronger heterogeneity contrast leads to faster convergence of the OSWR algorithm.
In addition, by taking a limit as v — 1, the result degenerates to that for CV equations defined on
homogeneous media, i.e., 31 = ;. This is a new result that has not been published publicly.

Remark 3.2. The phase-lag 7 is implicitly contained in a(k,,;,), and thus it enters both the optimized
parameter (3.12) and the convergence factor estimate (3.13). Noting that the function a(k) decreases
in T, we conclude from (3.13) that a relatively large phase-lag T will slow down the convergence of
the OSWR algorithm. Specifically, for T = 0, the analysis degenerates to the case of a heterogeneous
Fourier heat conduction problem, which is investigated in [45] using an equi-oscillation principle
and numerical optimization. In contrast, we advanced the investigation using the asymptotic analysis
technique, which allows us to establish the equivalence between the min-max problem and the equi-
oscillation problem, tackling the challenge introduced by the phase-lag and providing the optimized
parameter in explicit form that is ready to use in applications. More interestingly, the obtained
convergence rate estimate allows us to reveal the effects of heterogeneity contrast, as shown in
Remark 3.1.

4. Optimized Robin-Robin transmission conditions

We now consider the following parameter setting:
a1(k) = B, 02(k) = Big.

AIMS Mathematics Volume 10, Issue 3, 7370-7395.
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where p, g are constants to be determined by

min max orr(k, p,q, V), 4.1)

P-q€R ke

with the convergence factor

Va-pP+b  a-gP+b
{CR RN PR

prr(k, p,q,v) =

In this case, the subdomain problems use different Robin transmission parameters, hence the name
“Robin-Robin”.  Unlike solving by two-point equi-oscillation for the scaled Robin condition, since
two free parameters are involved, the min-max problem (4.1) will be solved by three-point equi-
oscillation, which is of course more challenging. To tackle this issue, we decompose the two-variable
optimization problem into two sequential optimizations of single variable, and analyze them using
asymptotic analysis together with an appropriate convergence factor approximation.

Theorem 4.1. For all p,q > 0, the convergence factor pgr(k, p, q,v) < 1 for all frequencies k € K*, i.e.,
the OSWR algorithms (2.1) and (2.2) converge. In addition, the min-max problem (4.1) is equivalent
to

i . 4.2
min max pre(k, p,q,v) (4.2)

Proof. The first assertion is justified by the following inequality:

Va-—pP+0 Vla-qP+b
V@+pP+b2 a+q)?+b>

Now we consider the second assertion. It is easy to check that for any fixed g and p > 0, pgr(k, p, q,v) <
orr(k, —p, q,v). While for any fixed p and g > 0, prr(k, p, q,v) < pre(k, p, —q,v). If both p and g are

negative, we clearly have pgr(k, p, q,v) > 1. Moreover, because of %(k, 0,9) < 0 and %(k, p,0) <
0, we find that (p, g) = (0, 0) cannot solve (4.1). To sum up, the second assertion holds. O

I.

0< pRR(k’ y2%’8 V) <

Lemma 4.1. (Restricting the range of p and q) The solution (p*, q*) of the min-max problem (4.2) must
be contained in [Qol(kmin)’ Qpl(kmax)] X [()DZ(kmin)’ QDZ(kmax)]’ where QD](]C) and QDZ(k) are deﬁned as

(@ + b))V = 1) + (@ + b)) (v + 12 + B2(v — 1)?)

k) =
@1(k) S

4.3)

(@ + b1 —v) + (@ + bY@ + 12 + B2(v — 1)?)
pa(k) = P :

Proof. A direct calculation shows

dpore _ V(@ —qP +b*(v+ D(p(® +da® —ap)v + (@® + b*)(a - p))

I ((a+ pv)? + b} @ = pt + b7 | enee

(4.4)

and the root of h(p) := p(a® +b* —ap)v+(a*+b*)(a— p) is ¢, (k) defined in (4.3). Noting that for v > 0,
1(k) > 0 for any k >k, thus for p < ¢(k.in), decreasing p increases the convergence factor pgg for

AIMS Mathematics Volume 10, Issue 3, 7370-7395.



