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Abstract

We propose a new solution methodology to incorporate symmetric local absorbing boundary conditions
involving higher tangential derivatives into a finite element method for solving the 2D Helmholtz equa-
tions. The main feature of the method is that it does not requires the introduction of auxiliary variable
nor the use of basis functions of higher regularity on the artificial boundary. The originality lies in the
combination of CY continuous finite element spaces for the discretization of second order operators with
discontinuous Galerkin-like bilinear forms for the discretization of differential operators of order four and
above. The method proves to limit the computational costs than methods based on auxiliary variables as
soon as the order of the absorbing boundary condition is greater than three or the order of the numerical
scheme is greater than two. The article includes the numerical analysis of the discrete discontinuous
Galerkin variational formulation. Numerical results show that the method does not hamper the order of
convergence of the finite element method, if the polynomial degree on the boundary is sufficiently high.

Keywords: Interior Penalty Galerkin finite element method, Local absorbing boundary condition

Contents

1 Introduction 2

2 Interior penalty finite element formulation in 2D 3
2.1 Definition of the C%-continuous finite element Spaces . . . . . . . . . . .o it 3
2.2 Derivation of the interior penalty Galerkin variational formulation . . . . . .. ... ... .. ... 4
2.3 Well-posedness and estimation of the discretisation error . . . . . . . . . .. .. .. ... ... ... 6
2.4 Analysis of the computational costs . . . . . . . . .. L L 6
2.5 Interior penalty formulation for terms with odd tangential derivatives . . . . . .. ... ... ... 7

3 Interior penalty finite element formulation in 3D 7
3.1 Local absorbing boundary conditions in 3D . . . . . . . ... Lo Lo 7
3.2 Definition of the C%-continuous finite element spaces . . . . . . . . . . .. o 9
3.3 Definition of the interior penalty Galerkin variational formulation . . . . . . . . ... ... .. ... 10

4 Analysis of the interior penalty formulation in 2D 10
4.1 Associated variational formulation for infinite-dimensional spaces . . . . . . . . . .. ... ... .. 10
4.2 Analysis of the associated variational formulation . . . . . . .. . ... oo 11
4.3 Analysis of the discrete discontinuous Galerkin variational formulation . . . . .. . ... ... ... 15

5 Numerical experiments 16

Email address: kersten.schmidt@math.tu-berlin.de (Kersten Schmidt)

Preprint submitted to Computers & Mathematics with Applications March 26, 2015



1. Introduction

We consider a second order partial differential equations in the connected Lipschitz domain Q € R?,
d = 2,3 with symmetric local absorbing boundary condition (see [24, Eq. 3.14] and [46]), which reads for
d=2

J
dyu+ > (—1)70%(a;00u) = g, (1)
j=0

on a closed subset I' of the boundary 9 for smooth enough function «; on I'. Here, 9, and Or denote the
normal and tangential (surface) derivatives on I', 9, := v -V, r = 7V, where n is the outer normalised
normal vector on I and 7 the normalised tangential vector. Then, J € Ng U {—1} is the order of highest
(second) derivatives, and the condition has given names for special cases of J. For J = —1 it is called as
Neumann, for J = 0 as Robin and for J = 1 as Wenizell boundary condition [3, 9, 15, 17, 18, 55, 56]. The
symmetric local absorbing boundary conditions in three dimensions take a similar form, see Chap. 3.1.
Here, we also discuss a special class of non-symmetric local absorbing boundary conditions.

Local absorbing boundary conditions (1) are stated for example on artifical boundaries of truncated,
originally infinite domains, to approximate radiation or decay conditions. Then, the functions «; corre-
spond to the partial differential equation outside §2 and a better approximation is obtained by pushing the
artifical boundary further to infinity or by adding further terms, , increasing J. An overview over those
conditions, which are in the context of wave propagation problems also called transparent or non-reflecting
boundary condition, see [20, 30].

If a possibly bounded subdomain correspond to a highly conducting body in electromagnetics the
fields can be computed approximately by a formulation in the exterior of the conductor with so called
surface or generalised impedance boundary conditions on the conductor surface [26, 33, 42, 51, 52, 60].
Similar impedance boundary conditions have been derived for thin dielectric coatings on perfect con-
ducting bodies [4, 8, 16, 40] or for viscosity boundary layers in acoustics [48]. For thin layers inside the
domain impedance transmission conditions as maps between Dirichlet and Neumann jump and mean are
derived [34, 36, 39, 45, 49], even for microstructured layers [14] for which T is usually taken as mean-line.

The derivation of these local ABCs is often by asymptotic expansion techniques or a truncation of
Fourier series, where at least for the rigorous error estimates the boundary I' and the local structure,
hence, the functions «; are assumed to be smooth. The local ABCs may be applied in each smooth
part for piecewise smooth boundaries I, e. g., domains with corners, or for piecewise smooth functions
a; which may have jumps. In this case the higher surface derivatives dha;0f are not necessary weak
derivatives on the whole boundary T’ and corner conditions [53] have to supplement the ABC. To our
knowledge these conditions have not been mathematically analysed so far and we restrict ourselves to
I' € C* with ring topology and «; € C*°.

With these assumptions the weak form of (1), after j-time integration by parts of the j-th term along
I' is given by

J
/ayqurZajaf;uaf;vda(x) :/gvda(ac). (2)
r r

=0

It includes only surface integrals and no boundary terms appear on points of lower smoothness. If the local
ABCs are taken for the Helmholtz equation with homogeneous Neumann boundary conditions on 9Q\T
we can write a variational formulation as: Seek u; € Vy := H'(2) N H’(T) such that

J
as(ug,v):= /Q (Vuy - Vv — k*u ) do + ZAQjG%uJ Hvdo(x) = (fr,v) YveVy, (3)
=0

where f; corresponds to the source terms.

If only second derivatives are present, i.e., for the Neumann, Robin and Wenttzel conditions, a
numerical realisation with usual piecewise continuous finite element methods is straightforward. For
J > 2, the usual finite element spaces are not any more contained in the natural space Vj of the



continuous formulation. Even so the use of trial and test functions with C'/~V-continuity (at least)
along I" [23, 24] or auxiliary unknowns [21, 22] have been proposed local ABCs with higher-derivatives
than two have rarely been used.

