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Preface

Electromagnetic metamaterials are artificially structured composite materials that
exhibit a frequency band where the effective index of refraction becomes negative.
Since the successful construction of such metamaterials in 2000, the study of
metamaterials has attracted great attention of researchers across many disciplines.
There is currently an enormous effort in the electrical engineering, material science,
physics, and optics communities to come up with various ways of constructing
efficient metamaterials and using them for potentially revolutionary applications
in antenna and radar design, subwavelength imaging, and invisibility cloak design.
Hence, simulation of electromagnetic phenomena in metamaterials becomes a very
important issue, which is the subject of this book. In the mathematics community,
there is an increasing interest in the study of metamaterials as evidenced by the
Hot Topics Workshops on Negative Index Materials held at IMA (Institute for
Mathematics and its Applications) of the University of Minnesota during October
2-4, 2006, which was the first public exposure of this subject to the mathematics
community. During January 25-29, 2010, the leading author (Jichun Li) cochaired
a workshop on “Metamaterials: Applications, Analysis and Modeling” at [PAM
(Institute for Pure and Applied Mathematics) of the University of California at Los
Angeles to expose this subject once more to the general mathematics community.
The purpose of this book is to provide a detailed introduction to the basic
mathematical analysis of those model equations resulting from metamaterial simu-
lations. We focus on developing and analyzing time-domain finite element methods
for solving those metamaterial model equations. The book is intended to be self-
contained in terms of finite element methods. Though there are many other types of
numerical methods developed for metamaterial simulations, we restrict the contents
to finite element methods because of our own research interests and experiences.
The book starts with a brief introduction to metamaterials in Chap. 1. Here we dis-
cuss the origins of metamaterials, their basic electromagnetic and optical properties,
some metamaterial structures and potential applications in subwavelength imaging,
antenna design, invisibility cloak, and biosensing. At the end of this chapter, we
introduce the governing equations for modeling wave propagation in metamaterials.
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In Chap. 2, we provide a self-contained introduction to finite element methods.
We start with the basic Lagrange finite elements and the corresponding interpolation
error estimates. Then we present the basic finite element error analysis techniques
for the second-order elliptic problems and teach readers how to code a simple Q1
element for solving elliptic problems.

After the preparatory work of Chap. 2, we move on to introduce the divergence-
conforming and curl-conforming finite elements in Chap. 3. Since these elements
play very important roles in metamaterial simulations, detailed constructions of
these elements and their interpolation error estimates are discussed. After these,
we present both explicit and implicit schemes for solving the Drude metamaterial
model. The stability and error estimate analysis are carried out for those schemes.
Finally, we extend similar schemes and analysis developed for the Drude model to
the Lorentz model, and the Drude-Lorentz model, which are popular metamaterial
models used by physicists and engineers.

In Chap.4, we introduce the discontinuous Galerkin method and present its
application to metamaterial simulations. Here, three types of discontinuous Galerkin
methods are presented: one for integro-differential vector wave equations; and
the other two for metamaterial Maxwell’s equations written in conservation laws.
MATLAB codes are provided for the practical implementation.

From our computational experiments with the lowest-order rectangular and cubic
edge elements, we found that at element centers, these edge elements achieve one
order higher convergence rate than the theoretical analysis suggested. This is a new
superconvergence phenomenon; hence we devote Chap.5 to the analysis of this
phenomenon. The results and proofs are original, since no other books cover such
superconvergence results in the infinity norm.

To develop an efficient adaptive finite element method, a posterior error estimator
plays a very important role. There are several books covering this topic, but they
mainly focus on classic elliptic and parabolic equations. To fill the gap, in Chap. 6
we venture to introduce some basic techniques recently developed for a posterior
error analysis of Maxwell’s equations. Here we first present detailed derivations of
a posterior error estimator for the standard time-harmonic Maxwell’s equations, then
extend the analysis to the time-dependent integro-differential Maxwell’s equations
in cold plasma.

In Chap. 7, we present a detailed discussion on how to code the two-dimensional
edge element for solving metamaterial Maxwell’s equations. Considering that
programming edge element is difficult and no other book has a detailed discussion
on this task, we cover the whole programming process including mesh generation,
calculation of the element matrices, assembly process, and postprocessing of
numerical solutions. The complete MATLAB source codes are provided in the hope
that the readers can easily modify our codes to solve other similar models interesting
to them.

In order to model practical wave propagation problems in unbounded domains,
we feel that readers have to understand how to construct the Perfectly Matched
Layers (PMLs). In Chap. 8, we provide a succinct discussion of PMLs developed
for free space, lossy media, dispersive media, and metamaterials.
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In the last chapter (Chap.9) of this book, we present several interesting simu-
lations of wave propagation in metamaterials. Here we demonstrate the negative
refraction index phenomenon (i.e., backward wave propagation inside metamate-
rials), invisibility cloak in both frequency domain and time domain, and solar cell
designs with metamaterials. Finally, we mention some open issues which need more
attention or have not been well studied.

Overall, this book is intended to bring readers to the front field of metamaterial
simulations by finite element methods. Inevitably, there are some interesting topics
left out of this book, since there is a tremendous effort going on in this area and it is
hard for us to keep abreast of the vast amount of literature across many disciplines.
The contents are a reflection of our own interests and related subjects. Part of the
material has been given as a series of lectures by Jichun Li at Xiangtan University of
China in December 2010, in the 2011 Winter Enrichment Program at King Abdullah
University of Science and Technology (KAUST) of Saudi Arabia in January 2011,
and at Peking University of China in August 2012. Hence, the book can also be used
as a one-semester course for graduate students in physics, engineering, material
sciences, optics, and mathematics interested in wave propagation simulations.
We assume that all potential readers should have some basic knowledge about
electromagnetic theory, partial differential equations, functional analysis, and have
some training in numerical methods for solving differential equations.

Thanks are due to our family’s kind love and support, without which we would
not have finished this book. Special thanks go to Wei Yang, one of our talented
students, who helped us create many figures for the book. We are grateful to Global
Science Press for giving permission to reproduce some material and figures from
our published papers in Advances in Applied Mathematics and Mechanics. We also
benefited from David, Jichun Li’s high school son, who spent a great amount of time
polishing our English.

In closing, Jichun Li is especially grateful for Bairen Professorship support from
Xiangtan University, which provided a very pleasant environment for writing this
book. He also wants to thank the support from Mathworks Book Program provided
by mathworks.com. Last, but by no means least, we like to thank National Science
Foundation of both China and USA for grant support which has made our research
in this area possible.

Las Vegas, NV, USA Jichun Li
Xiangtan, Hunan, China Yunqing Huang
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Chapter 1
Introduction to Metamaterials

In this chapter, we start with a brief discussion on the origins of metamaterials,
and their basic electromagnetic and optical properties. We then present some
metamaterial structures and potential applications in areas such as sub-wavelength
imaging, antenna design, invisibility cloak, and biosensing. After all these, we then
move to the related mathematical problems by introducing the governing equations
used to model the wave propagation in metamaterials. Finally, a brief overview of
some popular computational methods for solving Maxwell’s equations is provided.

1.1 The Concept of Metamaterials

The prefix “meta” means “beyond,” and in this sense the terminology “metama-
terials” implies artificially structured composite materials consisting of unit cells
much smaller than the wavelength of the incident radiation and displaying properties
not usually found in natural materials. More specifically, we are interested in a
metamaterial with simultaneously negative electric permittivity ¢ and magnetic
permeability 1. In general, both permittivity € and permeability ;= depend on the
molecular and perhaps crystalline structure of the material, as well as bulk properties
such as density and temperature.

Back in 1968, Russian physicist Victor Veselago wrote a seminar paper [288] on
metamaterials (he then called left-handed materials). In that paper, he speculated
that the strikingly unusual phenomena could be expected in a hypothetical left-
handed material in which the electric field E, the magnetic field H and the
wave vector k form a left-handed system. The paper explicitly presented that to
achieve such a left-handed material, the required material parameters should be
simultaneously negative for both permittivity and permeability. However, due to
the non-existence of such materials in nature, Veselago’s paper did not make a big
impact until the first successful construction of such a medium by Smith et al.
in 2000 [271], and the first experimental demonstration of the negative refractive

J. Li and Y. Huang, Time-Domain Finite Element Methods for Maxwell’s Equations 1
in Metamaterials, Springer Series in Computational Mathematics 43,
DOI 10.1007/978-3-642-33789-5_1, © Springer-Verlag Berlin Heidelberg 2013
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Fig. 1.1 Demonstration of P
Snell’s law

normal

0,

index in 2001 [260]. Another catalyst was caused by Pendry’s landmark work on
perfect lens [234], which sparked the attempt to consider metamaterials for many
potentially exciting applications. According to [274, p.317], these four seminar
papers together made the birth of the subject of metamaterials. Since 2000, there has
been a tremendous growing interest in the study of metamaterials and their potential
applications in areas ranging from electronics, telecommunications to sensing, radar
technology, sub-wavelength imaging, data storage, and design of invisiblity cloak.

1.1.1 Basic Electromagnetic and Optical Properties

The optical properties of many materials can be characterized by the so-called
refractive index (or index of refraction) n, which is defined as

n="_, (1.1)
A%

where ¢ and v denote the speeds of light in vacuum and in the underlying mate-

rial, respectively. This definition represents the optical density of the underlying

medium. Hence for a normal medium, the number 7 is typically greater than one.
The refractive index n is often seen in the Snell’s law (see Fig. 1.1):

np sin 91 =Ny sin 92, (12)
which states that the ratio of the sines of the angles of incidence and refraction is
equivalent to the reciprocal ratio of the refraction indices in two different isotropic

media. Here 6 and 6, denote the incidence angle and refraction angle, respectively.
The refractive index n can also be defined using the well-known Maxwell relation

n = .\/€lr. (1.3)
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This relation connects the refractive index n, an optical quantity, with two electro-
magnetic quantities: the permittivity €, and permeability 1, of a medium relative
to the permittivity €y and permeability p¢ in vacuum. Note that ¢y = €/¢, =
8.854-10712N/A? and j1o = fu/pt, = 47-1077 force/m. It is know that vacuum has a
refractive index of 1, and the speed of light in vacuum ¢ = 1/, /€oftg =~ 3 x 108 m/s.

One important concept in study of wave propagation problems is phase velocity,
which is the rate at which the phase of the wave propagates in space. This is the
speed at which the phase of any one frequency component of the wave travels.
Mathematically, the phase velocity v, is defined as the ratio of the wavelength A
(the distance between any two points with the same phase, such as between crests,
or troughs) to period 7' (measured in seconds), i.e.,

A
Vp =
which can also be represented as
v, = % (1.4)
where v = 27” is the wave’s angular frequency (measured in radians per second),

and k = 27” is the angular wavenumber.

Another important concept in wave propagation is group velocity, which is used
to describe the velocity with which the overall shape of the wave’s amplitudes
(known as the modulation or envelope of the wave) propagates through space.
Mathematically the group velocity v, is defined as

_8a)

= (1.5)

Ve
The function w = w(k) is known as the dispersion relation. If @ is directly
proportional to k, then the group velocity is exactly equal to the phase velocity.
Otherwise, the group velocity will behave very differently from the phase velocity.
For example, in a dispersive medium (in which the phase velocity of a wave depends
on frequency), the envelope of the wave packet become distorted as the wave
propagates, since waves with different frequencies move at different speeds.
From (1.4) and (1.5), we can relate the group velocity to the phase velocity as

follows:

1 1 0 1
—=—4+owo—(—). (1.6)
Vg Vp dw v,

In the normal dispersion case, %(%) > 0 implies that v, < v,. Under this

situation, the group velocity is often thought of as the velocity at which energy
or information is conveyed along a wave. However, if the wave travels through
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an absorptive medium, this does not always hold. For example, in the anomalous
dispersion, %(%) < 0 implies that v, > v,. A real application of this fact is that
laser light pulses are sent through specially prepared materials in order to have the
group velocity significantly exceed the speed of light in vacuum. It is also possible
to reduce the group velocity to zero, which makes the pulse immobile; or to have
a negative group velocity, which makes the pulse appear to propagate backwards.
In these cases, the group velocity loses its usual meaning as the transfer velocity of
energy or information.

For isotropic double negative metamaterials, Veselago [288] showed that the
phase velocity would be antiparallel to the direction of the energy flow, which
is contrary to wave propagation in natural materials. This fact can be justified as
follows. Let us denote the Poynting vector

1
S = ERC(E X H*),

where the star denotes complex conjugate. The Poynting vector S gives the
magnitude and direction of power flow. Assume a plane wave propagating in a
medium as

E = Ee/@—kD g — fei@i-kn, (1.7)

where j = +/—1 is the imaginary unit, then substituting (1.7) into Maxwell’s
equations (1.9) and (1.10) given below in Sect. 1.2 with the constitutive relations
(1.11), we have

ewE:—kxI:I, ,uwI:I:kxE, (1.8)

which shows that: If € and ;. > 0, then vectors E, H and k obey the right-hand rule;
If € and n < 0, then vectors E, H and k obey the left-hand rule, i.e., S and k have
opposite directions.

Hence, if we assume that the energy flux moving away from the source is
the positive direction as usual, then the phase velocity of a propagating wave in
a metamaterial points towards the source. For this reason and the definition of
n = c/v, metamaterials could be considered as having a negative refractive index,
i.e.,

n=—\/€u, whene <0, u, <0.

One striking property for metamaterials is the so-called re-focusing property. Let
us assume that a line source is placed % before a metamaterial slab with width d
and refractive index n, = —1, the medium outside the slab is free space (i.e., n; =
1). By Snell’s law (1.2), the refraction angle 6, is equal to the negative incidence
angle 60;. Hence all rays emanating from the line source will be refocused inside the
metamaterial slab and have another focus at the back of the slab (see Fig. 1.2).

Another interesting property for metamaterials is that the Doppler effect (or
Doppler shift) in metamaterials is reversed. Recall that the well-known Doppler
effect tells us that: For wave propagating in a standard medium (such as sound wave
in air), the wave frequency increases for an observer as the source of the wave moves



1.1 The Concept of Metamaterials 5

Fig. 1.2 Demonstration of
the refocusing property

[N [=%
Q
a

closer; while the wave frequency decreases for the observer as the source of the
wave moves away. A simple example of Doppler effect is that when an ambulance
approaches, the sound wave generated from its siren is compressed, which increases
the wave frequency or pitch; when the ambulance moves away, the sound wave is
stretched, which causes the siren’s pitch to decrease. On the other hand, for the
electromagnetic wave propagating in a metamaterial, the wave frequency decreases
for an observer as the wave source moves closer. This can be very scary. Just imagine
that if the air were filled with metamaterials, then a missile could reach the target
without any awareness.

1.1.2 Basic Structures

The first double negative metamaterial was constructed by a group of physicists
at the University of California at San Diego led by David Smith et al. [271].
The material consists of a two-dimensional array of repeated unit cells of square
copper split ring resonators (SRRs) and copper wire strips on fiber glass circuit
board. The SRR is made of two concentric rings separated by a gap, and both rings
have splits at opposite sides, see Fig. 1.3. By careful design of the split width, gap
distance, metal width and radius, the SRR can hopefully create a strong magnetic
resonance which leads to negative permeability p. While the metal wire is used
to provide the negative permittivity € by carefully choosing the distance between
the wires and the size of their cross section. Experiments carried out by Shelby
et al. [260] demonstrate that this structure shows negative refraction index and left-
handed behavior for incident plane waves with electric field polarized parallel to the
continuous wire and magnetic field perpendicular to the SRR.