7381

all k € [kyin, kimax], and for p > ¢1(k,u4,), increasing p increases the convergence factor. To conclude,
the best p for minimizing pgg must be contained in [¢1(kin), ¢1(kimax)]. A similar discussion shows that
the best parameter g for minimizing pgg must belong to [¢;(kyin), ©2(Knax)]- O

Similar to the analysis for the scaled Robin condition, an approximate convergence factor is
needed for analyzing the local maximum points. We thus introduce the following approximation of

pRR(k’ p’ Q9 V):

\/(aapp - P)2 + prp \/(aapp - Q)z + bzpp

@app+ PV2 + B [y + D2 + 02,

where a,,, and b,,, are defined below (3.5).

app

PRrr (k, Y28 v) =

2

Theorem 4.2. (Approximation error) There exists a constant C depending on the parameters k, p, and
v but independent of T such that the following estimate holds:

|pRR(k9 D4, V) - p;[;ep(k9 p.q, V)l < CT'
Proof. The proof is very similar to that for Theorem 3.2. O

Lemma 4.2. For small 7, the convergence factor prr(k, p, q,v) asymptotically achieves its maxima at
kimins Kmax o1 k = pq i.e.,

max pgg(k, p, g, v) = max {pj’{;” Kinins D> G> V)s P (kinaxs P> @5 V), 3 (K, D, G, V)} +0(7). (4.5)

Proof. Taking the derivative of pyy (k, p, g, v) in k gives

app

. Op .
slgn% = sign((k — pq)g(k)), (4.6)
where

g(k) =2(v = D(pv — @k? + 2k + V2(=g* — pg(v* — 4v + 1) — pPD)k

47
—2p%¢*(v = D(pv — q) Vk + V2p*¢Pv. @0

Investigating g(k) defined in (4.7), one finds from (4.6) that pj‘é’ep have two interior minimum points
ky > ki > 0 and a unique interior maximum point k = pq. Thus, Pry must achieve its maximum at
one of the following local maximum points: ki, Kinax, and k. The asymptotic result (4.5) then follows

from Theorem 4.2. O

Now, we are ready to solve the min-max problem (4.2) by equi-oscillating the three maxima at kj;,
kmax, and k, which can be analyzed by following the idea in [32], with different details. First, we derive
the equi-oscillation at the two endpoints.

Theorem 4.3. The solution (p*, q") to the min-max problem (4.2) must satisfy the equi-oscillation at
kmin and kmax,

pRR(kmim P*, q*’ V) = pRR(kmax’ P*, 6]*, V)~ (48)
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Pl"OOf. It is not hard to check that for (P’ CI) € [901 (kmin)’ ©1 (kmax)] X [SOZ(kmin)a ‘102(kmax)] one has

aPRR(kmin, D.q,V) >0, apRR(kmin’ P.q,V) >0,
dp dq

apRR(kma)n D, Q) < 0’ 0pRR(kmax’ D CI) < 0
dp dq
Thus, increasing p or ¢ would increase prg(kin» P> g, v) and decrease prr(kiax, P> g, v) simultaneously.
While at k = k it holds that

P —
Slgn pRR(k, p’ q’ V)
dp

P —
51gn pRR(k9 pa q9 V)
dq

= sign(p — ¢ (k)),
= sign(q — ¢x(k)),

which is hard to be directly applied because gol@) and 902(%) are different. Noting from Theorem 4.2

the fact that pgr(k, p, q,v) = pir (k, p, g, v) + O(7), it is easy to find

app app

8pRR (E’paq,v) . al)RR (%’p,qav) . VZP‘I(pV_q)
= —sign = sign BT T

sign

p Py + pg(1 —v)|.
We thus conclude that pgg(k, p, g, v) has opposite monotonicity in p and g for sufficiently small .
Now the convergence factor pgg can be improved until equi-oscillation is achieved as follows. Without
loss of generality, we assume pgr(kpin, P> 4, V) < Prr(kmax, P> q,Vv) and consider the effect of varying
parameters p, g on the convergence factor pgg. Note that the analysis starts from p < ¢ for fixed ¢, and
we make no assumption on pRR(E P>q,V).