In this article we propose as an alternative nonconforming interior penalty finite element method for
the usual continuous finite element spaces of at least order J — 1, in which for each j > 2 in (1) additional
terms on the nodes of the boundary I" appear (Section 2). For fourth order PDEs a similar approach has
been introduced by Brenner and Sung [12]. Some local ABCs of higher order do not take the symmetric
form (1) and incorporate surface derivatives of odd orders. For this case we derive the additional terms
in Sect. 2.5. Symmetric local ABCs and a class of non-symmetric local ABCs in three dimensions and
the related interior penalty formulation will given in Section 3. The numerical analysis of the numerical
method proposed in the article will be presented for the case of local symmetric ABCs in two dimension
in Section 4. It relies on analytical results of such conditions given in [46]. The theoretical convergence
results of Section 5 are validated by a series of numerical experiments in Section 5.

2. Interior penalty finite element formulation in 2D
For the derivation of the interior penalty formulation we need the following regularity result.
Lemma 2.1. Let uy € Vy be solution of (2) with infyer |ay| > 0. Then, uy € C(T).

Proof. The proof is a simple generalization of the proof of Lemma 2.8 in [46] from constants «; to
aj € C°. O]

2.1. Definition of the CO-continuous finite element spaces

The presented non-conforming finite element method is based on a mesh M; of the computation
domain Q (see Fig. 1) consisting of possibly curved triangles 7, and curved quadrilaterals Qp, which

are disjoint and which fill the computational domain, , Q@ = [Jx m,, K. Each cell K in Tn or Qp can

be represented through a smooth mapping Fy from a single reference triangle K ora single reference
quadrilateral K, respectively. We denote £(Mp,T') the set of edges of My, on T', N'(Mp,T) is the set of
nodes of My, on I' and A (e) is the set composed of the two nodes of the external edge e. Furthermore,
we define the union of all outer boundary edges and the union of all cells as

Iy = U e=T)\ U n, Q) = UK:Q\ U

e€E(M),,T) neN (M, I) KeM, eCE(Mp)

The edges £(Mp,,T') of My, are possibly curved, and for the analysis we assume that they resolve exactly
r

b

r= |J e

ecE(My,,T)

Furthermore, we assume that each edge has counter-clockwise orientation and can be represented by a
smooth mapping F, from the reference interval (0,1). The mesh width h is the largest outer diameter of
the cells

h:= max diam(K).
KeMy

We are going to define the discretisation space. First, we denote K areference quadrilateral or triangle,
respectively, and € denotes cither one edge of K or the reference interval. Furthermore, we denote P (K )
the space of polynomials of maximal total degree p for the reference triangle K and of maximal degree p
in each coordinate direction for the reference quadrilateral K. The space P (K ) can be decomposed into
interior bubbles, edges bubbles to one of the edges and the nodal functions. The space of interior bubbles
for the reference triangle is P, (K, 0) := {v € P, (K ) U]y = 0} and the one of the edge bubbles related

to an edge ¢ in K is given by }P’p(f(,e) ={veP (K) Ulpine =0, (U, W) 2y =0 VW € Pp(K,0)}.

w



Now, let p be a function assigning each cell K € M, and each edge e € £(M;,,T") a polynomial
order p(K) or p(e), respectively, which are all positive integers and p(e) > p(K) if e C K. We denote
p = mingen, P(K) > 1 and pr := min.cg(aq,.1) P(€) > p. To define the local solution space we denote
by M, (K) the set of those neighbouring cells K in M, \{K} which have a common edge with K and
by £(K,T) the edges of K which are on the domain boundary I'. We take as local polynomial space in
K the space of polynomials with maximal degree p(K) on the reference element (in each direction for
a quadrilateral) and with possibly additional edge bubbles related to neighbouring elements and edge
bubbles related to boundary edges,

Pp(K) = {Uh S COO(K) : 'Uh|K o FK € PP(K)(Flle) U U ]P)min(p(K),p(K’))(szlKv Fgl(?ﬂfl))
K'eMp(K)

U U Po(e) (Fr' K, Fgle)}.
ec&(K,T)

Note, that the respective space on the reference element K is a subset of Pos( K)([A( ) for some p*(K) >
p(K). Here, p*(K) is the polynomial degree to represent the basis functions on K. It is larger than p(K)
if p(K') is larger for one of the neighbouring elements K’ € My, (K) or if a edge bubble function related
to a higher polynomial order on a boundary edge has to be represented.

Then, we define the space of piecewise polynomial, continuous basis functions with polynomial orders
p as

Vi = Sp’l(Q,Mh) = {’Uh S Co(ﬁ) : ’Uh|K € PP(K) }

For the definition of the surface derivative, we fix the tangential vector 7 to be always the counter-
clockwise (or clockwise) one on whole I" (see Fig. 1).

Note, that Vi, C V;;, := H' () " HY(I') N H(T'},) for any j € N. The spaces V; are equipped with
the so called broken norms

||11H%/j,h = HU”?-P(Q) + HU”?{j(rh)-

Finally, we have to define additional notations specific to the non-conforming formulation. For
each node n € N(M,;,T), we denote by e} and e, the two external edges sharing n, such that e;

follows e, when going counter-clockwise (see Fig. 1). We define by v, = lims o v(F,+(s)) and by
v, = limy1 v(F,-(s)). The jump and the mean of v on n are respectively defined by
+ -
[v], =v, —v} and {v}, = %

We also denote by h. the length of the edge e and by h,, = min (he:ﬁhe;)'
2.2. Derivation of the interior penalty Galerkin variational formulation

Multiplying 8.c;0{u for a function u € C* by o), € Vj,, which is in C*°(€) in each edge on T, and
applying j times integration by part in each edge e, we obtain

(—l)j/raf;ozjaf;uﬁh do(z) = (1) Z Aol vy, do ()
e€E(M,;,I) " ¢

J

-1
S [ adudfundo(a) + 3 (-1 S [0 a0bu ool
=0

ecE(My,,IN) V€ i neN (Mp,I)
j—1
— [(aofudiondoto) + 3 (-1 S (o apfuobnil ()
r i=1 neEN (M)
Here, we used the equivalence [ab], = [a], {b}, + {a}, [0],, the fact that with u;,a; € C°° all jumps

[81{7i71aj8%u]n, i < j are zero and that with v, € C°(T") all jumps [ﬂn are zero.



Figure 1. The triangulation My, of the domain Q with boundary I' (unit normal vector v and tangential vector 7 are
indicated) with partially curved cells. For functions on the boundary I" the jump and average on boundary nodes n is
defined using the neighbouring edges e and e, with counter-clockwise orientation.