Various modifications of SRRs have been proposed in the literature, aiming
mainly to make the structure easy to fabricate, reduce the overall size of the cell
element, and reduce the loss of the structure. For example, a set of split ring
resonators was investigated by Aydin et al. [15]. Their constructions are shown in
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Split-ring

resonators board

Fig. 1.3 (Left): An exemplary metamaterial formed by square split ring resonators (SRRs)
and metal wires (Source: http://en.wikipedia.org/wiki/File:Left-handed_metamaterial _array_
configuration.jpg) (Author: Cynthia.L.Dreibelbis@nasa.gov). (Right): A unit cell of square split
ring resonators (SRRs)

OO0V

Fig. 1.4 Some split ring resonators designed by Aydin et al. [15] (Reproduced with permission
from Fig. 11 of [15])

—|.I.'"'.I. B
LT L

Fig. 1.5 Some split ring resonators studied by Kafesaki et al. [164] (Reproduced with permission
from Fig. 16 of [164])

Fig. 1.4. The first three are single rings split one, two and four times, respectively.
The fourth and fifth are double rings split four and eight times, respectively.

In 2005, Kafesaki et al. [164] carried out a comprehensive numerical study of
many SRRs (see Fig. 1.5). They studied the magnetic and the electric response of
single-ring and double-ring SRRs, and how the responses of SRRs depend on the
length, width and depth of the metallic sides for different kinds of SRRs.
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Fig. 1.6 The whole electromagnetic spectrum (Source: http://en.wikipedia.org/wiki/
Electromagnetic_spectrum)

Recently, in search of higher-frequency resonators, researchers found that the
resonant frequency saturates as the SRR size becomes smaller and smaller. Exten-
sion of metamaterials based on split ring resonators to near-infrared and visible
wavelengths (the whole electromagnetic spectrum is shown in Fig. 1.6) becomes
quite challenging and often involves difficult fabrication problem. A popular
structure in optical wavelengths is a fishnet design, which consists of a metal-
dielectric-metal sandwich. A square array of holes riddles the sandwich, which
makes the structure similar to a real fishnet. The holes may be circular, elliptical
or rectangular.


http://en.wikipedia.org/wiki/Electromagnetic_spectrum
http://en.wikipedia.org/wiki/Electromagnetic_spectrum
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Fig. 1.7 (Top): A multilayer f—?

fishnet structure designed by

Zhang et al. [301, Fig. 1]. ’ >
(Bottom): The scanning g k

electron microscopy (SEM)
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Figure 1.7 shows a multilayer fishnet structure designed by Zhang et al. [301].
It consists of an Al,O; dielectric layer between two Au films perforated with
a square periodic array of circular holes (period 838 nm; hole diameter is about
360 nm) atop a glass substrate.

In [285], Valentine et al. experimentally demonstrated the first 3-D fishnet
metamaterial (see Fig.1.8), which is fabricated on a multilayer metal-dielectric
stack. This structure consists of alternating layers of 30 nm silver (Ag) and 50nm
magnesium fluoride (M gF5).

All the structures mentioned so far have anisotropic properties. To construct
an isotropic metamaterial, the unit cell should have some symmetries. Some 3-D
isotropic resonators have been proposed [124,232,236]. One example is shown in
Fig. 1.9.

1.1.3 Potential Applications

1.1.3.1 Subwavelength Imaging

It is known that conventional lens-based imaging devices cannot provide resolution
better than A/2, where A is the radiation wavelength. Such restriction is the
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Fig. 1.8 (Left): The 21-layer fishnet structure designed by Valentine et al. [285, Fig.1]. The
dimensions of the unit cell are p = 860 nm, ¢ = 565 nm (width of wide slabs) and » = 265nm
(width of thin slabs). The structure consists of alternating layers of 30 nm silver (Ag) and 50 nm
magnesium fluoride (MgF2), (Right): The SEM image of the 21-layer fishnet structure with the
side etched, showing the cross-section (Reprinted by permission from Macmillan Publishers Ltd:
Nature [285], copyright (2008))

Fig. 1.9 3D isotropic resonators: Gay-Balmaz et al.’s design [124, Fig. 6]. (a) The structure is built
from three identical SRRs normal to each other. (b) The structure is composed of three SRRs of
increasing size (Reprinted with permission from Gay-Balmaz and Martin [124]. Copyright (2002),
American Institute of Physics)

so-called diffraction limit. In recent years, several techniques based on the use of
metamaterials have been proposed for subwavelength imaging in different ranges
of electromagnetic spectrum. Proposed techniques include perfect lens [234], silver
superlenses [116], hyperlenses [205,221,272], and wire medium lenses [265,266].

For example, Silveirinha et al. [265] showed that a wire medium lens made
of silver nanorods could achieve subwavelength resolution of A/10 at 33 THz.
Figure 1.10 presents the results of [265].

Another interesting example was proposed by Fang et al. [116]. An object
“NANO” with 40 nm linewidth was imaged by silver superlens. The object was
clearly imaged even when the incoming wave had 365 nm wavelength, which means
that 1 /9 image resolution was obtained.
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15050

Fig. 1.10 (Left): The setup of the imaging simulation, where the numbers are in nm. (Right)
Distributions of |E.| at 33 THz at the source plane (Top) and image plane (Bottom) (Source:
Reprinted with permission from Silveirinha et al. [265]. Copyright (2007) by the American
Physical Society)

1.1.3.2 Circuit Applications

Due to the small dimensions of SRRs and complementary split ring resonators
(CSRRs, a dual of SRR by switching metal and air) relative to the signal wavelength
at their resonance frequency, SRR and CSRR-based transmission lines are useful
for device miniaturization. Applications in microwave passive components such as
impedance inverters, power dividers [257], couplers, and filters have been discussed.
SRRs are also useful particles in many other applications such as magnetoinductive
and electroinductive wave components [37,275], frequency selective surfaces [18].

1.1.3.3 Antenna Applications

Recently, researchers have proposed some methods to obtain miniaturized antennas
made of ideal homogenized metamaterials. The first design of a subwavelength
antenna with metamaterials for the case of dipole and monopole radiators was
proposed by Ziokowski’s group [312]. The basic design consists of an electrically
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short electric dipole (or monopole) surrounded by a double-negative (DNG) or
an epsilon-negative (ENG) spherical shell with an electrically short radius. The
compact resonance arises at the interface between the DNG (or ENG) shell and the
free space. Similar ideas have been used to design subwavelength patch antennas
[7,38] and leaky-wave antennas [8].

1.1.3.4 Cloaking

Invisibility has long been a dream of human beings. Cloaking devices are advanced
stealth technologies still in development that can make objects partially or wholly
invisible to some portions of the electromagnetic spectrum.

Generally speaking, there are several major approaches to render objects invisi-
ble. For example, Alu and Engheta [6] proposed to use plasmonic coatings to cancel
the dipolar scattering. But this technique is limited to the sub-wavelength scale of
the object, and the coating depends on the geometry and material parameters of the
object. Milton and Nicorovici [212] discovered that using a metamaterial coating
would cloak polarizable line dipoles. But the coating is affected by the objects
placed inside. Leonhardt [180] and independently Pendry, Schurig and Smith [237]
discovered a coordinate transformation mechanism for electromagnetic cloaking.
Their mechanism was quite similar to that of Greenleaf et al. [130, 131] introduced
for conductivity. Their main idea is to guide electromagnetic wave around the
cloaked region, and many later work has adopted this technique.

In May 2006, the first full wave numerical simulations on cylindrical cloaking
was carried out by Cummer et al. [96]. A few months later, the first experiment of
such a cloak at microwave frequencies was successfully demonstrated by Schurig
et al. [254], where the cloak surrounding a 25-mm-radius Cu cylinder was measured.

After 2006, numerous studies have been devoted to cloaking, mainly inspired by
[96, 254]. For example, in 2008, Liang et al. [197] performed a time-dependent
simulation for the cylindrical cloak using finite-difference time-domain method.
Their simulation (cf. Fig. 1.11) clearly shows the dynamical process of the elec-
tromagnetic wave in the cloaking structure. Figure 1.11 is obtained by considering
only the E-polarized modes with permittivity and permeability components €, (i,
and g satisfying the Lorentzian dispersive function f;(w) = a)lz, /(w2 ; —w’—jwy),
where j = z,7, 0. The setup of the cloaking system is shown in Fig. 1.11a with R,
and R, = 2R; as the inner and the outer cylindrical radii of the cloaking structure.
A perfect electric conductor shell is put against the inner surface of the structure. An
incident plane wave with frequency wy moves form left side towards the cloaking
structure, which is surrounded by the free space. As we can see, the cloaking effect
is built up step by step. Finally, the field gets to the stable state shown in Fig. 1.11f,
which clearly shows that the plane wave pattern gets recovered after the wave passes
through the cloaking structure.



12 1 Introduction to Metamaterials

Al <l
s e I

-1 —(;.5 0 0.5 1
electric field (Ez)

[=}

Fig. 1.11 The distribution of the electric field at different times: (a) t = 2.287'; (b) t = 3.607T;
()t = 4.92T; (d) t = 7.20T; (e) t = 9.00T; (f) Stable state. T is the period of the incident
wave (Reprinted with permission from Liang et al. [197]. Copyright (2008), American Institute of
Physics)

1.1.3.5 Biosensing

Another potential application field of metamaterials is on biosensing. Conventional
biosensors (such as those based on electro-mechanical transduction, fluorescence,
nanomaterials, and surface plasmon resonance) often involve labor-intensive sample
preparation and very sophisticated equipment.

In recent years, researchers have proposed to use metamaterials as candidates
for detection of highly sensitive chemical, biochemical and biological analytes. For
example, Lee et al. [177] studied the possibility of using split-ring resonators (SRRs)
for biosensors. The basic principle is based on the fact that SRR can be considered
to be a simple LC circuit with a response frequency of f = 1/2x VLC, which
shows that the resonant frequency varies in terms of the changes in the inductance L
and/or capacitance C. Hence the resonant frequency of SRR shall be shifted before
and after the introduction of biomaterials.

Planar metamaterials were proposed to serve as thin-film sensors recently by
O’Hara et al. [230]. They found that a resonant frequency response can be tuned
through metamaterial designs. Though their metamaterial design can only detect
thin films having a thickness less than 100 nm, their work presents a promising
outlook for THz sensing technology.
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1.1.3.6 Particle Detection

It is known that when charged particles move in a medium with velocity larger
than = (the phase velocity of light in the medium), Cherenkov radiation (CR) is
emitted. Recall that ¢ is the speed of light in vacuum, and 7 is the index of refraction
of the medium. An example of CR is the blue glow seen in a nuclear reactor.
Devices sensitive to Cherenkov radiation, called Cherenkov detectors, have been
used extensively for detecting fast moving charged particles, and measuring the
intensity of reactions etc.

Since the recently constructed metamaterials have negative refractive index,
which results in the so-called reversed CR [288], a phenomenon can be used to
improve the Cherenkov detectors. The reason is that in a conventional dielectric
medium, the emitted radiation travels in the same direction as the particles, which
will interfere with the detection of those photons. However, in metamaterials,
photons and charged particles move in opposite directions so that their physical
interference is reduced. Though great progress has been made in the past decade
on theoretical, numerical and experimental study of reversed CR [66, 104, 123],
many challenging issues need to be resolved before the reversed CR can be put
in practical applications. Since the intensity of CR increases with frequency, the
optical or ultraviolent spectrum is more useful for detection. However, fabrication
techniques for creating low loss metamaterials at optical or ultraviolent frequencies
[57] is far less mature.

1.2 Governing Equations for Metamaterials

The Maxwell’s equations are the fundamental equations for understanding most
electromagnetic and optical phenomena. In time domain, the general Maxwell’s
equations can be written as

oB
Faraday’s law (1831): V xE = o (1.9)
oD
Ampere’s law (1820): V xH = T (1.10)

which are used to describe the relationship between electric field E(x, #) and mag-
netic field H(x, 7), and the underlying electromagnetic materials can be described
by two material parameters: the permittivity € and the permeability . In (1.9) and
(1.10), we use the electric flux density D(x,?) and magnetic flux density B(x, ¢),
which are related to the fields E and H through the constitutive relations given by

D=c¢E+P=¢E, B=puH+M=pH, (1.11)

where ¢ is the vacuum permittivity, i is the vacuum permeability, and P and M
are the induced polarization and magnetization, respectively. Note that P and M are
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caused by the impinging fields, which can influence the organization of electrical
charges and magnetic dipoles in a medium. How big the induced polarization P and
magnetization M are depends on the particular material involved. For example, in
vacuum, € = €p, L = o, hence P = M = 0; while in pure water, ¢ = 80¢( and
U = Lo, which lead to P = 79¢)E and M = 0.

For metamaterials, the permittivity € and the permeability & are not just simple
constants due to the complicated interaction between electromagnetic fields and
meta-atoms (i.e., the unit cell structure). Since the scale of inhomogeneities in a
metamaterial is much smaller than the wavelength of interest, the responses of the
metamaterial to external fields can be homogenized and are described using effective
permittivity and effective permeability. A popular model for metamaterial is the
lossy Drude model [311,313], which in frequency domain is described by:

2

= ¢(1 ©Ope = 1.12

e(w) = eo( —m)—éoér, (1.12)
o,

w(@) = po(l — m) = Hofr, (1.13)

where w,, and w,,, are the electric and magnetic plasma frequencies, I, and I,
are the electric and magnetic damping frequencies, and w is a general frequency. A
simple case for achieving negative refraction index n = — /€, 1, = —1 is to choose
Ie="I,=0and wp, = wpm = V2w.

A derivation of (1.12) is given in [235] for very thin metallic wires assembled
into a periodic lattice. Assuming that the wires have radius r, and are arranged in a
simple cubic lattice with distance a between wires, and o is the conductivity of the
metal, Pendry et al. [235] showed that

2me? €oa’w?

2 pe
- =—2 1.14
@pe a’ln(a/r) nric ( )

where ¢ denotes the speed of light in vacuum.

Using a time-harmonic variation of exp(jwt), from (1.11) to (1.13) we can
obtain the corresponding time domain equations for the polarization P and the
magnetization M as follows:

0’P P

—312 + FeE = GOCU;eE, (115)
’M oM
=T + e uowimH. (1.16)

Furthermore, if we denote the induced electric and magnetic currents

P M
J=-- K=-—- (1.17)
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then we can obtain the governing equations for modeling the wave propagation in a
DNG medium described by the Drude model [189]:

oF VxH-J (1.18)
€@— = -J, )
0ot
H
,u,oa—z—VXE—K, (1.19)
ot
1 0 I,
5 —J —J =E, (1.20)
€05, ot €05,
1 JK I
K=H (1.21)

R0y, I owp,

Note that the two-dimensional transverse magnetic model of [311, Eq. (10)] can be
obtained directly from (1.18) to (1.21) by assuming that components £, H,, H, #
0, while the rest components are 0.

Another popular model used for modeling wave propagation in metamaterials
is described by the so-called Lorentz model [259, 269, 313], which in frequency
domain is given by

2 2

() = eo(l——— ) (@) = ol — ") (1.22)
0 0= — jLo’ 0 0= w2 — jhuo

where w,e, Wpm, I, and I, have the same meaning as the Drude model. Further-
more, w0 and wy,( are the electric and magnetic resonance frequencies, respectively.