We first consider increasing p gradually. Noting that increasing p will decrease both pgr(k, p, g, v)
and pgr(kyaxs P5 g, V), and simultaneously increase pgrg(kynin, P, g, v) (see the left panel of Figure 1), if
in this process it always holds that pRR(%, P,q,V) < Prr(kmaxs P> q, V), then when pgr(kpin, P, q,v) =
POrrkmaxs D> q, V) 1s reached, the target result is achieved, as shown in the right plot of Figure 1.

PrR
<
PrR

s
e ]

. . . .
k k

Figure 1. The evolution sketch of the convergence factor pgg as increasing p for p < g.
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If the target result is not attained in the previous operation, there are two possibilities: the first
is, for p < ¢, that pRR(%, P,q,V) > prr(kmax> P> g, v) happens at some p before the equi-oscillation
at the endpoints, and the second is that even when p increases to g (i.e., p = ¢), it still holds that
Pr&Kknins P+ 4. V) < PrRKipaxs P-4 v) and prr(k, p, q.v) < prr(kmax P. g, v). For the first possibility, we
decrease g gradually such that pRR(%, P>q,V) = Prr(kmaxs P»q,v) and p < g hold. Now, we return to
the previous operation and continue increasing p. If prg(k, p, ¢, v) > prr(Kmax» P, g, V) occurs again in
the process of increasing p, we decrease g again, as mentioned above. For the second possibility, we
analyze the case p = g. Noting that

Op k. p,q.v) 0 O*par (K, p, q,v)
op - op?

=0*+ V2v—v+ DO+ V2v+1)° > 0,

together with Theorem 4.2, we conclude that pRR(%, P, q,v) achieves its local minimum in p in an
asymptotic sense. Now we continue increasing p such that p > ¢. In this process, increasing p will
increase both pggr(kmin, p, q,v) and pRR(%, P, q,v), and simultaneously decrease prg(kinax, P> g, V) (se€
the first panel of Figure 2), if we have pgr(kuin> P> 4, V) = Prr(Kiax> P> Q> V) = pRR(%, P, q,v) (see the
third panel of Figure 2), and then the convergence factor has been improved.

PrR
PrR

Prr

k

Figure 2. The evolution sketch of the convergence factor pgg as increasing p or g for p > gq.

AIMS Mathematics Volume 10, Issue 3, 7370-7395.



7384

If pRR(%, P> q,V) = prr(kimax, P> g, v) 1s achieved for some p before the endpoints equi-oscillation, we
then fix the current p and increase the other parameter ¢ to improve the convergence factor, as sketched
in the second panel of Figure 2. If it always holds that pgr(k, p, ¢, v) < Prr(kmax, P» ¢, v) in this process,
we arrive at our result when pggr(kpin, P> ¢, V) = Prr(Kiaxs P» ¢, V), as shown in the third plot of Figure 2.

Otherwise if pRR(E P> 4,V) > prr(kmaxs P» g, v) In the process of increasing g for g < p, we gradually
decrease p such that pRR(%, P>q,V) = Prr(Kmax»> P> ¢, v) holds. Then we still need to continue increasing
g and repeat the operation mentioned above.

We claim that in the process of continuously improving the convergence factor, prgr(kpin> P> g, V) =
Prr(kmax» P» g, v) must be reached, since when p is approaching ¢, (k,..,) or g is approaching ¢,(kyuax),
noting that both ¢;(k,.,) and ¢,(k,..) tend to infinity for sufficiently large k.., we must have
ORR Kpins P> @5 V) > Prr(Kmaxs P> g, V). At the same time, the convergence factor pgg is surely improved
until equi-oscillation at the endpoints, and the max,,. «,..] &g 15 decreasing along the process. m]

Theorem 4.3 shows that the solution to the min-max problem (4.2) must satisfy the endpoints equi-
oscillation pggr(kpin, P> 4, V) = PrR(Kinax» P> g, v), Which determines via the implicit function theorem the
relation between parameters p and ¢, i.e., ¢ = g(p).