If we are interested in symmetric bilinear forms to obtain the symmetric interior penalty Galerkin
formulation (SIPG) [59], we add the terms s [dhu], {2 " a;dT,}, with s = 1. We do not loose
consistency as with the assumption of u € C*°(I") the terms [a;u]n are in fact zero. We then obtain

(—1)jA3%aj8%uEh do(x) :Aajaﬁuﬁ%ﬁhda(x) (5)

Jj—1
+ -yt Y ({aﬁflflajapu}n [04T3] + s[a;u]n{a{“lajam}n) .
=1 neN (Mp,T)

Note, that alternatively s = —1 for the non-symmetric (NIPG) [41] or s = 0 for the incomplete interior
penalty Galerkin formulation (ITPG) [54] can be chosen.

Finally, to ensure the coercivity of the bilinear forms (with a mesh-independent constant), we add for
7 > 0 the terms

Bi - 1
T O Walor Tl
which also do not harm the consistency since [3%_1u]n —0,j=1,...,J—1.

Remark 2.2. The assumption u € C°°(T') in the derivation can be lowered. In fact w € H’(T'), apu €
L*(T), a;0lu € CI-YT)N L), j = 1,...,J is enough for consistency. This requires a; € L>®(T'),
j =0,...,J and with 8féu € CI7YT) for 2j < J that oy € CI7XD), j = 1,...,|%]. With these
assumptions it is indeed enough to require I' to be Lipschitz and C”>' in a finite partition of the boundary.

However, if u is solution of the above system it is unlikely to fulfill the reqularity assumptions in this
case [32].

Now, we are in the position to state the interior penalty Galerkin formulation: Seek w;; € V}, such
that

asn(usn,vn) = (fr,on), Yop € Vp, (6)
where
J
— 3 2, = . .
ajyh(U/}“’Uh) = / (Vuh Vv — &k uhvh) dx + Z (cj(uh,vh, Oéj) + bj’h;J(Uh,’Uh, aj))
Q :
7=0

¢ (un, vp; o) ::/ ajaliuh 8{%@1 do(z) ,
Fh



bo,n;; = b1,n;; =0 and for j > 1

j—1

bj nea(up, vp; o) = Z(—l)”‘j Z ({6%_i_1aj6%uh}n [6§Uh]n + 5 [8§uh]n{8f;_i_laj8f;@h}n)
i—1 neN (Mp,T)

B; i 1
Y S lOF unlalof Ol
nEN (M, T)

where s corresponds to the symmetric, non-symmetric or incomplete interior penalty method.

2.83. Well-posedness and estimation of the discretisation error

If the finite element space is rich enough the interior penalty formulation is well-posed and we can
state a result on the discretisation error. The proofs of these results will be given in Chap. 4.

Theorem 2.3. Let infyer Re(ay) > 0 or infuer [Im(ay)| > 0 and let zero be the only solution of (3)
with f; = 0. Then, there exists constants Runique; Dunique > 0 such that for all h < hynique and P > Dunigue
the discrete interior penalty Galerkin variational formulation (6) for s € [—=1,1] and B;, j = 2,...,J large
enough admits a unique solution uyp, € Vi, and there exists a constant Cyp > 0 such that

lugnllve, < Conllfsllvy, (7)

and
lwsn —willv,, < Con inf flon —usllv,,- (8)
v EVEY

Lemma 2.4. Let J > 0, let the assumption of Theorem 2.3 be satisfied and let h < hyniques P = Punique
and pr > J. Then, there exists a constant Cyj, > 0 such that for the solution uyy € Vi, of (6) it holds

lwsn —willv,, < Cun (vhlrg/h lvn — wsllm o) + h”FJHHfJVJ') : (9)

The first term in the right hand side of (9) is the H!-best-approximation error in the computational
domain, which depends on one side of k(z) and so the regularity of u; and on the other side on the mesh
and the polynomial degree distribution p, see e. g. [50] for p- and hp-finite element methods. The second
term is due to the discretisation of the surface differential operators in the symmetric local absorbing
boundary conditions. In order to achieve a convergent discretisation the minimum pr of the polynomial
degrees on T'j, has to be chosen to be at least J. For simple refinement of uniform meshes M;, (h-
refinement) and polynomial degrees of at least p in the cells of M, the polynomial degrees on the edges
of £(Mp,I') has to be chosen to be at least pr > p + J — 1 such that the error due to the discretisation
of the absorbing boundary condition does not dominate asymptotically for A — 0.

2.4. Analysis of the computational costs

Our methodology requires p+.J — 1 additional degrees of freedom per edge in £(Mp, I') while classical
methodology requires the introduction of J —1 auxiliary unknowns and thus of p(J —1) additional degrees
of freedom per edge in £(M,,T'). Note that, when considering odd order ABC, the methodology proposed
by Hagstrom et.al. [27, 28] reduces this cost to (J — 1)/2 auxiliary unknowns and p(J — 1)/2 degrees of
freedom. Hence, our strategy is more costly when both p and J are small but less costly when p or J —1
are greater than four. The higher p or J — 1 are, the more beneficial the proposed solution methodology
is.



2.5. Interior penalty formulation for terms with odd tangential derivatives

The proposed interior penalty formulation can be extended to the local boundary condition involving
terms with odd tangential derivatives of order 2J — 1 and less. We will derive the additional term in the
variational formulation on the example of the term d2(ydru) for v € C°°(I'). In analogy to terms with
even derivatives we integrate by parts on I', and use the fact that [u] = 0 on all n € N(Mp,T) to
obtain

02 (yOru)vdo(x) = — Or (y0ru)orv do(x).
IV Tn

Then, we divide the expression into two parts and apply integration by parts on one part, and using that

[Oru],, =0 onall n € N(M,T)

1 1
O3 (voru)v do(x) = 5/ —0r (vOru)Orv + yorudiv do(z) + 3 Z Yn {Oru},, [0r7],
Tn Tn neN (My,I)

where 7, are the function values of v on n € N'(My,,T'). Now, adding the terms sv, [Oru], {9rv},, related
to the different variants of interior penalty formulations and using the identity yOrud2v = drudr (yorv) —
3F’y(9ru81'@ we find

D2 (yOru)vdo(x) = % Orudr (y0rv) — Or(yoru)orvdo(x) — %/ (Or)Orudrvdo(z)
Th Th Th
1
TLGN(M}“F)

We observe that the formulation with those additional terms related to odd derivatives looses symmetry
even for s = 1. Independent of the choice of s there is no need to add any further penalty term to ensure
coercivity.