A derivation of u,(w) = 1 — % is shown by Pendry et al. for a
m0 m
composite medium consisting of a square array of cylinders with split ring structure
(cf. [236, Fig. 3]) formed by two sheets separated by a distance d . More specifically,
they derived
,  3dc? 20 _nr?
wmo—m, m_Ws —a—z,

where the parameters a, ¢, r and o have the same meaning as in (1.14). Later, Smith
and Kroll [269] changed Fw? to Fa)g to ensure that u,(w) — 1 as @ — oo. This
new choice results the Lorentz model (1.22) with a);m =F a)g.

Transforming (1.22) into time domain, we obtain the Lorentz model equations
for metamaterials:

oE oP

—+ ——-VxH=0, 1.23
€ ot + ot x ( )
H oM
po— + — + VxE =0, (1.24)

ot ot
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TS D ) SN
— — P—E =0, 1.25
eoa)ﬁe or2 eoa)ﬁe ot + eoa)2 ( )

1 *M I, oM 2
. i _Om0 M _H = 0. (1.26)
uoa)pm ot ,uoa)pm ot uoa)pm

The last popular model we want to mention is a mixed model used by engineers
and physicists [123, 234,236,259, 269], in which the permittivity is described by
the Drude model, while the permeability is described by the Lorentz model. More
precisely, the permittivity is described by the Drude model [234,236]:

2

= eo(1 il 1.27
€(w) = eo( —m)’ (L.27)

where w is the excitation angular frequency, w, > 0 is the effective plasma
frequency, and v > 0 is the loss parameter. On the other hand, the permeability
can be described by the Lorentz model [259,269]:

2
Foyg
2 9

_ 1.28
w? + jyw — o] (1.28)

p(w) = po(l -

where wy > 0 is the resonant frequency, y > 0 is the loss parameter, and F' € (0, 1)

is a parameter depending on the geometry of the unit cell of the metamaterial.
Using a time-harmonic variation of exp(jwt), and substituting (1.27) and (1.28)

into (1.11), respectively, we obtain the time-domain equation for the polarization:

R )
5T + Ve = eoa);E, (1.29)

and the equation for the magnetization:

’M oM
+y— + oM = poFwlH. (1.30)
o2 ot
To facility the mathematical study of the model, by introducing the induced
electric current J = 33—1; and magnetic current K = 331\;1, we can write the time
domain governing equations for the Drude-Lorentz model as following:

oE

e— =VxH-], (1.31)
ot
oH

MOE =-VxE-K, (1.32)
1 JK y 1

+ K+ M =H, (1.33)
uowOF ot ,uoa)OF woF
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1 oM 1
Mok (1.34)
woF ot woF

1 o
Y gk (1.35)
€03, ot €W,

In later chapters, we will develop various numerical methods for solving the
Drude model (1.18)—(1.21), the Lorentz model (1.23)-(1.26), and the Drude-
Lorentz model (1.31)—(1.35).

1.3 A Brief Overview of Computational Electromagnetics

Generally speaking, computational electromagnetics [45] can be classified into
either frequency-domain simulation or time-domain simulation. Each category can
be further classified into surface-based or volume-based methods. The method of
moments (MoM) or boundary element method (BEM) is formulated as integral
equations given on the surface of the physical domain. Note that MoM [138]
or BEM [55, 56] is applicable to problems for which Green’s functions of the
underlying partial differential equations are available, which limits its applicability.
Hence the volume-based methods such as the finite element method, the finite
difference method, the finite volume method (e.g. [76,77,226,239]), and the spectral
method (direct applications in computational electromagnetics see [168, 179];
applications in broader areas see [59, 142,261,282]) are quite popular.

One of the most favorite methods is the so-called finite-difference time-domain
(FDTD) method proposed by Yee in 1966 [299]. Due to its simplicity, the FDTD
method is very popular in electrical engineering community, and it is especially
useful for broadband simulations, since one single simulation can cover a wide range
of frequencies. For more details on the FDTD method, readers can consult Taflove
and Hagness’ book [276] and references cited therein. This book also provides
complete 1-D to 3-D MATLAB source codes so that readers can learn the FDTD
method quickly. A recent FDTD book by Hao and Mittra [137] focuses on the
simulation of metamaterial models.

But the FDTD method has a major disadvantage when it is used for complex
geometry simulation. In this case, the finite element method (FEM) is a better choice
as evidenced by several published books in this area. For example, books [267]
and [162] focus on how to develop and implement FEMs for solving Maxwell’s
equations. [267] even provides the Fortran source codes, but it only discusses the
standard Lagrange finite elements, which are used to solve the Maxwell’s equations
written in scalar or vector potentials. Though edge elements are mentioned in this
book, no implementation is provided. During 2006 and 2007, Demkowicz et al.
published two books [97,98] on hp-adaptive finite element methods for solving both
elliptic and time-harmonic Maxwell’s equations. Demkowicz also publicized his
2-D Fortran 95 code in [97]. The code implements both rectangular and triangular
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edge elements of different orders. In 2008, Hesthaven and Warburton published
a very nice package nudg in their book [141]. nudg has both MATLAB and
C++ versions, and can be used to solve the time-dependent Maxwell’s equations
written in conservation laws. If readers are interested in the finite element theory
for Maxwell’s equations, the best reference is Monk’s book [217]. For a broad
coverage on various methods (including FDTD method and FEM) and applications
to Maxwell’s equations, readers may consult the book by Cohen [85] and the book
by Bondeson et al. [42]. However, all those books mentioned above mainly focus
on Maxwell’s equations in free space, except that [137] is devoted to Maxwell’s
equations in metamaterials.

In the rest of the book, we will focus on the finite element method due to our
experience and interest.

1.4 Bibliographical Remarks

Though the field of metamaterials was born in 2000 [274], it has grown so rapidly
that about 20 books (many are edited books) have been published since 2005.
For more backgrounds on metamaterials, readers are encouraged to consult them
[19,57,58,61,93,94,106, 109,137,171, 181,208-210, 220,228, 245,256,263, 274,
314]. However, they are almost exclusively focused on physics and applications of
metamaterials. The only book focused on modeling of metamaterials is [137], which
unfortunately covers only finite difference methods.



Chapter 2
Introduction to Finite Element Methods

The finite element method (FEM) is arguably one of the most robust and popular
numerical methods used for solving various partial differential equations (PDEs).
Due to the diligent work of many researchers over the past several decades, the
fundamental theory and implementation of FEM have been well established as
evidenced by many excellent books published in this area (e.g., [4, 20, 21, 39, 51,
54,65,78,158,163,243]).

In this chapter, we provide a brief introduction to the basic FEM theory and
programming techniques in order to prepare readers for extending these skills to
solve metamaterial Maxwell’s equations in later chapters.

The outline of this chapter is as follows: In Sect.2.1, we introduce some basic
concepts about constructing two-dimensional (2-D) and three-dimensional (3-D)
Lagrange finite elements. Then in Sect.2.2, we provide a succinct introduction
to Sobolev spaces. After that, we present some classic finite element results such
as the interpolation error estimates for Lagrange finite elements in Sect.2.3. To
prepare readers for more complicated analysis and algorithmic implementation in
later chapters, we then provide a brief introduction to some basic finite element
error analysis tools for elliptic type problems in Sect.2.4. Finally, in Sect.2.5,
we introduce some standard coding techniques for implementing Lagrange finite
elements for solving the second order elliptic problems.

2.1 Introduction to Finite Elements

Suppose that we want to numerically solve a given PDE on a fixed domain 2. To
use the finite element method, basically we need to proceed the following steps:

1. Rewrite a given PDE into an equivalent weak formulation.

2. Subdivide the physical domain 2 into smaller simple geometrical subdomains
(or elements). Often we use tetrahedra, hexahedra or prisms for a 3-D domain,
and triangles or quadrilaterals in a 2-D domain.

J. Li and Y. Huang, Time-Domain Finite Element Methods for Maxwell’s Equations 19
in Metamaterials, Springer Series in Computational Mathematics 43,
DOI 10.1007/978-3-642-33789-5_2, © Springer-Verlag Berlin Heidelberg 2013
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3. Design a proper finite element, which is often denoted as a triple (K, Pg, Y'x)
according to [78]. Here K is a geometric element, Pk is a space of functions on
K, and Yk is the so-called degrees of freedom of the finite element. For efficiency
and simplicity reasons, Pk is often formed by polynomials. The degrees of
freedom are often formed by values (or derivatives) of a function at the element
vertices, or some integral forms of a function on the element edges and/or on the
element.

4. Construct a finite element solution formed by basis functions of Pk to approxi-
mate the infinite dimensional solution in the weak formulation. Doing this leads
to a system of discretized linear (or nonlinear) equations.

5. Solve the system of discretized equations and postprocess the obtained solution
to get the numerical solution for the original given PDE.

In this section, we focus on the third step. The rest steps will be elaborated in
later sections.

First, let us introduce some common notation for polynomial spaces used
throughout the book. Let Py be the space of polynomials of maximum total degree

k in d variables x1,---, x4, and P; be the space of polynomials of total degree
exactly k in d variables xi, - -- , x;. Hence a polynomial p € Py if and only if it can
be written as
p(x) = Z Cap o agX) X5 x
ap+tag <k
at any point X = (x;,---,x4), and a polynomial j € Py if and only if it can be
written as
p(x) = Z Cap o ag Xy X572 xy
ay+-tag=k

for proper coefficients ¢, ... o,. Here all o; are assumed to be non-negative integers.
It is easy to see that in %, the dimensions of the spaces P and Py are

k+d)---(k+1
dim(Pk):(k—ltd):( + )d‘( +1 @1
and
dim(Py) = dim(Py) —dim(Pi_1), (2.2)
respectively.

On a d-dimensional rectangle, we need a tensor-product polynomial space
Q1. 1;, which is formed by polynomials of maximum degree /; in x;, where
1 <k <d,ie. apolynomialg € Qy,...;, if and only if it can be written as
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J— o] 0o o
q(x) = E Cay g X1 Xy~ =" Xy

0<a;=<l..0<ag=<ly

for some coefficients cg; ... o, -
The dimension of Q, ... ;, is easy to calculate as

dim(Qyy . 1,) = (L + D)2+ 1)---(lg +1).
Before we move forward, let us introduce the unisolvent concept used in finite
element.

Definition 2.1. A finite element (K, P, X¢) is unisolvent if the set of degrees of
freedom X'x uniquely defines a function in Pk.

Below are some examples of unisolvent finite elements.

Example 2.1. Consider a triangle K with vertices (x;,y;),i =1,2,3, ordered
counterclockwisely. It is known that the area A of this triangle can be calculated as

1 x1 y1
AZE 1)(?2)22 .
1 x3 y3

Now we can define the so-called barycentric coordinates A;(x, y) of the triangle,
which is often denoted as

1
Ai(x,y) = ﬁ(%‘ + Bix+vyiy), i=12,3, 2.3)
where constants ¢;, 8; and y; are

o =XV = XkYjs Bi =i — vk vi = —(xX; —Xp),

wherei # j # k, and i, j and k permute naturally.
It is not difficult to see that: forany 1 <1i, j < 3, we have

1 ifi =j,

Ai(xj,yj) =8 = i
(xXj,5j) = 8 {0 otherwise,

from which we see that any function # € P; on K can be uniquely represented by

3
u(x,y) =Y ulxi, y)Ai(x,y) ¥ (x,y) €K

i=1



22 2 Introduction to Finite Element Methods

Using the triple notation, we can denote this unisolvent element (often called as
P, element) as:
K = {The triangle with vertices (x;, y;),i = 1,2,3,}
Pk = Polynomials of degree 1 in variables x and y,
X'k = {Function values at the vertices: u(x;, y;),i = 1,2,3.}
Using the barycentric coordinates A;, we can define other finite elements. Below
is the so-called P, element:

Example 2.2.

K = {A triangle with vertices a; (x;, y;),i = 1,2, 3,
and edge midpoints a;;, 1 <i < j <3},
Pg = Polynomials of degree 2 in variables x and y.

XYk = {Function values at vertices and midpoints: u(a;), u(a;;),i,j =1,2,3.}

We can prove that P, element is unisolvent.

Lemma 2.1. Any function u € P, on K is uniquely determined by its values at all
vertices and edge midpoints, i.e., by u(a;), 1 <i <3,andu(a;;), 1 <i < j <3.

Proof. Note that the total number of degrees of freedom in Y is equal to 6, which
is the same as dim(P,). Hence we only need to show that if u(a;) = u(a;;) = 0,
then u = 0. Note that the restriction of u to edge a,as is a quadratic function in one
variable and vanishes at three distinct points (i.e., at a,, a3 and a»3), hence u(x, y)
must be zero on this edge. This implies that u should contain a factor A;(x, y).

By the same argument, u must be zero on edge a;a,, which implies that « should
contain a factor A3(x, y). Similarly, because u is zero on edge a;as, u should also
contain a factor A,(x, y). Therefore, we can write

u(x, y) = ckl(x, y)AZ(xv y)k3(xv y),

which becomes a third-order polynomial unless ¢ = 0. Hence, u =0, which con-
cludes the proof. O

Actually, any function u in P, element can be explicitly represented as [78, p. 47]:
3
u(x.y) =Y u(@)hi(x.))@hi(x.y) =D+ Y dulaip)Ai(x. y)Aj(x.y).

i=1 1<i<j<3

Similarly, we can construct a P; element on a tetrahedron.
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Example 2.3.

Denote K = {A tetrahedron with four vertices V; (x;, y;,z),i = 1,2,3,4},
Pg = Polynomials of degree 1 in three variables,

XYk = {Function values at the vertices: u(V;),i = 1,2,3, 4}.
On element K, any function u of Pg can be written as
u(x,y,z) =a+bx +cy+dz, (2.4)

where the coefficients a, b, ¢, and d can be determined by enforcing (2.4) equal to
the given values u(V;) at the four vertices of the tetrahedron. Introducing the short
notation u; = u(V;), we have

a+bxy+cyr+dz = u,
a+bxy+cy, +dz = uy,
a+bxs+cys +dzi = us,
a+bxy+cys+dzg = ug,

solving which we obtain

Ul Uy U3 U4
1 X1 X2 X3 X4
“= ey ) = —(a1u; + aup + azuz + asuy),
6V | y1 ¥2 y3 y4 6V
Z1 22 23 X4
1 111
L uy up us uy 1
6V | y1 y2 y3 ya 6V(ll 2uy + bsus + byus)
21 22 33 24
1 111
L | x; xp x3 x4 _ 1
€= 6V Uy Uy U3 Uy - 6V(Clu1 +C2M2 +C3I/l3 +C4I/l4),
21 22 23 24
1111
L] x1 x0 x3 x4 1
d=c = — (duy + druy + dzuz + dauy),
6V | y1 y2 y3 y4 6V
Uy Uz U3z U4

where the coefficients a,b,c¢ and d can be determined from the expansion of
determinants, and V' denotes the volume of the element, which can be expressed as
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1 111
_l)C1XQX3)C4
C 6|y 2y e

21 22 23 24

Substituting a, b, ¢ and d back into (2.4) and collecting like terms u;, we have

4
I/t(x,y,Z):ZM(Xj,yj,Zj)Nj(x,y,Z), (2.5)

J=1

where functions N; are given by

1
Nj(x,y,z)zﬁ(aj +bjx+cjy+d;2). (2.6)

We like to remark that N; (x, y, z) are often called the shape functions of the finite
element, and they have the property

1 i=7,
N;(xi,yi,z) =8 = 0 i;éj'

By a similar technique, we can construct finite elements on d-rectangles. First,
we give an example on a rectangular element.