Lemma 4.3. The function q = q(p) determined by the endpoints equi-oscillation (4.8) decreases
strictly in p € [()Dl(kmin)’ ()Dl(kmax)]*

Proof. For ease of discussion, we define F(p, q) := prr(kmins P> g, V) and F1(p, q) := prr(kpmaxs P> G, V).
Then, there must exist a pair of values (p, ¢) such that F(p,q) := Fi(p,q) — F2(p,q) = 0 from (4.8).
Since F(p, g(p)) = 0, taking the derivative in p by the chain rule gives

dF(p,q(p)) _ dF(p,q(p)) — dF>(p,q(p)) _ OF, — 0F, + oF, - 0F,

=0,
dp dp ap PP ()
which reveals
oF, OF oF, OF
R e I el B (4.9)
dp  dp)[\dq  dq
Analyzing the signs of each term gives %—’;‘ > 0, 66% > 0 and 66_1;2 <0, ‘% < 0, and we then conclude
that ¢’'(p) < O for any p € [¢1(kmin), ©1(kmax)], thus g(p) is a strictly decreasing function in p. i

Lemma 4.3 shows that the two-parameter min-max problem (4.2) can be reduced to a single
parameter one, which could be solved by equi-oscillation at two points, say k and Ky, as shown later.
In addition, we can restrict the free parameter p to a more narrow interval [¢~(¢2(kax)), @1 (kmax)]s
where the term ¢~ (¢2(knax)) is calculated from the restricted interval of g.

Now the monotonicity of pre(k, p, ¢(p),v) and prr(kmax, p»g(p),v) in p should be investigated,
which is used to solve the min-max problem

min max{pRR(%a P Q(p), v)’pRR(kmaxa P Q(P), V)} (410)
I’E[q_' (<P2 (kmax))’ﬁcl (kmax)]

Lemma 4.4. At both k = ke and k = k, the convergence factor Prr(k, p,q(p),v) achieves its
local maxima in p at the endpoints of [q‘l(goz(kmaxl),gol(kmax)]. At k = k the convergence factor
orr(k, p, q(p), V) attains its local minimum in p at ¢(k).
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Proof. Define F,(p,q(p)) = prr(kmax, P>q(p),Vv) as in the proof of Lemma 4.3. Analyzing the
monotonicity of F,(p, g(p)) in p by directly using the derivative of F,(p, g(p)) is difficult, so we just
compute the derivatives at the endpoints of [¢~! (02 (Kiax)), @1 (kmax)] TESPECtively,

dF2(q_](‘)02(kmax))’ ()02(kmax)) _ aFZ(q_]((p2(kmax))9 QDZ(kmax))
dp - p
oF -1 kmax s kmax re o —
20 5 D 2lne)) (7 o) < 0

and
dFZ(QDI(kmax)a Q(()Ol (kmax))) — aFZ(‘:OI(kmax)’ q(‘pl(kmax)))

dp dp
OF kinax), Kmax ’
4 Z(QDI( ;qq«ol( )))q (‘pl(kmax)) > 0.

Hence we conclude that F,(p, g(p)) is decreasing near p = ¢ '(¢2(kmay)), While near p = ¢ (Kyax),
F>(p, q(p)) is increasing, which shows the assertion at k..
For the rest of the assertion, we now define F(p,q(p)) = pgrr(k, p,q(p),v) and explore the

monotonicity behavior of F(p,q(p)) in p. Taking the derivative of F(p,q(p)) in p, one finds
dF(p.q(p))

s 1 n p v
into two cases: p > ¢(k) and p < ¢,(k). When p > ¢,(k) (i.e., g(p) < ¢,(k)), one finds

=0if p = 901@) (at the same time g = q((p](E)) = 902@)), which separates the problem

dF(p.q(p)) _ OF(p,4(p)) , IF(p,q(p)
dp B op dq

q'(p) >0,
hence F(p, gq(p)) is strictly increasing for p € (¢1(k), ©1(kmax)]. While for the second case p < ¢;(k)

(i.e., g(p) > p2(k)), F(p, q(p)) is strictly decreasing for p € [q~' (¢2(kyax)), 901(%)) since

dF(p.q(p)) _ 9F(p,q(p)) , IF(p,q(p))
dp B op dq

q'(p) <O0.

We then arrive at our assertion at k. O

Next, a simple analysis shows that, for different values of v, the best transmission
parameters (p*, g(p*)) are located at different regions determined by p > ¢;(k) and p < ¢;(k), see
the following lemma.