3. Interior penalty finite element formulation in 3D

3.1. Local absorbing boundary conditions in 3D

In three dimensions we can decompose the gradient Vu of a function v in the contribution normal to
the boundary T', that is vO,u = v(Vu - v), and the tangential gradient Vru := Vu — vd,u. Similarly,
the Laplacian Au can be decomposed into the second normal derivative 92u = v H (u)v, where H is the
Hessian matrix with all partial second derivatives, and the Laplace-Beltrami operator Aru := Au — 02u.
Note, that the latter is also given in terms of the surfacic divergence divr by Ar := divy Vr (see [37,
Sect. 2.5.6] for smooth surfaces).

With the Laplace-Beltrami operator we can define the BGT condition of order [7], which is a non-
reflecting boundary condition for the time-harmonic Helmholtz equation in 3D. With wave-number k it
is given as the Wentzell condition

-1 .
du = % <—ik + ;) <A1“ + % + % + 2k2> u =: Bou, (10)
and set on spherical boundary I" of radius R. If the shape of the boundary is arbitrary, but smooth, a
similar condition has been derived in [2], which includes a term of the form divp(I — +R)Vr), where I is
the identity and R the curvature tensor. In the framework of Givoli and Keller non-reflecting boundary
conditions for ellipsoidal boundaries, taking the form of a Wentzell condition, have been proposed in [6].
Generalised impedance boundary conditions for highly conducting bodies of order 3 [26] can be found in
the form of a Wentzel condition.
These conditions can be used directly with C%-continuous finite elements with an additional bilinear
form

/ auv + (BVru) - VrodS(z),
r



order Qg Qaq Qa2 Bo B
By — (—ik+ %) - - 1 -
B 2 (~ik + %5)° 1 - —2 (—ik + 2) -
B 2(-2ik+ % + - &) -3(-k+d) - 4 (=ik + 2) (—ik + 2) 1
B s(k+ 8210 1m0 s(<ik+ )T 1 -8(-ik+E) (<K -S4 ) —4(-ik+ )

Table 1. Coefficients of the BGT conditions.

only, where some scalar function o and some possibly tensorial function g appears.
Patlashenko and Givoli [38] introduce symmetric local absorbing boundary conditions of any order J
in three dimensions

J
Oyu = Zaj (1) A, (11)

Jj=0

where «; are scalar constants. In this case (11) can be seen as a generalisation of (1) in three dimensions.
Harari has derived in the framework of [24] parameters «; for non-reflecting boundary conditions for the
exterior of a sphere [29].

To our best knowledge, the usage of local absorbing boundary conditions with higher tangential
derivatives than two in a finite element context has only been reported with basis functions with higher
regularity on I, but not with the usual C°-continuous basis functions only.

In the following we would like to discuss a more general case, where the Laplace-Beltrami operator is
applied once or more to the normal derivative 0,,u, and the highest derivative to u and 0,,u have same
order. These conditions have the form

J
0="(=1)7 (a; Afu+ 5; Alou) (12)
§=0
where 5y # 0. Hence, we can assume without loss of generality that 8y = —1. Those conditions arise

in the derivation of robust impedance conditions from a Padé approximation [26], but also the BGT
conditions [7] of odd order take this form as illustrated in Tab. 1. Note, that the BGT conditions of
order 1 and 2 can be written as (11).

To derive weak formulation for (11) or (12) in general we introduce by misuse of notation Allﬂ/ ? = Vu,
which is a vector valued function, and define in addition to A{; for integer j the vector A, := VA{:l/ if
27 is an integer. Then, can write for any j € N the integration by parts formula for functions u,v € C*°(T")

/(—1)jA%uv dS(z) = / Ajf/zu . A;/Qv dS(x),
r r
where the dot product coincides with the usual product if j is multiple of two. With the seminorms
| |fi(r) o= ||Aiﬂ/2 |2y, 5 =0,...,J we can define the Sobolev spaces HY(T) in three dimensions and
Vy = HY Q)N H/(T).

Then, the weak formulation for (11) reads: Seek u € V; such that

J
/(Vu-W—n%m) dx+zaj/A;/ZU.A;/QﬁdS(x):UJ,v) Yo eV, (13)
Q r

Jj=0

where f; corresponds to the source terms. If Re(ay) > 0 or [Im(as)| > 0 then the bilinear form a; can
be written as a sum of a Vj-elliptic bilinear form ajo and a bilinear form k with only lower derivatives
corresponding to a compact operator in V. Hence, it exists a Garding inequality. Then, the Fredholm
alternative applies and uniqueness of (13) implies existence of a solution (similar to [46, Chap. 2]).



The usual way to incorporate conditions with derivatives on the normal trace are mixed formulations
which introduce a new unknown A := 0, u and take the condition in weak form as an additional equation.
We prefer to incorporate the condition (12) in addition in the original equation. Then, with the two
bilinear forms

J J
bo((u, \),v) ::/ (Vu - V7 — k*ud) dx+zaj/A;/Qu.A;/%dS(:c)+Zﬂj/A;/2A.A’F/2@dS(x),
Q =0 r =1 r

baa (0.0 X) = [ (O - Zag N AT 3 A LTS ()

j=1

the mixed variational formulation for the Helmholtz equation with (12) on I" reads: Seek (u,\) € V; x
H7(T) such that

bJ((uv >‘)7 (’U, A/)) = bJ,O((uv >‘)7U) + bJ,l((u’ )‘)7 >‘/) = <fJ; ’U> V(U, )‘/) S VJ X HJ(F) (14)

This system uses the product bilinear form b;. As the two equations are independent, we can equivalently
solve for byo((u, A),v) +vsbs1((w, X), N) = (fs,v) where the conjugate complex of the second equation
is taken and vy # 0 is an arbitrary complex factor. If we use then the test functions v = u and X = A
and vy; = % the mixed terms of highest order cancel out

_ B
b 0((: A),10) + DL B M) = fls ey + sl ey — 22102
[} %,
+ (ru, ) Z%W\H?(r |>\HL2(F) ZB M)
J—1 ﬂ ,8
J J J J
+ ; (5j - aaj)<AF/2/\’AF/2U’>L2(F) - aa0</\’“>-

If Im(ay)| > 0 and By # 0 then there holds a Garding inequality, , there exists a constant 0 € (—w, )
and

i Bi——Fr—v+
Re ( * (b0(u, M) w)+ 220 (Q AL N) ) 2 (Il + NGy ) =8l + 1A 1r))

for some constants v > 0 and § € R, where W;_1 := L?*(Q) N H’~1(T"). Hence, the Fredholm alternative
applies as well and we a unique solution of (14) exist except for a set of spurious eigenmodes.