Example 2.4. Consider a rectangle K =[x, — hy, xc + hy] X [ye — hy, ye + hyl,
whose four vertices are oriented counterclockwisely, starting with the bottom-left
vertex Vi = (x. — hy, yo —h,). Then we can denote the QO rectangular element by
the triple:

K = {The rectangle with four vertices V;,i = 1,2, 3,4},
Pg = Polynomial Q;; on K,
X'k = {Function values at the vertices: u(V;),i = 1,2,3,4}.

It is easy to check that any function u of O on K can be uniquely represented

as follows: )

“(xv y) = ZM(Xj,yj)Nj(x, y)v
j=1
where the shape functions N; are given by

1
N, y) = (e + he =) (e + by = ),
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1

Ny(x,y) = Z(x —Xe +h)(ye + hy - ),
1

Ni(x,y) = Z(x —Xe +h)(y — ye + hy),
1

Ny(x,y) = Z(x —Xe +h)(y — ye + hy),

here A = 4h,h, denotes the area of the rectangle.
Now we give an example on a cubic element.

Example 2.5. Consider a cube
K =[xc—hy,xc +he] < [ye — hyv Ye + hy] X [ze = hy, ze + e,

whose eight vertices are oriented counterclockwisely (four on the bottom face, and
four on the top face), starting with the front-bottom-left vertex V| = (x, — hy, yo —
hy,z. — h;). We can define a unisolvent Q cubic element by the triple:

K = {The cube with 8 vertices V;,i = 1,2,---,8},
Pg = Polynomial Q) on K,

Yk = {Function values at the vertices: u(V;),i = 1,2,---,8}.

It is not difficult to check that any function u of Q11 on K can be uniquely
represented as follows:

8

u(x,y,z) = Zu(x;,yj,Zj)Nj(x,y,z),
j=1

where the shape functions N; are given by
Ni(x,y,2) = %(xc +he —x)(Ye +hy —y)(ze +h; —2),
Na(e,3.9) = 35 (6 = e h) e by = 9 +he =),
Ns(e, 3.9 = 35 = e R0 = e+ hy) e +he =),
NiCe, 32 = 35 e+ =00 = e+ Iy e +he—2),

and the other four N; have the same form as above except that the last terms are
changed to z — (z. — h;). Here V' = 8hhh, denotes the volume of the cube.
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2.2 Functional Analysis and Sobolev Spaces

2.2.1 Basic Functional Analysis

In our later analysis of Maxwell’s equations, we shall appeal to many basic theorems
from functional analysis. In this section, we simply summarize some definitions
and theorems to be used in later sections. Readers interested in details can consult
specialized books such as [53].

Let X be a normed linear space with norm || - || x.

Definition 2.2. A sequence {u; |2, C X convergestou € X, denoted as u; — u,
if im0 ||ux — ul|x = 0. If for any € > 0, there exists N > 0 such that

[luk — wm||x <€ foranyk,m > N,

then the sequence {u; }7> | C X is called a Cauchy sequence.

Definition 2.3. The space X is called complete if each Cauchy sequence in X
converges; namely, whenever {u; } 22| is a Cauchy sequence, there exists u € X such
that up — u.

Definition 2.4. A complete normed linear space is called a Banach space.
Definition 2.5. A collection .# of subsets of % is called o-algebra if

G) 0,2 € M;
(ii) A € . implies that #¢ \ A € M,
(iil) {Ax}p2, C . implies that U2 | Ay, NP2 Ax € A .

It can be proved that there exists a o-algebra ./ of subsets of % and a mapping
|| : A — [0, +00] with the following properties:

(i) Every open subset of ¢ and every closed subset of %“ belong to ./ .
(i) If A is a ball of %, then | A| equals the d-dimensional volume of A.

The sets in .# are often called Lebesgue measurable sets and | - | is Lebesgue
measure. Hence Lebesgue measure provides a way of describing the volume of
subsets of %.

Definition 2.6. A function f:%? — % is called a measurable function if
f7Y(S) € . for every open subset S C Z.

Definition 2.7. Let £2 be an open subset of R, and 1 < p =< oo. For a measurable
function f : 2 — %, we define the norm

1 e =(/ FIPdoV? 1< p < oo
2
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and

ooy = inf = if p = o0.
1 lliie = (_jnf_ sup |70l = ess supg | f()] i p = o0

Furthermore, L7 (£2) is defined to be the linear space of all measurable functions
f 182 — Z for which || f||Lr(2) < 0.
It is known that L?(£2),1 < p < oo, is a Banach space.

Definition 2.8. Let X be a real linear space. A mapping (-,+) : X x X — Z is
called an inner product if

(i) (u,v) = (v,u) forany u,v € X;

(i) Each of the maps u — (u,v) and v — (u, v) is linear on X;
(iii) (u,u) > Oforanyu € X;
(iv) (u,u) = Oifany only if u = 0.

Furthermore, if (-, -) is an inner product, the associated norm is
lullx = (u,u)"/? forany u e X.

Moreover, if X is complete with respect to the norm ||-||x, then X is called a Hilbert
space.

A simple example of a Hilbert space is L?(£2), which has the scalar inner product

(u,v) = /Qu(x)v(x)dx.

Two elementary estimates for Hilbert spaces are often used in numerical analysis.
One is the Cauchy-Schwarz inequality

[, v)| < |lullx|vllx YuvelX. 2.7

The other one is the arithmetic-geometric mean inequality: for any u#,ve X and
S > 0, we have

) 1
v < S ull} + 2—8IIV||§(- (2.8)

2.2.2 Sobolev Spaces

Sobolev spaces are named after the Russian mathematician Sergei Sobolev, who
introduced this concept around 1950. A Sobolev space is a space of functions
equipped with a norm which can be used to measure both the size and regularity
of a function. Hence, Sobolev spaces play a very important role in analyzing partial
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differential equations. In this section, we just present some important properties
of Sobolev spaces related to our later usage. For more comprehensive discussions,
readers can consult specialized books on Sobolev spaces (e.g. [2]).

Let C°(£2) (or D(£2)) denote the space of infinitely differentiable functions
with compact support in £2. Furthermore, let « = («y,---,®4) be an d-tuple of
nonnegative integers and denote its length by || = Z;Ll o

Before we introduce the weak derivative concept, let us provide some motivation.
Suppose we are given a function u € C'(£2). If ¢ € C°(£2), using integration by
parts we have

/ upy,dx = —/ ugpdx i =1,2,---.,d. (2.9)
2 fo

Here no boundary integral term exists, since ¢ has compact support in §2 and
vanishes on d£2. Similarly, if u € C k (£2) for some integer k > 1, we can obtain

/ uD®pdx = (-1)'“'/ Du¢pdx N ¢ € C(2). (2.10)
2 2

Now (2.10) has a problem if u is not C*, since D®u on the right hand side has
no obvious meaning. We resolve this difficulty by introducing the concept of weak
derivative. Let us denote the set of locally integrable functions

L,loc([?) ={v: ve L'(K), forall compactset K C £2}.

Definition 2.9. Letu,v € L] (£2). We say v is the a-th weak partial derivative of

loc
u, denoted as v = D%u, provided that

/uD“qsdx:(—l)'“'/ vpdx (2.11)
2 2

holds true for all ¢ € C°(§2)

It is easy to see that if a weak derivative exists, then it is uniquely defined up to
a set of measure zero. Furthermore, for any u € C?/(£2), the weak derivative Du
exists and equals the classic derivative.

With the above preparations, we can define the Sobolev space W7 (£2).

Definition 2.10. The Sobolev space W*?(£2) consists of all locally summable
functions u : 2 — R,ie,u € L}OC (£2), such that for each multi-index o with
la| < k, D%u exists in the weak sense and belongs to L”(§2). Moreover, for any

u € WkP(2), its norm is defined to be

QO lai<k Jo [DulPdx)'Pif 1 < p < o0,

u N ==
1) ess supo | D%u if p = o0.
el lor| <k Pe p

It is known that WX 7 (£2) is a Banach space (see e.g., [51, p. 28]).
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We like to remark that a function belonging to a Sobolev space can be discontin-
uous and/or unbounded. A simple example is u(x) = |x|~%, which is unbounded at
x = 0 for ¢ > 0. However, u(x) belongs to some Sobolev space.

Lemma 2.2. Let u(x) = |x|™ (x # 0) defined in the open unit ball 2 = B(0, 1)
in Z%. Thenu € W'P(Q2) if and only ifa < d%p

Proof. Note that « is smooth away from 0, and
Uy, (X) = —ox; x|~ (x #0).

For any ¢ € C5°(§2) and fixed € > 0, we have

/ ugy, dx :/ upn;ds —/ uy, pdx,
2\B(0,€) IB(0,€) 2\B(0.¢)

where n; denotes the unit inward normal on dB(0, €).
Ifa+ 1 <d, then |Du(x)| = (i € L'(£2), in which case,

ugpn;ds| < oo € %ds < Ce? 17 5 0ase — 0.
| ¢
9B(0.6) 9B(0.€)

Hence forany 0 < o < d — 1, we have

/ upy,dx = —/ uypdx YV ¢ e C(82).
2 2
Similarly, it is easy to see that

|Du(x)| = M{%H € LP(2) ifandonlyif (@ +1)p <d,

which concludes the proof. O

Definition 2.11. Given a subset S C X, the closure of S in X (usually denoted
as §) is the set of all limits of convergent subsequence of S using the X norm.
Furthermore, if S = X, we say that the subset S is dense in X .

Definition 2.12. Wok’p (£2) is denoted as the closure of C$°(§2) in Wkr(£2). When
p = 2, we usually write

H¥(2) = WF2(2)  (or H{(2) = Wy (),

since H*(£2) is a Hilbert space.
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Definition 2.13. A function f : 2 — % is called Lipschitz continuous if

|f(x) = fO)] = LIx —y|

for some constant L > O and all x, y € 2.

Definition 2.14. Let £2 be an open and bounded domain of %#9(d >2) with
boundary 052. We say that £2 is Llpschltz (or 052 is a Lipschitz boundary) if there
exists a finite open cover Uy, - - , Uy, of 352 such that for j =1, -

(i) 92 N U, is the graph of a Lipschitz function ¢; : Z97' — %, and
(ii) £2 N U; is on one side of this graph.

Namely, for any x = (X,x4) € Uj;, where X = (x1,--+,xq—1), there exists a
Lipschitz function ¢; such that x; = ¢;(X), 2 NU; = {x D Xxg > ¢j(%)} and
a2 N Uj = {)C L Xg = ¢j(56)}

Definition 2.15. A normed space U is said to be embedded in another normed
space V', denoted as U — V, if

(1) U is alinear subspace of V;
(i) The injection of U into V' is continuous, i.e., there exists a constant C > 0
such that ||u]|y < Cllully YueU.

As we mentioned earlier, Sobolev spaces provide a way of quantifying the degree
of smoothness of functions. The following theorem summaries some classic results

[2].

Theorem 2.1. (Sobolev embedding theorem) Suppose that §2 is an open set of
R? with a Lipschitz continuous boundary, and 1 < p < oo. Then the following
embedding results hold true:

(i) If0 < kp < d, then W5P () > LP*(2) for ps = 7%

(ii) Ifkp = d, then WFP(Q) — Lq(.Q)for any q such that p < q < oo.
(iii) Ifkp > d, then WFP(2) — C°(2).

When we deal with time-dependent problems, we need some Sobolev spaces
involving time. Let X denote a real Banach space with norm || - ||x.

Definition 2.16. The space L?(0,T; X) consists of all measurable functions u :
[0, T] — X with endowed norm

T
lull o053 = ( / u()][2dD)? < 00, if1 < p < oo,
0

and

[lullLooqo.75x) = ess supg<, <7 [|u(®)|[x < o0, if p = oo.
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Definition 2.17. The space C(0,7T; X) consists of all continuous functions u :
[0, T] — X with
lullco.r;x) = max |lu®)||x < oc.
0<t<T

Definition 2.18. The Sobolev space wk.p (0,T; X) comprises all functions u €
L?(0,T; X) such that %, 1 < a < k, exists in the weak sense and belongs to
L?(0, T; §2). Furthermore,

T o .
_ (o (||“(f)||§(+215a5k||§7||§()d2):/” if1 <p<oo,
ess supg<, <7 (|[u@lx + X 1<oei 17w [1x) if p = 0.

||“||Wk-1’(0,T;X)
When p = 2, we denote
H*0,T;X) = WF(0,T: X).

For many applications to be discussed later, we need a space of vector functions
with a square-integrable divergence. Such a space is often denoted as H (div; §2),
which is defined by

H(div; 2) = {ve (L}(2))¢ : V-ve L*(2)}, (2.12)
with norm [|v|| div.o) = (”VH(ZLZ(Q))“' + ||V - Vlliz(m)l/z, where V- is the diver-
gence operator defined as

Vov=3"2L forallve (CP(2)), d =2.3.

It is easy to prove that H(div; §2) is a Hilbert space with the inner product
(W, v)giy = / (u-v+ (V-u)(V-v)dx.
Q

Similar to space Wok’p(.Q), we denote Hy(div; £2) as the closure of (C;* (£2))?
with respect to the norm || - ”H(diV;Q)‘

Later, when we deal with Maxwell’s equations, we need a space of vector
functions with a square-integrable curl. In standard notation, we define this space by

H(curl; 2) = {u € (L*(2))? : V xu € (L*(£2))%}, (2.13)

with norm [[ul|  curl.) = (||u||(2L2(Q)),, + ||V x u||?L2(Q))d)l/2, where Vx is the
curl operator defined as
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for any 3-D vectoru = (u1, u», u3)’ € (Cg° (£2))?, d =3. For a 2-D vector, the curl
operator becomes as
. 8u2 8u1

Vxu=_———, forallu= (uj,u) € (C&(2))>.
8x1 aXQ

It is easy to prove that H (curl; §2) is a Hilbert space with the inner product
@ ¥)ews = [ @ ¥+ (V5w (VX v)dx
2

Furthermore, Hy(curl; £2) is denoted as the closure of (Cy® (£2))? with respect to

the norm || - ”H(curl;m'
Similarly, with higher regularity, we can define the space

H(curl; 2) = {v e (H*(2))" : V x v € (H*(22))"}, (2.14)

: _ 2 2 1/2
for any a > 0 with norm |||, cur] = (||v||(Ha(_Q))d + ||V x v||(Hu(Q))d) /2. When
a = 0, H%(curl; £2) reduces to H(curl; £2).

2.3 Classic Finite Element Theory

To use the finite element method to solve a PDE, we have to build up a finite
dimensional space of functions on the physical domain §2. To do this, we first need
to generate a finite element mesh covering the domain £2, i.e., we need to construct
a set T, of non-overlapping elements K; satisfying the following conditions:

() 2 =Uger, Kis
(i) Each K e Ty is a Lipschitz domain, and has a positive measurement;
(iii) For any distinct elements K| and K, in 7}, we have K| N K, = @. In other
words, any two neighboring elements have to meet at the common vertices,
match exactly at a common edge or a common face.

A mesh satisfying conditions (i)—(iii) is often called conforming mesh. Note that
in hp finite element method [97, 98, 255], condition (iii) is often violated, in which
case we have the so-called non-conforming mesh.