Lemma 4.5. Forv > 1, the optimized parameter pair (p*, q(p")) to the min-max problem (4.2) satisfies
q(p) < ¢1(k;v) < p. Forv < 1, the optimized parameter pair (p*, q(p*)) satisfies q(p) > ¢1(k;v) > p,
where we use @;(k;v) to clearly show the dependence of ¢; on v.

Proof. By the definitions (4.3) and (4.4) of ¢; and ¢», it is easy to conclude that ¢,(k;v) = @, (k; %).
Thus, when v > 1 it holds that <p2(%; V) < goz(%; %) = <p1(%; v), since ¢, (k; v) is decreasing in v:

Opa(k;v) a* + b? a*(v+ 1) +b*(v-1)

-1]<0.
dv 2a \ \J(@+ D) (@@ + 172+ b2 - 1))
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In addition, we recall the expression of the convergence factor

Va=-pP+b  a-qp)+b

,DRR(k7 pa Q(p)’ V) =
Via+ pv)? +b? \/(a +42y2 4 g2

and noting the assumption v > 1, we find that by swapping the parameters p and g(p), we get a larger
convergence factor

pre(k, p,q(p),v) < pre(k, q(p), p, V).

Thus, for v > 1 the optimizer can only be obtained for p > g(p). To compare p and ¢;(k;v), noting
the proved fact that increasing p would increase ore(k, P> 4q(p),v) for p > g(p), and the montonicity of
pre(k, p, g(p), v) in p is determined by the sign of p— ¢, (k; v), we infer from the proof of the case p > g
in Theorem 4.3 that p > gol(k, v). This proves the first assertion and g(p) < goz(k, V) < tpl(k, V) < p
holds. The second assertion for v < 1 can be obtained in a similar fashion. O

Remark 4.1. Lemma 4.5 shows, for the min-max problem (4.10), that we are urged to consider only
the case v > 1, and the other case v < 1 reduces to the former one by swapping the value of p and q(p)
and replacing v by % For v > 1, the min-max problem (4.10) is equivalently reduced to

min  max{F(p,g(p)), F2(p,q(p))}- (4.11)

$1 (E) <p=¢1(kmax)

Theorem 4.4. (Solve by equi-oscillation) For v > 1 and ki large enough, the parameter pair (p*, q*)
with p* > q* determined by equi-oscillating the convergence factor pgg at k and k., i.e.,

prr(k, P, q(p).v) = prrlknass P, 4(P), V), (4.12)
is the unique solution to the min-max problem (4.11).

Proof. Indicated by Lemma 4.5, we only need to consider the case p > ¢;(k;v) > g(p). To solve
the min-max problem (4.11), we compare the values of F (p,q(p)) and F z(p q(p)) (the convergence
factor evaluated at k and knayx) at the endpoints of the searching interval [¢; (k) ©1(kpmax)] of p. Before
proceeding with this, we need to expand ¢ (k,..,) for sufficiently large k.,

5v2—8v+5 2(v-Dr? ( 1 )
kmax = kmax +0—].
01 (Kmax) - 1) \/? . 2

Based on this result, we find the values at the right boundary ¢, (k,.,,) of p indicated by Lemma 4.4:

\/Q(Qol(kmax))zT +1 + 0( 1 )
2 2 K )
V(@1 (Kkpa))*T + v

1 1
F2(Q01(kmax) Q(Spl(kmax))) - = + 0 (k2 ),

max

F(@1kmar)> @01 (kinar))) =

which show that FZ(QOI (kmax) Q(‘Pl (kmax))) < F(()Ol (kmax) Q(‘Pl (kmax))) for kmax large enough In addltIOIl
it is easy to check that F 2((p1(k) (pz(k)) > F (gol(k) goz(k)) Hence, the solution (p*, ¢g*) to the min-max
problem (4.11) is determined by the minimum of the intersections between F(p, ¢(p)) and F»(p, g(p)).
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Now, to end the proof, we only need to show that the intersection of the above two functions is unique.
To do this, we define L(p) := F (p q(p)) — F2(p, q(p)) and recall ¢’(p) < 0 by (4.9). Direct calculations

show that &= — 63 >0 and F 2 < 0 for any p > ¢ (k). These findings indicate that
dL OF OF OF OF
— =t - 2|q(p) > 0.
dp dp dp \dq dq