3.2. Definition of the C°-continuous finite element spaces

Similarly to the two-dimensional case, the non-conforming finite element method is based on a mesh
M, of the computational domain {2 consisting of possibly curved tetrahedra, hexahedra, prism or pyra-
mids, which are disjoint and which fill the computational domain, , Q = (g My, K. We denote F (M, T)
the set of faces (triangles or quadrilaterals) of My on I', £(Mp,,I') is the set of edges of M, on I' and
E(e) is the set composed of all the edges of the external boundary I'. Furthermore, we define the union
of all outer boundary faces and the union of all cells as

= U f=n\ U e o= |J K=0\ |J T

feF(My,I) ecE(My,IN) KeMy feEF(Mnp)

We assume that each face has direct orientation and can be represented by a smooth mapping F from
the reference triangle or quadrilateral F. Asin 2D, the mesh width h is the largest outer diameter of
the cells and Vj, := SP1(2, M},) is the space of piecewise polynomial, continuous basis functions with
polynomial orders p. In the same way, Vj, C V; := H'(Q) N H'(T') N H’('},) for any j € N.



Finally, we have to define additional notations specific to the non-conforming formulation. For each
edge e € £(My,T), we denote arbitrarily by fF and f the two external faces sharing e, and we define
respectively by v} and by v, the trace of v on e taken from within f; and f;. Furthermore, on an edge
e of a face f € F(My,T), we denote by 7. the vector orthogonal to v and e and outward to f. The jump
and the mean of a scalar function v on e are respectively defined by

+ —
—+ Ue +ve

[U}e = ’U; — Ve and {U}e = 2 )

while the jump and the mean of a vectorial function v on e are respectively defined by

- ot ot
_ vy TS =l T
+of -t and  {v}, = -+—= ) ¢ °

We also denote by h; the diameter of the face f and by h. = min (hfj,hfg).

3.3. Definition of the interior penalty Galerkin variational formulation

The construction of the interior penalty Galerkin formulation is similar to the 2D case. First, we
multiply AJ/Q A;/Q’u for a function u € C* by v}, € Vj, which is in C*°(f) in each face f on T,
and we apply J times integration by part in each face f. Second, we used the equivalence [ab], =
la], {b},+{a}, [b],, the fact that with u;, a; € C* all jumps [A(] " WgajAj/Z ] i < j are zero and that

with v, € CO(T") all jumps [*] are zero. Third, we add the terms s [ [ A/2 {A(] R a; A ]/Lh}e do(x)
with s =1 for IPDG, s = —1 for NIPDG and s = 0 for IIPDG. We do not loose consistency as with the
assumption of u € C°(T) the terms [A;/Qu]e are in fact zero. Finally, to ensure the coercivity of the
bilinear forms (with a mesh-independent constant), we add for j > 0 the terms

B' i—1/2 j—1/2__
e [ A Pulo AL Ty do(x)

which do not harm the consistency since [Ai:lhu]e =0,7=1,...,.J—1.
The interior penalty Galerkin formulation reads then: Seek wuj; € Vj, such that

azn(ugn,vn) = (fr,vn), Yun € Vp, (15)

where

J
agn(up,vp) = / (Vu Vv — /<;2u5) dx + Z (/ ajAJF/Zuh . Aif%h dS(z) + bj,h(u;“vh))
Q I'n

=0

and by, =b;, =0 and for j > 1

j—1

i—1 7 —1—1

o) = S [ (8 e, [, sl (8 astn),) o

i=1 GEE(M}“

B‘ i—1/2 2,
> o [ B uldAr . do(e).
ecE(Myp, F)h

4. Analysis of the interior penalty formulation in 2D

4.1. Associated variational formulation for infinite-dimensional spaces

Following [25] we are going to define a interior-penalty Galerkin variational formulation which is
identical to discrete one for the discrete space V; and which can be defined for infinite-dimensional
function spaces as well. As the discrete space V}, is not contained in the continuous function spaces V for

10



J > 2, we will use larger spaces V, which include both V}, and V;. These infinite-dimensional spaces
are defined by

Vini=HQ)nNHYT)NnH'(Ty) DV (16)

with the norm

1 1
loll%,, = IIUHHl(Q)+||vHHJ(rh)+Z > WIW o], 2.
=2 neN (M,,T) P

Note, that the trace of functions v € V;, is continuous on I' and their tangential derivatives of order 1
to J — 1 are bounded, but may be discontinuous over the nodes N (M, T).

The discrete formulation (6) cannot directly be used with the function space Vj; as the terms
{81];_i_104j81{v}n for v € V), are not well-defined for 2j —4 > J. In the discrete variational formu-
lation those terms occur only in product with the finitely many piecewise polynomial functions in V.
We can define an extension of these products using the lifting operators £;; : H*(T',) = Vi, i,j € N by

Cjﬁi(v)ajafgwh do(z) = Z [v]n{affi*lajaféwh}n Ywp, € Vy, (17)
Tn nEN(My,T)

and replace any occurance of Y-, v, ) {007 a0dun}, [05w] o its symmetric counterpart in the
discrete formulation (6) by th o;0luL; ;(9i0) do(z) or its symmetric counterpart, respectively, in that
for the infinite-dimensional spaces.

Now, we can define the interior penalty Galerkin variational formulation for the infinite-dimensional
spaces Vjp: Seek uy € V), such that

arn(ug,v) = (frn,v), Yv€ Vi, (18)
where
J ~
azn(u,v) = / (Vuy - Vv — HQUJE) dx + Z (cj(uh,vh; a;) + bjnr(u, v; ozj))
Q ;
7=0

and for B()’h;] = El’h;J =0 and for j > 1

J—1

bj s (u,v05) := ) (1) /F 0 L5,i(04u) 0L + s L;,4(010) 0 udo ()

i=1

ﬂ, . .
+ Z hZ(J—jj)+1 [81]—‘ 1u]n|:a% 1’0}77,'
neN(Mh,F) n

Note, that due to the definition of the lifting operators b] h;ig = bjp.y on Vi x Vp, and b] hg =0on V; xV;
as all jump terms and so all lifting operators vanish and the weak derivatives exists on whole I, not only
on Fh. Hence, ajp = ajp on Vh X Vh and 3 ajhp = aj on VJ X VJ.