2.3.1 Conforming and Non-conforming Finite Elements

After creating a mesh for £2, we can use the element-wise defined finite elements
to construct a global finite element space on §2 by lumping together all the element
degrees of freedom. The key here is how to define the element degrees of freedom
to guarantee the needed global smoothness for the finite element solution. For this,
we need to classify finite elements into two classes: conforming or non-conforming.
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Definition 2.19. Let V be a space of functions. The finite element (K, Pk, X'x)
is said to be V' conforming if its corresponding global finite element space is a
subspace of V. Otherwise, the finite element is said to be V nonconforming.

It is well-known that for a finite element space to be H'(£2) conforming, the
global finite element function has to be continuous as stated in the next lemma
(cf. [78, Theorem 2.1.1] and [217, Lemma 5.3]).

Lemma 2.3. Let K and K, be two non-overlapping Lipschitz domains having a
common interface A such that Ky N Ky = A. Assume that u; € Hl(Kl) and u, €
H'(K;), and u € L>(K, U K, U A) be defined by

u; onkKj,
u =
u, onks.

Then uy = up on A implies that u € HY (KUK, U A).

Proof. Suppose that we have a function u € L?(K; U K, U A) defined by u|x, =
ui,i =1,2,and u; = up on A. To prove that u € H'(K; U K, U A), for any function
¢ € (CP(Ki UKy U A))?, using integration by parts, we have

/ ua—¢dx:/ ua—¢dx+/ ua—¢dx
Ki{UK,UA 0x; K 0x; K> 0x;

9 9
- _/Kl (gylcljl)wx - /Kz (g)lCI:Z)‘I’dX + /A(M1¢ ‘M) + Uz -y 0)ds,

where n; ; denotes the unit outward normal to 0K ;, j =1, 2, respectively.

) . . .
Denote v; = (ZL’,(’),Z =1,---,d, on K;,[=1,2. Using the assumption that
u; = up on A, we see that the boundary integral term vanishes. Hence, we have

/ u—dx = —/ v-pdx,
K1UK>UA 0x; K1UK>UA

which shows that u € H'(K; U K, U A) by the definition of weak derivative. O

Examples 2.1-2.5 given in Sect. 2.1 are H'! conforming elements. Many popular
nonconforming elements are illustrated in the nice paper by Carstensen and Hu [63].
Below we present two examples of non-conforming elements. The first one is the
so-called rotated Q1 element.

Example 2.6. Consider a rectangle K = [x. — hy,xc + hy] X [ye —hy, ye + hyl,
whose four vertices are oriented counterclockwise, starting with the bottom-left
vertex Vi(x. — hy, y. — hy). The four mid-edge points starting from the bottom
edge are denoted as M;,i =1,2,3,4. The Q| rectangular element is defined by the
following triple:
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K = {The rectangle with four vertices V;,i = 1,2, 3,4},
Pk = Polynomial with basis 1, x, y, x2, y2 on K,

Yk = {Function values at the mid-edge points: u(M;),i = 1,2,3,4}.

The unisolvence of this finite element (K, Pg, X'x) can be proved as follows.
Assume that an arbitrary function u# of Pg on K is represented as

u(x,y) =a; +axy(x —xc) +az(y — ye) +as[(x — xc)z -(y- YC)z]s (2.15)

where the unknown coefficients aj,a»,as and a4 can be determined by the
interpolation conditions

u(My) = u;,i =1,2,3,4. (2.16)
Imposing (2.16) at the four mid-edge points, we have

2 —
ap — hya3 — hya4 = Uup,
ap + hyag, — hia4 = us,
2
ay + hear + hxa4 = Uy,

2
ar—hyar + hxa4 = Uy,

which gives the following unique solution

ay = (W3 (uy + us) + h3 (s + ug)l/2(h% + h3).
ar = (uy — ug)/2hy,

as = (u3 —u1)/2hy,

as = [(uz + ug) — (ur + uz)l/2(h; + h3).

Another popular non-conforming element is Wilson’s rectangular element.
Example 2.7. Consider the same rectangle K = [x.—hy, Xc+he]|xX[yc—hy, ye+hy]
as Example 2.6. The Wilson element can be defined by the following triple:

K = {The rectangle with four vertices V;,i = 1,2, 3,4},

Pg = Polynomial P, on K,

Yk = {Function values at the vertices: u(V;),i = 1,2, 3,4, and mean values of
0%u 1 0%u

the second derivatives of u over K : — —dXx, — —dx}.
K] Je 02 TK] S 52
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The unisolvence of this finite element (K, Pg, X'k ) can be proved as follows. For
a function u of P, on K, we can represent it as

u(x,y) = a +a2(x_xc)+a3(y_YC)+a4(x_xc)(y_YC)+a5(x_xc)z‘i‘aé(y_YC)zv
2.17)

where the unknown coefficients @; can be determined by the given degrees of
freedom X, which lead to the system of linear equations:

ay—hyar —hyaz + hihyays + hias + hiae = u,
ay + hyar, — hya3 — hxhya4 + hias + hiaﬁ = Uy,
ay + hya, + hya3 + hxhya4 + hias + hiaé = us,

ay—hyar + hyaz — hihyay + hias + hiae = Uy,
32
/ I¥ ix = 2|K|as,
K 0x2

0%u
/K de = 2|K|a(,

Solving the above system, we can obtain the following unique solution

1 %u 1 %u
as = —— | —dx, a¢=—— | —dx,
2|K| Jx 0x2 2|K| Jk 0y?
up + us + uz + uy hi 32ud hi %u
a| = —_ —adX — — -
! 4 21K Jx 9x2 21K Jx 92

as = (up — uy + uz —ug)/4hy,
azs = (u3 + ug — uy — uz)/4hy,
ag = [(I/l3 - I/l4) - (I/lz — I/ll)]/4hxhy.

2.3.2 Basic Interpolation Error Estimates

Given a finite element (K, Pk, XY'x), we can define a local Lagrange interpolant:

n

Miv =" vai)¢,

i=1
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where a; are the vertices of K, v(a;) are the degrees of freedom, and ¢; are the
shape functions. Examples include the first-order interpolant

3

1711<v(x,y) = Zv(ai)ki(st)v

i=1

and the second-order interpolant

3 3
Miv(x.y) =Y v@)diRhi— D+ > 4v(a;)hid;,
i=1 1<i<j<3

mentioned in Sect. 2.1. Examples T 11<v and I'[Iz(v are Lagrange interpolations, which
satisfy the property T 11(,2‘}(6”) = v(a;),i = 1,2,3. More complicated interpolants
such as Example 2.7 involve other degrees of freedom.

By piecing together the local interpolants, we can define a corresponding global
interpolant I7 ,’1‘ as follows:

(ITfv)|x = Dplk) VYK €Ty

We assume further that each element K of 7}, can be obtained as an affine
mapping of a reference element K, i.e.,

K = Fx(K), Fx(R) = Bk + bk, (2.18)

where By is a d x d non-singular matrix. The rest of this section is concerned about
the estimate of interpolation error v — IT ,f V.

Lemma 2.4. Denote ¥(X) = v(Fg(X)). Ifv.e W"P(K),m = 0, p € [1,00], then
v € W™P(K). Moreover, there exists a constant C = C(m, p, d) such that

Vlmpx < ClIBE|"|det(B)|/7 191, , o V9 € W™P(K), (2.19)
and

Pl & < ClIBk|"|det(Bg)| ™" [V px, ¥ vE W™ (K), (2.20)
where || - || denotes the matrix norm associated to the Euclidean norm in R?.

Proof. For simplicity we just show the proof of (2.19) for p = 2. A complete proof
can be found in the classic book by Ciarlet [78, Theorem 3.1.2]. Since C*°(K) is
dense in H(K), it is sufficient to prove (2.19) for a smooth function v.
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Using the chain rule and the mapping Fk, we have

Mok = Y DG < CUBE'IP™ Y / |DP3Pdx
o[ =m |Bl=m * K
—1(12m ABA2
< CIIBE'IP™ Y IIDFAII; ¢ - (det(Bx)), .21
|Bl=m
which completes the proof of (2.19) for p = 2. O

To obtain an explicit bound on || Bk||, || Bx'|| and det(Bg), we introduce some
notation. For an element K, we denote

hg = diameter of the smallest sphere (or circle) containing K,

and
px = diameter of the largest sphere (or circle) inscribed in K.
Similarly, /¢ and p are used for the reference element K.
Noting that det(Bg) = Vol(K)/vol(Ie), we easily have
Cip% < |det(Bx)| < Coh%. (2.22)

where the positive constants C; and C, are independent of s g and pg.

Lemma 2.5. The following estimates hold

_ hp hk
1Bl < £, ||Bk|| < —
PK Jid
Proof. By definition, we have
—1 1 —1
||Bg [l = — sup |Bg &l (2.23)
PK |g|=px

For any & satisfying |£| = pk, we can always find two points x, y € K such that
x —y = & Note that | Bg'§| = |Bg'(x — y)| = |X — | < hy, substituting which
into (2.23) completes the proof of the first inequality. The other one can be proved
in a similar way. O

Lemma 2.6 ([78, Theorem 3.1.1]). There exists a constant C (I% ) such that

cinf [P+ pllyyy 8 SCEPlyy ¢ YVE WL (R,
PEPL(K)

With the above preparations, we can prove the following interpolation error
estimates.
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Theorem 2.2 ([78, Theorem 3.1.5]). Let (K, Px, Xx) be a finite element. If

WP (K) — C*(K),
WkHLP(K) < W4 (K),
Pk(K) C P}( C Wm’q(le),

hold true for integers m,k > 0, and some numbers p,q € [1, o], where s denotes
the greatest order of derivatives occurring in the degrees of freedom set X', then
there exists a constant C, depending on K, Px and X, such that

3 hk+l
[v— M §vlmgx < Cldet(Bg)[V4 P £y, ,x Vve W (k).

mn
K

Proof. Noting that the shape functions qA&i in K are given by ¢A>,- = ¢; o Fg, we obtain

ﬁlk(\v = H,vao Fx = Zv(ai)(¢i o Fg) = ZV(FK(&I‘))& = 171"3{;,

1 4

from which and Lemmas 2.4-2.6, we have

A

|v—n1k<v|mvlvi —_ m,q,le

- R — C R R
ClIBi " |det (BI'D — Mgy, , ¢ < p—m|der(BK)|‘/4|v—n,§v|
K

¢ 1
— / _ 7k e A A A
=< p’,’éldet(BK)l a1 n,g”g(WHl-r;WM-q) ﬁl££k||V+P||k+1_p_K
c N
< Wlder(BK)chwuH,p,,e
K
¢ 1/q k=41 —1/p
< p7|d€l‘(31<)| 1B I* T |det (B /P Vlk+1.p.x
K
C pheti 1/q—1/p
< —;hy' ldet(Bg)l Vlk+1.p.k
K
which completes the proof. O

The parameter px can be eliminated if the finite element mesh is regular.

Definition 2.20. A triangulation 7}, of §2 is called regular when h = maxger, hg
approaches zero, if there exists a constant o > 1, independent of %, such that

h
X <o forany K € Tj,.
PK

Under the regularity assumption, from Theorem 2.2 and (2.22), we can obtain
the following interpolation error estimate over a physical domain £2.
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Theorem 2.3. In addition to the assumptions of Theorem 2.2, if the mesh of §2 is
regular, then

v = MV go < CRIVATYDFRFm L o Vv e WEHLP (),

2.4 Finite Element Analysis for Elliptic Problems

In this section, we will present some basic finite element error analysis techniques
developed for elliptic problems. For simplicity, we limit our discussion to conform-
ing finite elements. More general discussions can be found in classic books such as
[51,78,243].

2.4.1 Abstract Convergence Theory

Consider an abstract variational problem: Find u € V' such that
A(u,v) = F(v) VvelV, (2.24)

where V' denotes a real Hilbert space and F € V’. Here V' denotes the dual
space of V. The following famous Lax-Milgram lemma justifies the existence and
uniqueness of the solution for this problem.

Theorem 2.4 (Lax-Milgram lemma [78, p. 8]). Let V be a real Hilbert space

with norm || - ||y, A(:,-) be a bilinear form from V x V to R, and F(-) be a linear

continuous functional from V to R. Furthermore, suppose that A(-,-) is bounded:
3B > 0 such that |A(w,v)| < Blw||vIIv|lv forallw,v eV,

and coercive:

Jo > 0 such that |[A(v,v)| > «||v|[}, forallv e V.

Then, there exists a unique solution u € V to (2.24) and

1
ully = =|[F|lv.
o

Assume that a family of finite dimensional subspaces V), is constructed to
approximate the infinite dimensional space V, i.e.,

inlf/ [lv—willy =0 as h — 0, forallveV.
€V

Vh d
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The standard Galerkin FEM for solving (2.24) is: Find u;, € V}, such that
A(up,vi) = F(vp)) Y vy € V. (2.25)
From (2.24) and (2.25), we obtain the Galerkin orthogonality relation:
Alw—up,vp)) =0 Vv, €V (2.26)
Combining (2.26) with the coercivity and continuity of A(:,-), we have

allu—up|[} < A —up, u—up) = A(u— up, u—vy)

< Bllu—wup|[v||u—vallv.

which leads to the following stability and convergence result.

Theorem 2.5 (Céa lemma). Under the assumption of Theorem 2.4, there exists a
unique solution uy, to (2.25) and

1
[lunlly < =1 F]||y.
(07

Furthermore, if u denotes the solution to (2.24), then
B .
[lu—up|ly <= inf ||lu—vul|v, (2.27)
o vp€Vy

i.e., u convergestouash — 0.

2.4.2 Error Estimate for an Elliptic Problem

Here we demonstrate how the abstract convergence theory presented in last section
can be used for a specific problem. Without loss of generality, let us consider the
following elliptic boundary value problem
—Au+u=f in £2, (2.28)
u=0 on 052. (2.29)
Multiplying (2.28) by a test function v € H_! (§2) and using the Green’s formula
d

—/ Auvdx = —/ @vds +/ Z%ﬁ Yue HX(R),ve H(Q),
2 @ = 9x; dx;
(2.30)
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d . . . .
where = = Y"“_ n;-L is the normal derivative operator, we can obtain an
an i=l1 ox;

equivalent variational problem: Find u € H, (£2) such that
A(u,v) = (Vu, Vv) + (u,v) = (f,v), Y ve Hi(2). (2.31)
Application of the Cauchy-Schwarz inequality shows that
|Au, v)| = [V, V) + (u, )| < [[Vullo][VVllo + [ullol[V[lo < 2[lul[1][v]]1.

which means that A(-, -) is continuous on H{ (£2) x H_ (£2).
On the other hand, we easily obtain

AW, v) = [V + VIG5 = VI,
which proves the coercivity of A(-,-). Therefore, by the Lax-Milgram lemma, the
variational problem (2.31) has a unique solution u € H; (£2).

To solve (2.31) by the finite element method, we construct a finite dimensional
subspace Vj, of H} (£2):

Vi ={vy € H)(2): V¥ K € Ty.vilx € Pu(K)}, (2.32)

where T}, is a regular family of triangulations of £2.
The finite element approximation uy, € Vj, of (2.31) is: Find uy, € V}, such that

(Vup, V) + (up,vi) = (five), Y v € V.

For the elliptic problem (2.28) and (2.29), the following optimal error estimates
hold true in both H'! and L? norms.

Theorem 2.6. Let 2 be a polygonal domain of R%,d =23, with Lipschitz

boundary, and Ty, be a regular family of triangulations of S2. Let V), be defined

in (2.32). I the exact solutionu € H*(2) N H(£2),s > 2, the error estimate holds
llu—unlly < Ch'llulli+1, 1 =min(k,s — 1),k = 1.