We then conclude that L(p) is strictly increasing in p for p > ¢;(k), starting from a negative value
and strictly increasing to a positive value. The uniqueness of the interaction between F(p, ¢(p)) and
F>(p, g(p)) has arrived and f(p*,q(p*)) = F,(p*,q(p*)) defines the unique solution to the min-max
problem (4.11). O

Theorem 4.5. For v > 1, the min-max problem (4.1) is solved in an asymptotic sense of k.. large by

. V2(v-1) 1 24amm(v +1) 1
p = S

2v viv—1) 4.13)
* 2’Cl”’lll’l‘} 24v((amm + bi’lll’l)(v + 1) + 2V(amm B bl%’llﬂ)) k_Z
q - V- 1 W(V _ 1)3 max»
and the corresponding convergence factor pgg satisfies the following estimate:
1 2 v+ 1) \au, _1
max p(k,p",q",v) = wr D kméx O(kinax). (4.14)

Kinin <k<Kinax viv—1)

Proof. Based on Theorems 4.1, 4.3, and 4.4, Lemma 4.3, and Remark 4.1, we only need to show that
the optimized parameter pair (p*, g*) solves the equi- oscﬂlatlon problem (4.12). For v > 1, guided by

numerical investigations, we make the ansatz p = clkmax+czkmax andg = c3— c4kmax Using Lemma 4.2

one then finds k pq = CZC'3kI71ax + (C1C3 - 0204)kmax C1€y4. Applylng these ansatz in pRR(kmm’ P9, V)
0rR Kma> P» ¢, v), and pre(k, p, g, v) and expanding for large k.. gives

(C3 - amm) + b2

PRR(kmimP, q, V) = \/ i 2

(C3 + Apinv)? + b~

mln

4.15)
@ v+cat, (v—1)—b% v —cDap, +c3b>. (v—1))v+ Deg 1 1 (
( min 3 mzn( ) ( min 3) 3 mm( ))( ) 4km2x O(kmézx)’
\/(Ci - amm) + b%,lm((ammv + C?)z + bfnm )§
(k ) — \/ECZ +1
1Y% maxs P> 4>V) =
K c%v2 + V2w + 1 4.16)
s .
_ ci(v+ 1D)2cv —2¢, — \/iczv + \/i) k,;éx L0 (k;u%x)
242 = V2¢y + 1(A2 + V2cpv + 1)2
and
- 2 +1) -1 _1
puat,p gy = - - UL Dl 4 ok, “.17)

Now, equalizing (4.15)—(4.17), that is, matching the first two terms, noting the conditions v > 1 and
c1,C2,C3, ¢4 > 0, we arrive at our result (4.13), and (4.14) follows. m]
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Remark 4.2. The convergence factor estimate (4.14) shows that the OSWR algorithm with the Robin-
Robin transmission condition achieves mesh-independent convergence if the mesh size is not too large.
This is a property that cannot be reached by the scaled Robin condition, since the requirement of p = q
in the scaled Robin condition deviates significantly from the optimum (4.13). Additionally, similar to
Remark 3.1, one can conclude that a large heterogeneity contrast v leads to faster convergence of the
OSWR algorithm. Besides, the Robin-Robin transmission also applies to homogeneous media B, = 5>,
however, loses the mesh-independent convergence. In fact, the results in Theorem 4.5 cannot be directly
applied since p* and q* are singular at v = 1. Using a similar but much simpler analysis, the optimized
parameters for v = 1 are obtained as
s 1003 !
P =28y ke, q = 275 K
and the corresponding convergence factor estimate is
max  pgr(k, px, gx,v) = 1 — 2%aiink;,§x +0 (k,;ix) .
Konin <k<kymax

Remark 4.3. Our analysis of the Robin-Robin condition simplifies to the standard Fourier heat
conduction in composites when T = 0, as shown in Remark 3.2 for the scaled Robin condition.
Additionally, the introduction of the phase-lag t also slows down the convergence of the OSWR
algorithm, as indicated by the convergence factor estimate (4.14). However, in contrast to the
significant slowdown in convergence caused by a relatively large phase-lag when using the scaled
Robin condition, the phase-lag only has a very small effect on the convergence of the OSWR algorithm
when the Robin-Robin condition is applied. This is due to the mesh-independent convergence property
of the Robin-Robin condition, which relies solely on the heterogeneity contrast between different media.