4.2. Analysis of the associated variational formulation
We will need in the following the equivalence of (3) and (18).

Lemma 4.1. Let (f;,v) = [, fode + [ gvdo(z) with f € L*>(Q) and g € L*(T). Then, the formula-
tions (3) and (18) possess the same solutions, , if uy € Vy is solution of (3), then it solves (18), and if
Uy € Vyp is solution of (18), then it solves (3).

Proof. If J = 0,1 the formulations (3) and (18) are identical, whereby we restrict ourself to J > 2. The
proof is in two steps. First, we prove that the solution u; € V; of (3) solves (18), and then, that the
solution uy € V), of (18) solves (3).

11



(i)

Let u; € Vj solution of (3). Taking test functions v € Hg(2) D C2°(£2) vanishing on 99 in (3) we
can assert using the definition of weak derivatives that w; solves

—Auy — K*uy=f, inQ. (19a)

In case of non-empty ON\T" we take test functions v € H'(Q) with v = 0 on I, and using integration
by parts in © and the fact that u; solves (19a) we find that u; solves

Oyuy =0 on IQ\TI. (19b)

Now, taking test functions v in the whole space V, using integration by parts in 2 and on I', and
using the fact that u; solves (19a) and (19b) we find in the same way

J
o,uy+ Z(—l)jaﬁ(ajalj;u,]) =g, onl. (19¢)
j=0

Following the same steps as for the construction of the bilinear form ajj (but using the lifting
operators instead of the jump terms), it follows easily that w; solves ajp(uy,v) = (fsn,v) for all
RS VJJ-L.

Let wy € Vyp, solution of (18). In the same way as in Part (i) we find that w; solves (19a) and (19b).

Now, we take test functions v € V; N C°(T'y,) such that b;(u,v) = Ej7h(u,v) holds for any u € V.
Then, using integration by parts in  and the fact that %, solves (19a) and (19b) we find that @
solves (19¢) on T',.

Comparing with the integration by parts formula in (4) we find that for all v € V; N C*°(T'},)

> (Z(—Uiﬂ‘([a%l1aja%ﬁj}n{afv}n—s[a;aj]n{a%l1aja%v}n)

J=2neN(M,;,I') ~i=1 ﬂj i1~ j—1
+W[3f ], [or ”h) =0

If we take test functions v € V; N C°°(T'y) for which it holds {81{_15}71 =(0forall j=2,...,J and
all n € N(Mj,T) and for which {8%_i_1aj3%@}n =0forall j=2,....,Jandi=1,...,5 —1if
s # 0 then it has to hold that

J
Bj 1~ 1
Z Z 2(<];7j)+1 [8{—‘ 1u']:|n|:a% lv]n = 0
j=2neN (My,I) hin

This is only possible if [817;\_15J}n =0for j=2,...,J and any n € N (M,,T).

Hence, we have shown that @y is in V; and solves (19) and so (3).

This completes the proof. O

In order to prove the well-posedness of the variational formulation (18) we need the following lemmata.

Lemma 4.2. The lifting operators L;; : H'(T'y) — Vi, i,j € N defined by (17) are continuous, , there
exists constants C;; > 0 such that

(21, ”
1Ly <G D 5t
neN(M;,I') "'

12



Proof. From the definition of the mean over n, we deduce

i—i—1_ aj 2 2
2 ‘(ar ;0w
<

+ ‘ (8%7i71aj8%wh);

2 )

Ha%*i*lajﬁf;wh} (20)

with the notation (v)f = vF. Now, using inverse inequalities [50, 58] and the fact that h, < o+ we
obtain

n

2
2 Cli

J—i—1 _ 9j +
‘(81—~ a_]al"wh)n S th(]—z)—l

[ lasdtunf? doo) (21)

n

with C;; .= Cj:(pr) = O(pl%(jfi)fl), and using (20) we can assert that

j—i-1 o ? CFi g2
‘{81‘ Qjapwh}n = W /e;tue; |aj8th\ dO’(.’[)
and so
y P ) 2 )
D Ha% 1%5%%}”‘ < CFillejobwn 22 ry- (22)

RGN(M)L ,F)

Now, using the definition of the lifting operator £;; and the Cauchy-Schwarz-inequality, we have

> bl o) \

nEN(Mh,F)

L (0] = max -
154 zary = mmase llsOpwnlZs ry

2
O R Tt Lty

neN (My,I) hn neN(Mp,I)

n

< max 5 5
W€V ||O‘jath||L2(F)

and inserting (22) we conclude in the statement of the lemma. O

Lemma 4.3. Let Let s € [-1,1], J > 1, ay € L>®(T") with infyer Re(ay) > 0 or inf er [Im(ay)| > 0.
Then, for B; large enough the bilinear form ag ; defined by

J—1
30,5 (u,v) := / (Vu - Vo 4 uv) dz + Z (cj,h(u,v; 1) + bj p.g(u, v; 1)) + cyn(u,v;1) 4+ by (u, v;a),
Q ;
7=0
(23)
is Vyp-elliptic with an ellipticity constant independent of hy, for all n € N(My,T).

The proof is a simple consequence of the following lemma, in which we give a more explicit statement
how large the penalty terms §; need to be.

Lemma 4.4. Let the assumption on s and «y in Lemma 4.3 be fulfilled. Then, there exist constants
C, v and 0, such that for 8; > +/jC, j > 2 it holds

J-1
Re(eie > (Cj,h(vvv; 1) + by (0,05 1)) > + Re (eie (CJ,h(va; )+ bn (v, 0; 041)))
7=0

J
1 . 2 .
>y | olim+Y, D WH% 1”] ‘ Vv e H'(T'y) .

i=2 neN' (M, T) P "
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Proof. With the assumption on «; there exists 6 € (=7, %) such that with a postive constant v it holds

Re (ele ag|vl ) ’YJ|U|L2(F (24)
In the remainder of the proof we assume 6 such that (24) is fulfilled.
We start the proof by writing
Re (eiebj,h;J(Ua v; aj)) = (=1)"" Re (ew/ ;L1 (040) 04T + sa; L;,i(050) O dU(?C))
i=1 r

+cos(f) Y }g(ﬁjg)ﬂ ‘ [ag‘lv} n ‘2

neN (My,I) 1

Using that 2ab < ea® 4+ ¢7'b? for any positive ¢, the fact that a; = 1 for j < J in the bilinear forms
bj n.s, the assumption on a; and Lemma 4.2, we obtain