Suppose, furthermore, for each e € L*(82), the solution w of the adjoint problem
(see (2.35) below) of (2.28) belongs to H?(82) and satisfies

lwll2 < Cllello, VeeL*(2). (2.33)
Then we have

llu—unllo < Ch'™M|ulli41. 1 =min(k,s — 1),k > 1.
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Proof. By the Céa lemma, for any u € H*(£2) U HO1 (£2),s > 2, we have

< 2llu— Tyulls < Ch'[Julli+1,

[lu —up|ly <2 inf |ju— vyl
ViE€V)

where [ = min(k, s —1), and IT ,’1‘ is the finite element interpolation operator defined
in Sect. 2.3.

To derive error estimates in the L2-norm, we need to use the so-called Aubin-
Nitsche technique (also called duality argument ). Denote error e = u — u;, and let
w be the solution of the adjoint problem of (2.28):

—Aw+w=¢e inf2, w=0 on 952, (2.34)
whose variational formulation is: Find w € H_ (£2) such that
A(v,w) = (e,v) Y ve Hj (). (2.35)
Hence, by the Galerkin orthogonality relation, we have

||u—uh||% = (e,u—up) = Alu —up,w) = A(u—uh,w—ﬂ,]fw)
< 2f|u—up|ls|lw— Miwlly < CH|Julligr- RlIwll2.  (2.36)
which, along with the bound (2.33), leads to

llu— unllo < CH Y |ull141,

which is optimal in the L2-norm. This concludes the proof. O

Using more sophisticated weighted-norm technique, error estimates in the L*°
norm can be proved [78, p. 165].

Theorem 2.7. Under the assumption of u € Hy (£2) N Wktl.o(Q) k > 1, we have
|t — tp]|oo.0 + BV (= up)||oo.0 < CH*|Inh||u|rcoq. fork =1,
and

llu = unlloo.2 + AUV @ = w)lloc.0 < CH ulis 1000, fork = 2.

2.5 Finite Element Programming for Elliptic Problems

In this section, we introduce the basic procedures for programming a finite element
method used for solving the second-order elliptic boundary value problems. We
want to remark that finite element programming is quite a sophisticated task
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and can be written in a stand-alone book. Readers can find more advanced
and sophisticated programming algorithms in books devoted to this subject (e.g.,
[21, 62, 97, 107, 112, 158, 174, 240]). For example, [21] presents the package
PLTMG, which solves elliptic problems using adaptive FEM in MATLAB; [174]
introduces Diffpack, a sophisticated toolbox for solving PDEs in C++; [252]
elaborates the adaptive finite element software ALBERTA written in ANSI-C;
[107] introduces an open-source MATLAB package IFISS, which can be used to
solve convection-diffusion, Stokes, and Navier-Stokes equations. Demkowicz [97]
presents a self-contained hp-finite element package for solving elliptic problems and
time-harmonic Maxwell’s equations.

In the rest of this section, we detail the important steps for programming a finite
element method in MATLAB to solve the elliptic problem:

—Au4u=f inf2=(0,1)7> (2.37)
u=0 onds2, (2.38)

by using @ element. The material of this section is modified from our previous
book [187, Chap. 7].

2.5.1 The Basic Steps

2.5.1.1 FEM Mesh Generation

As we mentioned earlier, we need to subdivide the physical domain §2 into small
elements. For simplicity, here we generate a uniform rectangular mesh 7}, for 2.
The mesh structure can be clearly described by four variables and four arrays. More
specifically, we use nx and ny for the total number of elements in the x- and y-
direction, respectively; ne and np for the total number of elements and the total
number of nodes in 7}, respectively. We use the 1-D array x (1 : np) and y(1 : np) to
represent the nodal x and y coordinates, respectively. A 2-D array conn(1:ne,1:4)
is used to store the connectivity matrix for the mesh, i.e., conn(i, 1 : 4) specifies the
four node numbers of element i. A 2-D array gbc(1 : np, 1 : 2) is used to store the
indicators for Dirichlet nodes in ghc(1 : np, 1), and the corresponding boundary
values in gbc(1 : np, 2).

The rectangular mesh 7;, can be generated using the MATLAB code
getQImesh.m, which is shown below.

o°

Generate Q1 mesh on [xlow, xhigh]x[ylow, yhighl]

nx,ny: number of elements in each direction

X,y: 1-D array for nodal coordinates

conn(l:ne,1:4): connectivity matrix

ne, np: total numbers of elements, nodes generated
gbc(l:np, 1:2): store Dirichlet node labels and values

o o o o°

o°



44 2 Introduction to Finite Element Methods

function[x,y,conn,ne,np,gbc]
= getQlmesh (xlow,xhigh, ylow, yhigh,nx,ny)

ne = nxsny;
np (nx+1) * (ny+1) ;

% create nodal coordinates
dx=(xhigh - xlow)/nx; dy=(yhigh - ylow)/ny;
for i = 1:(nx+1)
for j=1:(ny+1)
x((ny+1)* (i-1)+3)
y((ny+1) % (1i-1)+3)
end
end

[l
[oTen
N
* ok
oo
b

% form the connectivity matrix:
start from low-left corner countclockwisely.
for j=1l:nx

for i:l:ny

o°

ele = (j-1)xny + 1i;
conn(ele,1l) = ele + (j-1);
conn(ele,2) = conn(ele,1l) + ny + 1;
conn(ele,3) = conn(ele,2) + 1;
conn(ele,4) = conn(ele,1l) + 1;

end

end

% pick out Dirichlet BC nodes
for i=1:np

if (abs(x(i) xlow) < 0.1xdx
)

| abs(x(i) - xhigh) < 0.1%dx)
gbc(i,1)=1; % find one BC node
elseif (abs(y(i) - ylow) < 0.1xdy
| abs(y(i) - yhigh) < 0.1xdy)
gbc(i,1)=1; % find one BC node

end
end

A simple 4 x 4 rectangular mesh generated with this code is shown in Fig. 2.1,
where the nodal numbers and element numbers are provided. Note that the nodes
of each element are oriented counterclockwisely. For example, the connectivity
matrices for elements 1 and 2 are given by:

conn(l,1:4)=1,6,7,2, conn(2,1:4)=2,7,8,3.

2.5.1.2 Forming FEM Equations

The finite element method for solving (2.37) and (2.38) is: Find u;, € v;, C HO1 (£2)
such that

(Vup, Vo) + (un, dn) = (fopn) Y ¢ € Vi, (2.39)
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Fig. 2.1 An exemplary Q, 5 10 15 20 25
element: node and element
labelings
®@ @
4 9 14 19 24
® @ @ @
3 8 13 18 23
@ ®
2 7 12 17 22
® ® ® ®)
1 6 11 16 21

where the Q) finite element space is defined as
Vi, =1{ve Hy(2); VY K € Tj,v|x € Q1(K) and v|gnpe = 0}.

On each rectangular element K, the exact solution u is approximated by
4
up (x, ) =Y _ufyKixy), (2.40)
=1

which leads to a 4 x 4 element coefficient matrix of (2.39) with entries

Ajj E/KVWJK-VI,//,-dedy+/K1ﬂf1//inxdy, ij=1,,4. (241

2.5.1.3 Calculation of Element Matrices

The calculation of A;; is often carried out on a reference rectangle K with vertices

E1,m) = (=1,=1), (52,m2) = (1,=1), (&3,m3) = (1, 1), (&4,m4) = (=1, 1),

whose corresponding shape functions

. 1
wi(é,n)=z(1+§,-é)(1+mn), i=1,--,4. (2.42)
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The mapping between an arbitrary rectangular element with vertices (x;, y;), 1 <
i <4, and the reference element is given by

4 4
x=Y xpyiE . y =Y yv,E . (2.43)

=1 Jj=1

The basis function ¥/, (x, y) on a general rectangle is defined as

W (x. y) = 9 (E(x, y).n(x, ).
from which we have

Wy _ 9y dx  dy;dy
% = % Ty % (2.44)

W, Ay Y
Wy _ 0y dx Y0y (2.45)
an dx Jn dy dn

ie.,

JE-vy, = % 1, j =123

Wi
vy, = 3%
Oy
and the Jacobi matrix J of the mapping as
dx dx
B T
9

In the above, J T denotes the transpose of J.
From (2.44) and (2.45), we see that

where we denote the gradient

oy R
Vy; = 7)™ 335. = [ o agé] 335. (2.46)
) )
1 (Zj:l y; W/) v _ (Zj'_l Vi ‘///) '///

(2.47)

det() | (x4, jagv; aw, + (X w,)am
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Since it is too complicated to evaluate A;; analytically, below we use Gaussian
quadrature over the reference rectangle to approximate A;;. For example,

/ G(x.y)dxdy = / GG P |dedn
K

K

N N
YO GEn )l o),

m=1 n=1

%

where &, and 7,,, and w,, and w, are the quadrature points and weights in the £ and
n directions, respectively. In our implementation, we use the second-order Gaussian
quadrature rule, in which case

1 1

& =—%, & = Vel

w] = wyr = 1.

The right-hand side vector ( f, ¢;) is approximated as
1
(L)~ (DS540, i=1.234
j=1

Below is our MATLAB code elemA.m, which is used to calculate the element
matrix and right-hand side vector.

function [ke,rhse] = elemA(conn,x,y,gauss,rhs,e);

% Q1 elementary stiffness matrix

ke = zeros(4,4);

rhse=zeros (4,1) ;

one = ones(1,4);

psid = [-1, +1, +1, -11; etad = [-1, -1, +1, +11;

°

% coordinates of each element ‘e’

for j=1:4

je = conn(e,j); % get the node label

xe(j) = x(je); ye(j) = y(je); % get the coordinates
end

for i=1:2 % loop over gauss points in eta
for j=1:2 % loop over gauss points in psi
eta = gauss(i); psi = gauss(j);
% construct shape functions: starting at low-left corner
NJ=0.25* (one + psi*psid).x(one + etaxetad);
% derivatives of shape functions in reference coordinate

NJpsi = 0.25%psiJd.x (one + etaxetad); % 1x4 array
NJeta = 0.25xetad.x(one + psixpsid); % 1x4 array

o

% derivatives of x and y wrt psi and eta
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xpsi = NJpsixxe’; ypsi = NJIpsixye’;
xeta = NJetaxxe’; vyeta = NJetaxye’;
Jinv = [yeta, -xeta; -ypsi, xpsil]; % 2x2 array

jcob = xpsixyeta - xetaxypsi;
% derivatives of shape functions in original coordinate
NJdpsieta = [NJpsi; NJetal]; 2x4 array

o°

NJdxy = JinvxNJdpsieta; % 2x4 array
% assemble element stiffness matrix ke: 4x4 array
ke = ke + (NJdxy(1l,:))’x(NJdxy(1,:))/jcob
+ (NJdxy (2, :)) "+ (NJdxy (2, :)) /jcob
+ NJ(1,:)’*NJ(1,:)*jcob;
rhse = rhse + rhsxNJ’*jcob;
end

end

2.5.1.4 Assembly of Global Matrix

To obtain the global coefficient matrix, we need to assembly the contributions from
each element coefficient matrix, i.e., we need to loop through all elements in the
mesh, find the corresponding global nodal label for each local node, and put them
in the right locations of the global coefficient matrix. A pseudo code is listed below:

for n=1:NE % loop through all elements
% computer element coefficient matrix
for i=1:4 % loop through all nodes
il = conn(n,i)
for j=1:4
jl=conn(n,j)
Ag(il,j1l)=Ag(il,j1)+Aloc(i,J)
End
End

End

After the assembly process, we need to impose the given Dirichlet boundary
conditions. Suppose that after assembly we obtain a global linear system

Au=b. (2.48)

Assume that we have to impose a Dirichlet boundary condition u = u(x, y;) at
the k-th global node. A simple way to impose this boundary condition is as follows:
First, replace each entry b; of b by b; — A;,ux; Then reset all entries in the k-th row
and k-th column of A to 0, and the diagonal entry Ay to 1; Finally, replace the k-th
entry by of b by uy.
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This algorithm can be implemented by a pseudo code listed below:

for k=1:NG % loop through all global nodes

[)

If (gbc(k,1
for i=1:NG

1)

b(i) = b(i)

Ag (i, k)

Ag(k,1)
End
Ag(k,k) =

0
0

then

% identify all Dirichlet nodes
)

- Ag (i, k) *gbc(k,2)

1
b(k) = gbc(k,2)

End
End

2.5.2 A MATLAB Code for Q Element

49

A driver function ellip_Q1.m developed for implementing the Q; element for
solving the elliptic equation (2.37) is shown below:

o\

2D Q1 FEM for solving

o® o o

o\

clear all;

-Lap*u + u = f(x,y)
on a rectangular domain
with Dirichlet BC condition: u=g on boundary

(xlow, xhigh) x (ylow, yhigh)

% readers can change the parameters to

% reset their own rectangualr domain and the mesh size

xlow = 0.0; xhigh 1.0
ylow = 0.0; yhigh = 1.0
nx=20; ny=20;

[)

1

1

% Gaussian quadrature points

gauss = [-1/sqgrt(3), 1/sqgrt(3)];

[)

% generate a Q1 mesh
[x,y,conn,ne,np,gbc] =

getQlmesh (xlow,xhigh, ylow, yhigh, nx, ny) ;

[)

for i=1:np

% specify an exact solution and use it for Dirichlet BC
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uex (1) =sin(pi*x(i)) .*cos(pixy(i));
if(gbc(i,1)==1) % find a Dirichlet node

gbc(i,2) = uex(i); % assign the BC value
end

end

% initialize the coefficient matrix and the rhs vector
Ag = zeros (np); bg=zeros(np,1) ;

nloc = 4; % number of nodes per element
for ie = 1:ne % loop over all elements
rhs= (feval (@SRC,x(conn(ie,1l)),y(conn(ie,1))).
+ feval(@SRC,x(conn(ie,Z)),y(conn(ie,z)))
+ feval (@SRC,x(conn(ie,3)),y(conn(ie,3))) .
+ feval (@SRC,x(conn(ie,4)),y(conn(ie,4)))) /nloc,
[Aloc,rhse] = elemA(conn,x,y,gauss,rhs,ie);

[}

% assemble local matrices into the global matrix
for i=1:nloc;

irow = conn(ie, i) ; % global row index
bg(irow) =bg(irow) + rhse(i);

for j=1l:nloc;

icol = conn(ie,j); %global column index
Ag(irow, icol) = Ag(irow, icol) + Aloc(i,3j);
end;
end;
end;

[

% impose the Dirichlet BC

for m=1:np

if (gbc(m,1)==1)
for i=1:np
bg(i) = bg(i) - Ag(i,m) * gbc(m,2);
Ag(i,m) = 0; Ag(m,i) = 0;

end
Ag(m,m) = 1.0; bg(m) = gbc(m,2);
end

end

$solve the equation

ufem = Ag\bg;

% display the max pointwise error
disp(’'Max error='), max(ufem-uex’),
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Fig. 2.2 Numerical solutions obtained on nx = ny = 10 (left), and nx = ny = 20 (right) grids

% plot the FEM solution
tri = delaunay(x,Vy);
trisurf (tri,x,y,ufem);

In this code, we solve the Eq. (2.37) with non-homogenous Dirichlet boundary
condition u = g with the exact solution

u = sinmxcosmy,

which leads to f = (2% + 1)u.