5. Numerical experiments

In this section, to illustrate our theoretical results, we perform several numerical experiments for
our model problem (1.2) on the space-time domain QX (0, 7] = [-1, 1] X (0, 1], with nonhomogeneous
Dirichlet conditions at x = —1 and x = 1. The domain Q is decomposed into two nonoverlapping
subdomains Q = Q; U Q, with Q; = [-1,0) and €, = (0, 1] according to heterogeneous media. If not
specified, we consider only the case where the heterogeneous parameter v > 1(8, > ). To discretize
the model problem in each subdomain, we use the Crank-Nicolson difference scheme for temporal
discretization, and the centered finite difference method in space. The model problem is solved using
the OSWR algorithm, starting from a random initial guess on the interface {0} X (0, 7] (such that all
the possible frequency components are present) and stops if

n+l

& -

n+1

g -4

) b

max{ Oo} <1078,

Using the numerical experiments, we would like to justify the following concerns.

1) Does the asymptotic formula (3.12) ((4.13), resp.) well predict the optimal parameters to be
applied in the scaled Robin (Robin-Robin, resp.) condition?

2) The Robin-Robin condition leads the OSWR algorithm to a mesh-independent convergence
behavior (see Theorem 4.5), while the scaled Robin can only lead to mesh-dependent convergence
(Theorem 3.4).
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3) Larger heterogeneity contrast leads to faster convergence, for both transmission conditions, as
indicated by Theorems 3.4 and 4.5.

4) The phase-lag time 7 deteriorates the algorithm’s performance: the larger the phase-lag T is,
the slower the OSWR algorithm converges, as indicated by Remarks 3.2 and 4.3. However, the
Robin-Robin condition is more robust to the phase-lag time than the scaled Robin condition.

To examine the first concern, let 7, = 7, = 0.001, 8; = 0.0001, and 8, = 0.5. We consider our
model problem (1.2) with the exact solution [23]
15
— (- Dfe™  if x<0,
T(x,t) = 3 5.1
—4x* sin(z) if x>0,

which is also used to determine the initial functions Ty, T, and the source term f. To check the
usefulness of our prediction, for the scaled Robin transmission condition, we sample the parameter
p near the optimized parameter p* in (3.12) and count the number of iterations required by the OSWR
algorithm, with a similar process for the Robin-Robin transmission condition. We then plot the required
number of iterations in Figure 3. The results show that for both transmission conditions, our asymptotic
predictions are very close to the numerical optimal. The difference may be attributed to the application
of Fourier analysis in time, see [46] for more details.

20

oo

1o

501
451

16 g
40}

35

o=

iterations
N

30

25

L L L L L L 20k L L L L L L L L
0 5 10 15 20 25 30 35 1 2 3 4 5 6 7 8 9
p q

Figure 3. Number of iterations corresponds to the optimized parameters (red %) compared
with other parameter values. The scaled Robin condition is on the left, and the Robin-Robin
condition is on the right. A uniform mesh of size Ax = At = 0.002 is applied.

To justify the second concern, we still consider the model problem (1.2) with the exact
solution (5.1). The phase-lag time is again set as 7; = 7, = 0.001, with the parameters 5; = 0.0001,
B> = 0.04. For different time step sizes At, we record the number of iterations required by the OSWR
algorithms (2.1) and (2.2) and present them in Table 1. From these results, one easily finds that the
Robin-Robin condition converges much faster than the scaled Robin condition. More importantly, the
number of iterations required by the Robin-Robin condition does not vary as the mesh size decreases,
implying the mesh-independent convergence behavior as predicted by Theorem 4.5.
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Table 1. Number of iterations required by the OSWR algorithms (2.1) and (2.2) to reach a
tolerance of 107° for different mesh size At .