2 < el OpollZary + Moy L (0p0) |72y

/ aj£j7i(8§v)8%6da(x)
r

1 i3
< €\|8%UHL2(F) +e 1H%||Loo(r)02 Z 72(j_i)_1| [8rv]n |2 )
neN(M;,I) han

where the same bound holds, if v and v are interchanged. Hence, we can assert that

J-1
Re <eia Z (ijh('U, v;1) 4+ bjpg (v, v; 1))) + Re <eia (clh(v,v; ag)+byng(v,v; aJ)>>

=0
J—1

> cos(O)[o][ sy + D (cos(0) = (G = 1)) |00y + (v = (T = D) [0
j=2

d 0)3 7 -
Jrz Z hCQO(SJ(J)_H Zg 1HOéz||L°<>(F)W Ha% 11}}

Jj=2neN (My,I") n

n

Finally, choosing €; = cos(6)/j for j = 2,...,J — 1 and €; = ~;/J, and with the assumption on §; we
obtain the desired inequality. O

We are going to state here the main results for the variational formulation (18), where we will prove
the well-posedness of (18) later.

Theorem 4.5. Let the assumption of Lemma 4.4 be satisfied, and let zero be the only solution of (18)
with u'™® = 0. Then, there exists a unique solution Uy € Vin of (18) and there exists a constant Cy > 0
independent of hy, for alln € N(My,T) such that

lasllvs, < Collfanllvy.
Proof. The proof is along the lines of that of [46, Theorem 2.3]. By Lemma 4.3 the bilinear form 3ag s is
V n-elliptic and so the associated operators Ag ; are isomorphism in V ;. We define the Sobolev spaces

Wo.n == L*(Q), Wy :=L*(Q)nH7YTY), J>0,

and the Rellich-Kondrachov compactness theorem [1, Chap. 6] implies that the embedding Vy, CC Wy
is compact. Now, we define the bilinear forms
~ h 71 ~
kj(u,v) :=— /(/<;2 + Duodx + (cjyh(u,v;aj — 1)+ bjp(u,v;a5 — 1)) , J>0,
T -
J

<

I
=)
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and their associated operators K 7 are compact. Hence, the operators EQ J +K 7 associated to the bilinear
forms a; = ap,y + k s are Fredholm with index 0 and by the Fredholm alternative [43, Sec. 2.1.4] the
uniqueness of a solution of (3) implies its existence and continuous dependence on the right hand side
with constants independent of h,, for all n € N(My,T'), and the proof is complete. O

Theorem 4.6. Let the assumption of Lemma 4.5 be satisfied, and let c=' € LS (R?) fived with c(z) =
co > 0 for |x| > Re and k() = w/c(z) with the frequency w > RT. Then, (18) has a unique solution ex-
cept for a countable (possibly finite) set of frequencies w, the spurious eigenfrequencies, which accumulates

only at infinity. The set of these frequencies coincides with those of (3).
Proof. The statement follows in analogy of the proof of [46, Lemma 2.6] and using Lemma 4.1. O

Remark 4.7. As the solutions uwy € Vyy, of (18) coincides with uy € Vy of (3) and as the eigenfrequen-
cies coincide, the guaranteed uniqueness in case of Feng’s absorbing boundary conditions for large enough
domains by [46, Lemma 2.7] apply to wy as well.

4.8. Analysis of the discrete discontinuous Galerkin variational formulation

The discrete discontinuous Galerkin variational formulation (6) is the Galerkin discretisation of the
associated variational formulation (18), when using V}, as the finite-dimensional subspace of Vj .

Proof of Theorem 2.3. By the assumption that zero is the only solution of the continuous variational
formulation (3) with zero sources, we can choose a function ¢(x) and a frequency w such that k(x) =
w/c(x) as in [46, Lemma 2.6] and w is not a spurious eigenfrequency. For J = 0 and |Im «g| > 0 the
statement of the theorem has been proved by Melenk and Sauter [35, Thm. 5.8].

The discrete system (6) is the Galerkin discretisation of (18), which has with x(x) = w/c(x) by
Theorem 4.6 the same, eigenfrequencies as (3). Both systems are non-linear in w and we regard them in
a similar fix-point form as in [46, Eq. (2.6)]. These systems are linear eigenvalue problems in w? for given
parameter @ € C\{0}, where the fix-point system of (18) admits a countable set of frequencies w, (@)
and that of (6) a finite set wy, »(W). As w is not a spurious eigenfrequency, wy,(w) # w for any m € N,
and so the distances of the curves w,, (W) to the point w = w is positive. Let d,,, m € N denote these
distances.

By the Babuska-Osborn theory [5] the discrete eigenfrequencies, wy, (&) tend to wy, (@) if the mesh-
widths tend to zero for a minimal polynomial degree, which depends on J, or if the polynomial degrees
tend to infinity. As a consequence, the distance d,, j, of the curve wy, ;(@) to the point @ = w tends to
dpm, and for a fine enough mesh or large enough polynomial degrees |dp, j, — dpm| < %dm, and so dy, p, > 0.
This means that w is not an eigenfrequency of the discrete variational problem (6). Hence, it admits a
unique solution [43, Sec. 2.1.6] bounded by (7) and, as the bilinear form satisfies a Garding inequality,
the Galerkin method is asymptotically quasi-optimal, see [11, 44] and [35, Sec. 3.2].

This completes the proof. O

Proof of Lemma 2.4. We start to estimate the error of Qr nuy, where Qr j is the H’(T'},)-projection on
I" onto the trace space TV, (T') of V}, on I', which is defined by

J
Z Z /8%((2]_‘)}1’&] — uj)alivh do(z) =0 Yo, € TVR(T).
j=0e€&(M,,I) 7 ¢
By Cea’s lemma [10] we can assert that
1Qrnty —wsllgr,y < inf o —ugllgo@,) < O™ gl goesr oy < CRP ) fhllys.
vR €TV (T)
(25)

Here, we used [46, Lemma 2.8] to obtain the last inequality.
Now, we define a projection Qq.p : Vy — V3, such that Qq - [r = Qr,n. For uy it is given by

/ V(Qaonus —uy) - Vop, + (Qopuy —ug)vpde =0 Yo, € Vi,
Q
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(b) B