The problem can be solved with several uniformly refined grids by just changing
nx and ny in driver function ellip_.Q1.m. For example, maximum pointwise
errors obtained with nx =ny = 10, 20, 40 grids are 0.0084, 0.0021, 5.2583e—004,
respectively, which clearly shows the O(h?) convergence rate in the L°°-norm.
Exemplary numerical solutions obtained with nx =ny = 10 and 20 are shown in
Fig.2.2.



Chapter 3
Time-Domain Finite Element Methods
for Metamaterials

In this chapter, we present several fully discrete mixed finite element methods for
solving Maxwell’s equations in metamaterials described by the Drude model and
the Lorentz model. In Sects. 3.1 and 3.2, we respectively discuss the constructions of
divergence and curl conforming finite elements, and the corresponding interpolation
error estimates. These two sections are quite important, since we will use both the
divergence and curl conforming finite elements for solving Maxwell’s equations in
the rest of the book. The material for Sects. 3.1 and 3.2 is quite classic, and we
mainly follow the book by Monk (Finite element methods for Maxwell’s equations.
Oxford Science Publications, New York, 2003). After introducing the basic theory
of divergence and curl conforming finite elements, we focus our discussion on
developing some finite element methods for solving the time-dependent Maxwell’s
equations when metamaterials are involved. More specifically, in Sect.3.3, we
discuss the well posedness of the Drude model. Then in Sects.3.4 and 3.5, we
present detailed stability and error analysis for the Crank-Nicolson scheme and
the leap-frog scheme, respectively. Finally, we extend our discussion on the well
posedness, scheme development and analysis to the Lorentz model and the Drude-
Lorentz model in Sects. 3.6 and 3.7, respectively.

3.1 Divergence Conforming Elements

3.1.1 Finite Element on Hexahedra and Rectangles

If a vector function has a continuous normal derivative, then such a finite element
is usually called divergence conforming. More specifically, similar to the H'!
conforming finite elements discussed in Chap.2, we can prove the following
result.

J. Li and Y. Huang, Time-Domain Finite Element Methods for Maxwell’s Equations 53
in Metamaterials, Springer Series in Computational Mathematics 43,
DOI 10.1007/978-3-642-33789-5_3, © Springer-Verlag Berlin Heidelberg 2013
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Lemma 3.1. Let K and K, be two non-overlapping Lipschitz domains having a
common interface A such that K; N K, = A. Assume that w; € H(div; K,) and
w, € H(div; K>), andu € (L*>(K; U K> U A))¢ be defined by

u on Kl,

u=
up on Kz.

Thenu; -n=u;-non A implies thatu € H(div; K; U K, U A), where n is the unit
normal vector to A.

Proof. Suppose that we have a function u € (L*(K; U K> U A))¢ defined by
ulg, =u;,i =1,2,andu;-n=uy-non A. To prove thatu € H(div; K; UK, U A),
we only need to show that V -u € L?*(K; U K, U A). For any function ¢ €
Cy° (K1 U Ky U A), using integration by parts, we have

/ u- Vedx
KiUK,UA

= —/ V-(u|K1)¢dx—/ V-(u|1<2)¢dx+/(u1-n1 + u; - mp)ds,
K K> A

where n; and n, denote the unit outward normals to 0K and dK,, respectively.
Denote a function v such that v|g, =V - (u|g,),/ = 1,2. Using the assumption
thatu; -n=u;,-non A, we see that the boundary integral term vanishes. Hence, we

have
/ u'Vq&dx:—/ vodx,
K1UKUA KiUK,UA

which shows that V- u € L?*(K; U K, U A) by the definition of weak derivative.
This concludes our proof. O

Now let us consider a divergence conforming element on a reference hexahedron.

Definition 3.1. For any integer k > 1, the Nédélec divergence conforming element
is defined by the triple:

K = (0, 1),
Pp = Qri—1h—1 X Qk—1hkk—1 X Qk—1k—1k>

Y= M};(ﬁ) U Mk(ﬁ),

where M );.(ﬁ) is the set of degrees of freedom given on all faces ﬁ of K, each with
the outward normal n; :

M@ = ([ @ hgdh, ¥ g € Quia(f)i =16 G
’ fi
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and Mz (1) is the set of degrees of freedom given on the element K:

Mg () = {/A 0-qdV, Vq € Qrai—14-1 %X Qr—1k-25—1 X Qk—14-14k—2}. (3.2)
I

First we want to prove that the Nédélec element defined in Definition 3.1 is
indeed unisolvent.

Theorem 3.1. The degrees of freedom (3.1) and (3.2) uniquely determine a vector
function @ € Qpx—1j—1 X Qk—1xk—-1 X Qk—14—14 on K = (0,1)%.

Proof. Our proof follows [217].

(1) First we show that if all the face degrees of freedom in (3.1) on a face (say fi)
are zero, then a-n; = 0 on this face. Considering that all faces are parallel to the
coordinate axes, on any face ﬁ, a-n; € Qk_14—1. Hence choosing q =1 - n;
in (3.1) immediately leads to @ - n; = 0.

(ii) Now let us consider the unisolvence. Note that the dimension of Py is
3k%(k + 1), which equals the total number of degrees of freedom in X - Hence
we just need to prove that vanishing all degrees of freedom for @t € Py yields
u = 0. From Part (i), we know that @ - n; = 0 on all faces, which implies that G
can be written as

= (X1(1 — %P, %21 — o), £3(1 — X3)73) 7,

where 71 € Qk—2k—14—1,72 € Qk—1k—2k—1, and 73 € Q1 x—1 xr—2. Choosing
q=r = (7,7, 73)7 in (3.2) shows that t = 0, which completes the proof. 0O

By trace theorem [2], we have ﬁlf' € (H® (j?))3 C (Lz(f))3. Hence the degrees

of freedom (3.1) and (3.2) are well defined for any G € (H%+8(f))3, 5> 0.

After obtaining the basis function on the reference hexahedron K, we can derive
the basis function on a general element K by mapping. To make the degrees of
freedom (3.1) and (3.2) invariant, we need the following special transformation

1
- B, 33
det(Bg) " (3-3)

uo Fg
where Fk is the affine mapping defined in (2.18). For technical reasons, we assume
that Bk is a diagonal matrix, i.e., the mapped element K has all edges parallel to
the coordinate axes. The unit outward normal vector n to dK is obtained by the
transformation [217, Eq. (5.21)]:

1
no Fx = ——— B; Th, 3.4
VRO oy

where i is the unit outward normal vector to 9K .
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Lemma 3.2. Suppose that det(Bk) > 0 and the function u and the normal n on K
are obtained by the transformations (3.3) and (3.4), respectively. Then the degrees
of freedom of u on K given by

My () = {/f womigdA, ¥ g € Qpipai(f) i = Lo 6L (3S)

Mk (u) = {/ u-qdV, vV qo Fx = Bx'q, where
K
€ Qkk—1h—1 X OQk—th—2k—1 % Qr—1k—1k—2} (3.6)

are identical to the degrees of freedom for G on K givenin (3.1) and (3.2).
Proof. (i) By the transformations (3.3) and (3.4), we have

/u.nqu:/ — u.nqarea(]i)dA:/u'nqu, (3.7)
! 7 det(Bg)|Bg' n| area( f) f

where in the last step we used the fact that
area(f) = det(BK)|BETﬁ|area(f).

Equation (3.7) shows that the degrees of freedom M (u) is invariant.
(ii) The invariance of Mk (u) is easy to see by noting that

1 .
.qdV = | ———Bgti- By q det(Bg)dV
/K“ q /Iedet(BK) KU-Dbg q et(Bk)
= / ﬁB,E-B,;TQdVZ/ﬁ-QdV.
I3 g

O

Now suppose that we have a regular family of meshes of £2 denoted by 7}, and
we form a global set of degrees of freedom by assembling the degrees of freedom
from each element K in 7}, i.e.,

XY= UKGT;, k.

If all neighboring elements match the whole common face (i.e., the face degrees of
freedom match), then u - n is continuous by the proof of Part (i) in Theorem 3.1.
Hence the finite element space W), obtained by mapping the reference element in
Definition 3.1 through transformation (3.3) is divergence conforming, i.e., W), is a
subset of H (div, £2). Therefore, we can write W), explicitly as
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W, = {u, € H(div, 2) : u,|g €
Oks—1h—1 X Qr—1p k-1 X Qk—1k—1k. Y K € Tp}. (3.8)

Similarly, we can define divergence conforming elements on rectangles.
Definition 3.2. For any integer k > 1, a divergence conforming element can be
defined by the triple:

K =(0,1)%
Py = Qki—1 X Qr—14,
e = M};(ﬁ) ) Mk(ﬁ),

where M ;(1) is the set of degrees of freedom given on all faces ﬁ of K, each with
the outward normal n; :

My(@) = {/Aﬁ-ﬁf qdA. ¥ q € Peoy(fi).i =1, .4} 3.9
’ Ji
and M () is the set of degrees of freedom given on the element K:

My () = {/A u-qdV, Vqe Qrop—1 X Qr—1k—2} (3.10)
g

Using the same technique as in the proof of Theorem 3.1, we can easily prove
that the divergence element defined in Definition 3.2 is unisolvent.

Theorem 3.2. The degrees of freedom (3.9) and (3.10) uniquely determine a vector
functiont € Qp j—1 x Q14 on K =(0,1)%.

Below we present two often used divergence conforming elements: one for a
cubic element; and one for a rectangular element.

Example 3.1. Choosing k = 1 in Definition 3.1, we know thatug € Q1,00xQ0,1,0%
Qo.0.1- Hence we can represent u; as follows:

~ A AT
up = (ay + biX1, a2 + baXs, a3 + b3x3)" ,

where the constants can be determined by the six face degrees of freedom of (3.1).
If we label the six faces in the following order: front, right, back, left, bottom and
top, then the outward normals are:
n = (Os _17 O)’v n = (17 Os 0)/5 nz = (07 15 0)/5
ny = (_15 070)/7 ns = (0705 _1)/7 Ng = (0705 1)/5
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substituting which into (3.1) gives all the coefficients:

a1=—/ u-nydA, b1=/ u-nsz+/ u - nydA,

left right left

a2=—/ u-ndA, b2=/ U'nldA+/ u - n3dA,
front front back

a3:—/ u-nsdA, b3:/ u-nsdA—}-/ u - ngdA.
bottom bottom top

Hence we can write u £ as

& - l)flqﬂu “nydA + X f”.ghru -npdA
up(x) = | (F2-1) ffmmumldA + %2 [, U - M3dA
(x3—=1) fbolwm u-nsdA + X3 frop u - ngdA

= / u - nydA)Nps(x) + ([ w-mdA)Nyign (x)
left left

+( / u -0 dA)Njon(x) + (| - n3dA)Nper(x)
left left

4 ( / - 050N (%) + ([ - 16dAN,p (%),
left left

where the basis functions N4 are as follows:

X -1 X 0
Nleft = 0 s Nright = 01, ment =|x%H-1],
0 0 0
0 0 0
Npack = )ACZ + Nbottom = 0 ’ Nrop = 0
0 X3—1 X3

Example 3.2. For rectangular elements, we can similarly define the divergence
conforming finite element space Wj:

W, = {u, € H(div, 22) : uylx € Qrk—1 X Qk—1k, ¥ K € T}, (3.11)

For example, consider a rectangle K = [x. — hy, Xe + hy] X [ye — hy, ye + h)].
Then a function [T{u € Wj, with k = 1 can be expressed as

4
Miu(x,y) =Y ( /l uen;dN; (x, ), (3.12)

j=1 "%



3.1 Divergence Conforming Elements 59

where [; denote the four edges of the element K, which start from the bottom

edge and are oriented counterclockwise. By satisfying the interpolation condition

fl_ (Hl‘éu —u) -n;d/ =0, we can obtain the face element basis functions N; as
J

follows:
0 x — (xc — hy)
Nl = y = (yC + hy) B N2 = 4hxhy 5
4, 0
0 X — (xc + hV)
N3 = y_(yc_hy) , N4: 4hxhy
4hih, 0

It is easy to check that the basis functions N; satisfy the conditions:

/N,"Ilj dl :51‘1', i,j = 1,"' ,4.
L

3.1.2 Interpolation Error Estimates

From the unisolvence and divergence conforming property proved in last sec-
tion, we see that with sufficient regularity, there exists a well-defined H (div; §2)
interpolation operator on K denoted as H1d<. For example, if we assume that
u € (H'/**¥(K))3,8 > 0, then there is a unique function

Téu e Oppth—1 X Qk—t k-1 X Qk—1 k-1

such that
Mys(u— Hl‘éu) =0 and Mg(u— H,”éu) =0,

where M ; and M are the sets of degrees of freedomin (3.5) and (3.6), respectively.
More specifically, this is equivalent to requiring that: For all faces f;,i =1,--- , 6,

/f(u— M) -niqgdA =0, Vg € Qrors—1(f), (3.13)
and
/K(u—n,@u)-qdv: 0, Vqo Fx = By'q,
G € Qk—2k—14—1 X Qk—1k—2k—1 X Qk—1k—1k—2- (3.14)
Before we prove the interpolation error estimate, we need to prove the following

lemma, which shows that the interpolant on a general element K and the interpola-
tion on the reference element K are closely related.
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Lemma 3.3. Suppose that u is sufficiently smooth such that H1d<u is well defined.
Then under transformation (3.3), we have

d, dn
Tgu = ITu.
Proof. By the definition of operator I7¢, we know that
Mys(n— Hl‘éu) =Mg(u— H,”éu) =0,

which, along with the invariance of the degrees of freedom by transformation (3.3),
leads to

M j(u— Mgu) = Mg(u— Mgu) =0.

Then by the unisolvence of the degrees of freedom, we obtain
¢ (u—Miu) = MG — Miu) = 0. (3.15)

By the unisolvence again, we have IT I‘é ([T¢u) = M¢u, which together with (3.15)
yields [T = [Tgu. ]

From the local interpolation operator I7¢, we can define a global interpolation
operator

I (H2H5(2)) > W,V § > 0,

element-wisely by
(H;fu)|1< = I'[}é(u|1<) foreach K € Ty,.

The following theorem gives an error estimate for this interpolant.

Theorem 3.3. Assume that 0<8<% and Ty is a regular family of hexahe-
dral meshes on §2 with faces aligning with the coordinate axes. Then if u €
(H“'(.Q))3,% + 8§ < s < k, there is a constant C >0 independent of h and u
such that

1
lu— Tl 2023 < CR||ull(gs () 7+ §<s<k. (3.16)

Proof. For simplicity, here we only prove the result for integer s =k > 1. Proofs
for more general cases can be found in other references (e.g., [5] for % +5<s<1).