At L L €T T T
32 o4 128 256 512

Scaled Robin 11 13 13 15 17

Robin-Robin 9 9 9 11 11

We now look at how the heterogeneity contrast v influences the convergence behavior. To this end,
we still consider the exact solution mentioned above and set 7, = 7, = 0.001. Now, we fix 8; = 0.0001
and vary 3, such that the heterogeneity contrast v varies. In Figure 4 we plot the relative error reduction
as a function of the number of iterations, where we see that for both the scaled Robin and Robin-Robin

transmission conditions, larger heterogeneity contrast requires a smaller number of iterations, as shown
in Theorems 3.4 and 4.5.

v=10 v=10
- — —v=20 - — —v=20
v=40| -1 v=40||
—&— v=80 —&—v=80

relative error
>

relative error
>

0 5 iter;t?ons 15 20 0 2 4 Giterationss 10 12 14
Figure 4. For different heterogeneity contrast v, the relative error reduction is shown as a
function of the number of iterations for the OSWR algorithms (2.1) and (2.2) when using a
uniform mesh of size Ax = At = 0.002. Left: the scaled Robin condition; Right: the Robin-
Robin condition.

To illustrate the last concern, we still consider the exact solution (5.1) with 8; = 0.002 and 8, = 0.5.
Table 2 and Figure 5 show the number of iterations required by the OSWR algorithms (2.1) and (2.2)
for different phase-lag time 7, which indicates that for both transmission conditions a larger phase-lag
time would lead to a deterioration of the convergence: the larger the phase-lag time, the slower the
algorithm converges, as indicated by Remarks 3.2 and 4.3. In addition, the Robin-Robin condition
outperforms the scaled Robin for all phase-lag 7, especially when the phase-lag is relatively large,
showing its robustness to the phase-lag over the scaled Robin condition. However, we do not observe
a phase-lag independent performance for the Robin-Robin condition. This is because, in our opinion,
the mesh size used is not small enough such that the asymptotic regime in (4.14) is reached.
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Table 2. Number of iterations required by the OSWR algorithms (2.1) and (2.2) is shown
using scaled Robin and Robin-Robinconditions with a uniform mesh of size Ax = At =
0.002, for different phase-lag times 7.

T Scaled Robin Robin-Robin
0 17 11
0.0002 19 13
0.0004 23 15
0.0008 31 19
0.0016 50 24
0.0032 130 35

140

—<— Scaled Robin

Robin-Robin

iterations

Figure 5. The plot of the number of iterations shown in the Table 2 as a function of the
phase-lag 7.

In addition, though our analysis is based on the assumption 7, = 7,, the theoretical results still hold
for heterogeneous 7. To illustrate this result, we still consider the exact solution (5.1) with 8; = 0.0001
and 3, = 0.04. Setting S| = VBp(t1)I and S, = B p(12)I in the scaled Robin and S| = Bop(r1)T
and S» = /Big(12)I in the Robin-Robin conditions, we collect the number of iterations required by
the OSWR algorithms (2.1) and (2.2) in Table 3, which shows the effectiveness of our algorithm in
solving problems with heterogeneous phase-lag 7.

Table 3. Number of iterations required by the OSWR algorithms (2.1) and (2.2) to reach a
tolerance of 107° for different mesh size At when 7; = 0.001 and 7, = 0.0005.

At L L L T N

32 64 128 256 512
Scaled Robin 11 13 13 15 16
Robin-Robin 9 9 9 11 11
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6. Conclusions

We propose to solve the heterogeneous non-Fourier heat transfer problem using the OSWR method,
where two types of Robin transmission conditions are proposed because the phase-lag time 7 is
generally small. We have rigorously optimized the convergence factors obtained using Fourier analysis
for both transmission conditions through asymptotic analysis. The results reveal several interesting new
findings: for both conditions, the large heterogeneity contrast benefits the convergence; notably, the
OSWR with the Robin-Robin condition is asymptotically mesh-independent, while the OSWR with
the scaled Robin condition is not; more importantly, compared to standard Fourier heat transfer, the
phase-lag time slows down the convergence speed, especially when the phase-lag time is relatively
large, which poses a challenging topic for further investigation, particularly when the mesh size is
relatively large.
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