Figure 2. The geometrical setting for the (a) acoustic scattering on a rigid cylinder of radius Rp = 1, and (b) for the
electromagnetic scatting on two cylinders with equilateral triangles as cross-section of length a = 1.05 and distance

d = 0.25. The outer boundary is a circle of radius R.
where V}, o is the subset of functions in V}, with vanishing trace on I'. As the projection Qq p is defined
via the H'(Q)-inner product its continuity follows by Lax-Milgram’s lemma
1Qa,nusllm ) < Jusllar(@)-
As Qq,p is a projection onto Vj, we find that
1Qanus —usllaio) < inf [|Qan(us —vn) — (ug —va)llFr ()
v EVY

= o (Qan = Id)(us —vi)llae) <2 1 flus —wvallm @)

£
vpEVR

Using these results we can eventually estimate
J

. 2 _ . 2 2
(U:Iell‘",h lon = usllv,,)” = ,inf <||Uh — gl + 7:21 lvn — UJ|Hj(r))
J
<NQanuy — wslF o) + Z |Qr,nuy — UJ@U(F)
j=1

. 2 2
<2 iwf lwn = willz ) + 1Qrnus — wllzrs

and using (8) the statement of the lemma follows.

5. Numerical experiments

We have implemented the non-conforming Galerkin formulation introduced in Sec. 2 for the Feng-4
and Feng-5 conditions in the numerical C++ library Concepts [13, 19, 47] , as well as Feng-0 till Feng-
3 with the usual continuous formulations (compare [57] for implementational details related to BGT
absorbing boundary conditions). The hp-FEM part of Concepts is based on quadrilateral, curved cells
in 2D where the polynomial degree can be set independently in each cell and even anisotropically. With
cells having circular edges the circular boundary can be exactly resolved (see Fig. 3), where a geometry
error appears only in the numerical quadrature of the integrals.

For the numerical experiments we study two model problems:
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Figure 4. The scattered field (real part) for the model problem A. (left) and model problem B. (right), both with R = 8.

A. the acoustic scattering on a rigid cylinder with circular cross-section, where the computational
domain  is the disk of radius R without the disk of radius Rp = 1 (see Fig. 2(a)) and k = 1, and

B. the electromagnetic scattering on two dielectric cylinders, whose cross-section are equilateral tri-
angles of length a = 1.05 and distance d = 0.25 (see [31] and Fig. 2(b)). We have x?(z) = &(z)w?
with the angular frequency w and the (relative) dielectricity (), which is —40.2741 — 2.794i inside
the cylinders and 1 outside, hence K = w. We choose as frequency w = 0.638 corresponding to a
wave-length in the exterior A = 27 /k = 9.84.

For both model problems the incident wave is a plane wave in direction (1,0)T (from left). For model
problem B the mesh is refined close to the nodes of the triangles.

Discretisation error for model problem A. We study the the discretisation error for the Feng-
5 condition for the model problem A, where we compute on a family of meshes of the computational
domain  with R = 8, see Fig. 3. Reference solutions are computed for the same model with the Feng-5
condition and on the same mesh, respectively, but with a polynomial degree which is that high, that the
discretisation error of the reference solution can be neglected. The discretisation error is computed as
difference of the discrete solution and the reference solution.

The results of the convergence analysis are shown in Fig. 6. We observe convergence orders of the
discretisation error in the H!(£2)-seminorm of 1.0 for p = 1, 2.0 for p = 2 and 3.0 for p = 3, and in the
L?(Q)-norm of 2.0 for p = 1, 3.0 for p = 2 and 4.0 for p = 3. Hence, we observe convergence orders that
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Figure 5. Convergence of the relative discretisation error in (a) the H'(Q)-seminorm, and (b) the L2?(Q)-norm for the
nonconforming Galerkin formulation with polynomial order p = 1 to p = 3 for the Feng-5 conditions for the model
problem A, where Rp =1 and R = 8.
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Figure 6. Convergence of the relative discretisation error in (a) the H'(Q)-seminorm, and (b) the L?(Q)-norm for the
nonconforming Galerkin formulation with polynomial order p = 1 to p = 3 for the Feng-5 conditions for the model
problem A, where Rp =1 and R = 3.

meet the orders of the best-approximation error. In the variational formulation with Feng’s conditions
we have integrals of the trace of the solution and its derivatives on the outer boundary I'. Therefore,
we studied the convergence of the discretisation error on I' as well. In the H'(I')-seminorm the obtained
convergence rates are 1.2, 2.0 and 3.0 for p = 1,2, 3, respectively, and correlate to the convergence orders
of the best-approximation error. In the L?(T')-norm we get convergence rates of 2.0, 4.0, and 5.3 for
p = 1,2, 3, respectively. The observed convergence rates are for p = 2 and p = 3 better than the those
for the best-approximation error of an arbitrary, smooth enough function.

Modelling error for model problem B. For model problem B we compare the use of Feng’s conditions
of different order for a fine mesh with polynomial p = 6, for which the discretisation error is less than
1-107% in L®°(£2). Hence, the modelling error is dominating. In Fig. 8 we show the modelling error for
R = 8 using the Feng-0 condition, which is of Robin type, the Feng-2 condition, which is of Wentzel type,
and the Feng-4 condition. Increasing the order of the condition leads to a significant error reduction,
the error diminishes by a factor of 100 when using Feng-2 instead of Feng-0, and by another factor of
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Figure 7. Convergence of the total error of the finite element discretisation for model problem A with Feng’s conditions of
order 0 to 5 in the mesh-width h for (a) p = 2 and (b) p = 3. The radius of the domain is R = 8.

Figure 8. The error (absolute value) for model problem B with R = 8 on a fine mesh resolving the triangles and p = 6.

10 when using Feng-4 instead of Feng-2. For the parameters used the Feng-5 conditions do not give a
further error reduction. This will only be achieved for larger domain radia R.

Total error for model problem A. Using the proposed finite element method for the scattering using
Feng’s conditions the discrete solution compromises a discretisation error and a modelling error. When
fixing the domain, and let R large enough, then mesh refinement the error reduces due to a decrease of
the discretisation error and saturates on the level of the modelling error. To obtain a certain level of the
total error level the refinement of mesh might not be sufficient, where then either an higher order Feng
condition has to be used or the radius of the domain is to be increased.

We have studied the total error for the model problem A with a fixed domain  with R = 8, and
uniform polynomial degrees p = 2,3. The total L?(f2)-error as a function of the mesh-width h for Feng’s
conditions up to order 5 are shown in Fig. 7. Before reaching the level of the modelling error the total
error decays like O(h?) or O(h?*) for p = 2 or p = 3, respectively.
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