As usual, we start with a local estimate on one element K. Using (3.3) and
Lemma 2.5, we have

d d
= Tl = [ la=muPay
K
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Bg(a— 17 w|?————dV
= [ 1Bxa - mwP
|| Bk||? o/
< m” _HKu” LZ(K))} = WHU_HK“” LZ(K))}

By Lemma 3.3, the fact that
(I =IOHp=0 Vpe(Qpri-ri-1)’,

and the Sobolev Embedding Theorem 2.1, we have

s rrd - ds
[la— HK“||(L2(1€))3 = [Ju— Hku”(Lz(lf))3
_ A\ L A N i+ b N
= ||(I =)@+ Pl 12y = ClA+ Pl i3
Using the vector form of Lemma 2.6 to the previous inequality, we have

A d»\ . A A A
||u_nku”(L2(12))3 = CA inf ||u+p||(Hk(12))3 = C|u|(Hk(12))3-
PE(Qr—14—14—1)°

Combining the above estimates gives us

Chg

ez i (3.17)

[lu— HKUII(LZ(K))‘

Using (3.3), we have

il iy = ([ 15700y

ko p—1 2 v 1/2
= ( / B e Brow) B )

< |det(Bx)["| B || - | Bk |1 [0l 7k 1y -
Substituting the previous estimate into (3.17) and using Lemma 2.5, we obtain

Chx__|det(BI'?
det(Bx)[2 px KT

lu— HK“| |(L2(1<))z
Finally, substituting the previous estimate into the identity

d 2 dy|?
||u_HKu||(L2(Q))3 = Z ||u_HKu||(L2(K))3
KeT),

and using the regularity of the mesh, we complete the proof. O
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3.1.3 Finite Elements on Tetrahedra and Triangles

In this section, we will introduce some divergence conforming elements on tetrahe-
dra and triangles. For tetrahedra, we define the space

Dy = (Pr—1)’ @ Pioix. (3.18)

Recall that Py, represents the space of homogeneous polynomial of degree k — 1.
It is easy to check that the dimension of Dy is

dim(Dy) = 3 x dim(Px—y) + dim(Px—1) — dim(Px—3)

= EFDEFDE_ EFDHEZD - ket ke +3).

One interesting property about Dy is that V - Dy € Py_;.
Lemma 3.4. Let Dy be the space defined by (3.18). Then V - Dy, € Pj_,.

Proof. We can express any u € Dy as u(x) = p(x) + ¢(x)x, where p(x) € (Pr—1)?
and ¢(x) € Pr—;. Hence

V- (g(x)x) = 0y, (gx1) + 01, (¢x2) + 015 (gx3)
=Vq-x+3q =(k—1)q+3q =(k+2)q,
where we used the fact that Vg -x = (k — 1)q for any ¢ € P;_;. Thus V - (¢(x)x) €
Pj._,, which along with the fact that V - (Pk—1)3 € Pj_; concludes the proof. O

Now let us construct a divergence conforming element on a reference tetrahedron
1%, which has four vertices as (0,0, 0), (1,0, 0), (0, 1,0), (0,0, 1). We assume that
the four faces are labelled as that the outward unit normals of the first three faces
(i.e., left, front and bottom) are

n; = (~1,0,0), ny = (0,—1,0), n3 = (0,0,—1).

Definition 3.3. For any integer k > 1, the divergence conforming element is
defined by the triple:

K = the reference tetrahedron,
Py = Dy,
e = M};(fl) U Mk(fl),

where M 7 (1) and M g (0) are the degrees of freedom defined as follows:
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M (0 = {/A W-0GgdA, Vg e Poi(f)i =14, (319

Ji
Me@) = [ 57 ¥ e (Pia)’ (3.20)

Below we show that this element is indeed unisolvent.

Theorem 3.4. The degrees of freedom (3.19) and (3.20) uniquely define a vector
function @ € Dy on the reference tetrahedron K.

Proof. Note that the total number of degrees of freedom in Definition 3.3 is

45 dim(Pe_y(f)) + 3 % dim(Py_) = 4 - %(k + Dk +3- %(k + Dk(k — 1)

%(k + Dk(k +3),

which is the same as dim(Dy). Hence to prove the unisolvence, we only need to
show that vanishing all degrees of freedom for € Dy gives t = 0. For simplicity,
we drop the hat sign in the rest proof.

(1) First we prove that if all degrees of freedom (3.19) on a face vanish, then u-n =0
on that face. Since u € Dy, we can write u = p + ¢x for some p € (P;—1)? and
q € Pi_1. Assume that face f contains a point a, then for any x € f, we have
(x —a) - n =0, where n is the unit outward normal to f. Hence, we obtain

u-n=p-n+gx-n=p-n+ga-nc P_;.

Therefore, choosing g =u-nin (3.19)leadstou-n=0.
(ii) From (i), we have u-n =0 on dK. For any ¢ € P;_,, using integration by parts
and the assumption of vanishing degrees of freedom (3.20), we obtain

/V'uq&dV:/ u'nq&dA—/u'Vq&dV:O.
K K K

Choosing ¢ =V -u € Pr_; (by Lemma 3.4) yields V- u=0.

On the other hand, from proof of Lemma 3.4, for any u=p + gx with some
pe (P’ andq € Py, we have V-u=V -p + (k + 2)q, which leads to
q= —V-p/(k +2) € Pr_. Hence g = 0, which yields

u=pe (P). (3.21)

If k =1, (3.21) along with the condition u - n =0 on dK immediately implies
thatu=0.
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If £ > 2, then (3.21) and the fact u - n =0 on 0K imply that
u= (xlrl,xzrz,X3r3)T, for somer = (rl,rz,r3)T € (Pk_2)3.

Choosing q =r in the vanishing degrees of freedom (3.20) shows that r = 0, hence
u = 0, which concludes our proof. O

The divergence conforming element on a general tetrahedron K can be obtained
by mapping the finite element on the reference tetrahedron K given by Definition 3.3
through the transformation (3.3).

Lemma 3.5. Suppose that det(Bg) > 0 and the function u and the normals n on
K are obtained by the transformations (3.3) and (3.4). Then the degrees of freedom
ofuon K given by

Mf(ll) = {/ u-n;qdA, Vq e Pk_l(ﬁ),i =1, ,4}, (3.22)
fi

My(u) = { / u-qdV. Vo Fx = BZT4 G e (Ps)’)  (323)
K

are identical to the degrees of freedom for G on K given in (3.19) and (3.20).

Given a regular family of tetrahedral meshes of §2 denoted as 7},, we can define
a finite element space W), using the degrees of freedom (3.22) and (3.23). From
Part (i) in the proof of Theorem 3.4, we know that if two neighboring elements share
the same face degrees of freedom, then u - n is continuous across the neighboring
common face. Hence the finite element space W}, is globally divergence conforming,
i.e., W), is a subset of H(div, §2). Therefore, we can write W), explicitly as

Wy = {w, € H(div, 2) : uy|x € Dx, ¥ K € Tj,}. (3.24)

By the same technique used for hexahedral element, we can define a global
interpolation operator H,f : (H'*1(2))> - W,,8 > 0. The same interpolation
error estimate as Theorem 3.3 holds true, and the proof is exactly the same as that
carried out for Theorem 3.3. Details can consult Monk’s book [217].

Below we show an example for the divergence conforming element defined in
Definition 3.3 on the reference tetrahedron when k = 1.

Example 3.3. When k = 1, any function @ in the divergence conforming element
can be expressed as

a = a+ bx,
where the coefficients a = (a;,a»,a3)” and b can be determined by the four
face degrees of freedom f P u-n;dA,i=1,---,4. Note that for our reference
tetrahedron, the unit outward normals are given by
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. . . . 1
n = (_1705 0)/5 nm = (05_170)/7 n3 = (070,_1)/, ng = _3(1, 1, 1)/

7

The condition [, @i - fidA gives us

PO 1
/ u-ndA = —/ (a1 + bx1)dA = —a, - =,
N x1=0,x2,x3>0,x2+x3<1 2

which leads to a; = — 2f},1 0-ndA.
By the same arguments, we obtain

ay = —2/ ﬁ-ﬁsz, az = —2/ ﬁﬁ3dA
f f

Note that face f; can be expressed by x; + x» + x3=1, and has area
area( fi) = ¢T§ Hence we have

PN 1
/ u'n4dA:/ —(ay + bx; + ax + bxy + az + bx;)dA
Ja Ja \/3

1 1
=/ —(01+az+a3+b)dA=E(a1+a2+a3+b),
Ja

/3

which leads to

b =2( ﬁ-ﬁ4dA+/

u-ndA + /
f4 h

u-nydA + / u- ﬁ3dA).
f

Vil

Hence, the interpolation function on the reference element K can be written as

J

mia = 24:(/ i-n;dAN; (%),
j=1"/i
where the basis function N j are:
N, =2(%—¢), i =1,2,3, N, =2%,
where e; is the opposite vertex of each f;, i.e., e, =(1,0,0), e, =(0,1,0)’, and

e;=(0,0,1). Moreover, it is easy to check that the basis functions satisfy the
conditions fﬂ_ N, -0dA =6;, i.j =1,2,3,4.

Example 3.4. Note that for triangular elements, the divergence conforming element
space can still be defined using (3.24). The only difference is that we have to change
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three to two in the definition of Dj given by (3.18). Below we construct the lowest-
order divergence conforming triangular element.

A

First let us consider a reference triangle K, which is formed by vertices

~

A;,i=1,2,3, where
A1 = (0,0), 4, = (1,0), 43 = (0. 1).

The unit outward normal vectors are defined as follows:

I 1

E,E) , Ip = (—1,0) , N3 = (0,—1) .

n; = (
The interpolation on the reference element K can be written as
3
n@:}}[w@%w@yx
j=1"4

where the basis function N j = (a1 + bx,a, + bY)’ satisfies the conditions
/Nj hdl =8, i,j =1,2,3.
l;

It can be shown that the basis functions N j are:

A % . 14z < B3
M= ()%= (7)) n= (L)
y y -1+y

Then for a general triangle K with vertices A; = (x;, y;), i =1,2,3, we can use
the affine mapping Fx : X — x defined by

X =x1+ (2 —x)X + (x3—x1)).
y=y1+O2=y)X+O—y1J,

to map the reference element K to the element K.
Let |K| be the area of K. After some lengthy algebra, we can find the inverse
mapping Fi! of Fk as follows:

X = 2IK|[(y3 — y)(x — x1) — (x3 — x1)(y — y1)],
¥ =2IK|[[-(y2 — y)(x —x1) + (x2 = x1)(y — y)].

from which we can obtain the basis function on K defined as:

Ni(x,y) =N;o Fg', i=1223.



3.2 Curl Conforming Elements 67

3.2 Curl Conforming Elements

3.2.1 Finite Element on Hexahedra and Rectangles

If a vector function has a continuous tangential component, then such a finite
element is usually called curl conforming. Similar to the H' conforming finite
elements, we can prove the following result.

Lemma 3.6. Let K, and K, be two non-overlapping Lipschitz domains having a
common interface A such that K1 N K, = A. Assume that w; € H(curl; Ky) and
w, € H(curl; K»), andu € (L*(K, U K> U A))? be defined by

u on Kl,

u=
up on Kz.

Thenu; x n=uy x non A implies thatu € H(curl; K; U K, U A), where n is the
unit normal vector to A.

Proof. The proof can be carried out in exactly the same way as that given for
Lemma 3.1 by using the following identity: For any function ¢ € (C°(K; U K, U
)%,

/ u-Vx¢dx
K1UK,UA

:/ qu1-¢dx+/ quz-d)dx—i—/(ulxn1+u2xn2)-¢ds,
K K> A

where n; is the unit outward normal to K;, and w; =ulg,,i =1,2. O
Let us consider the curl conforming elements on a reference hexahedron.

Definition 3.4. For any integer k > 1, the Nédélec curl conforming element is
defined by the triple:

K =(0,1),
Pe = Qk—1kk X Qrk—14k X Qrkkk—1

213 = M;(h) U Mf(ﬁ) U Mk(ﬁ),

where M; (1) is the set of degrees of freedom (DOFs) given on all edges é; of K,
each with the unit tangential vector ; in the direction of é;:

M (@) = {/ §-2.4d5. Vg e Pi(@), i=1, .12, (325
é;



68 3 Time-Domain Finite Element Methods for Metamaterials

M };(ﬁ) is the set of degrees of freedom given on all faces ﬁ of K, each with the
unit outward normal vector n; :

M p() = {/A i x By - §dA, ¥ G € Qroak—1(f) X Qrora—a(fi)i = 1,-++ .6}
fi
(3.26)

and M () is the set of degrees of freedom given on the element K:
Mg () = {/A qdV, V G € Qrotsrk—2X Qk—n st k—2X Qk—2—2k-1}. (3.27)
K

Hence we have a total of 12k edge DOFs, 6-2(k—1)k face DOFs, and 3-k(k —1)?
element DOFs. It is easy to see that

dim(Pg) = 12k +6-2(k — Dk + 3 - k(k — 1)* = 3k(k + 1)*.

First we want to prove that the element defined in Definition 3.4 is indeed
unisolvent.

Theorem 3.5. The degrees of freedom (3.25)~(3.27) uniquely determine a vector
function ue Qk—l,k,k X Qk,k—l,k X Qk,k,k—l on K = (0, 1)3.

Proof. (1) First we show that if all the face degrees of freedom (3.25) and (3.26) on
a face (say ﬁ ) are zero, then @ x n; = 0 on this face. Without loss of generality,
let us consider face X; = 0. On this face, noting that 4 X fi; = —ii3j + ik, hence
the tangential components of & on X; = 0 are:

U3 € Qri—1(%2,%3), tir € Qr—14(X2, X3).

Thus on every edge of face X; =0, we have t-7 € Px_;. Then choosing g =u-7
in (3.25) leads to & - T = 0 on each edge of this face.

Furthermore, because @ - T = 0 on each edge of face x; =0, we know that
the tangential components of 7 on this face can be written as:

iy = X3(1 — X3)02, V2 € Q-1 h—2(%2, X3),

i3 = Xo(1 — X2)V3, V3 € Qp—ai—1(X2, X3).

Hence on X; =0, choosing q = (—3, ¥,) in (3.26) shows that v, =93 =0 on
this face, i.e., w x i = 0 on face X; = 0, which proves the curl conformity.

(ii) Now let us consider the unisolvence. Note that the dimension of P is 3k(k +
1)2, which is same as the total number of degrees of freedom in X'p. Hence
we just need to prove that vanishing all degrees of freedom for &t € Py yields
a = 0. From Part (i), we know that @ x n; = 0 on all faces, which implies that @
can be written as
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= (X2(1 =) R3(1 = %3)71, X1 (1 =) R3(1 = R3)Fa, K1 (1 = X)) X (1 = Rp)73) 7,

where 7| € Qr—1x—2k-2,72 € Qk—2k—1k-2,and 73 € Q2 x—24—1. Choosing
q=r=(,r, 73)T in (3.27) shows that £ = 0, which completes the proof.
O

After obtaining the basis function on the reference element K, we can derive the
basis function on a general element K through mapping. To make the degrees of
freedom (3.25)—(3.27) invariant, we need the following special transformation

uo Fx = B "1, (3.28)
where Fy is the affine mapping defined in (2.18). For technical reasons, we assume
that Bk is a diagonal matrix, hence the mapped element K has all edges parallel
to the coordinate axes. The unit outward normal vector n to K is obtained by the
transformation (3.4), and the unit tangential vector t along edge e of K is given by:

where 7 is a unit tangential vector along edge é of K. Note that (3.29) can be seen
as follows: a tangent vector T = X| — X, is transformed into

X| —X» = B (X1 — %) = Bg7T,

normalizing which leads to (3.29).

Lemma 3.7. Suppose that @ € H(curl; K), and u is mapped from @ by (3.28).
Thenu € H(curl; K) and

1 ~
\Y = —— _ByVxu 3.30
X u det(Br) xV xu ( )

Proof. From (3.28), we have
w; = byjuy + byiuy + b3juz, [ =1,2,3.

From mapping (2.18), we have

3_33x1+33x2+33x3_bi+bi+b 3
0%, ox; 0% | oxp 9% | ox3 0%, ox U P axn oy
3 9 dx; 9 oxa 0 Oxs 3 3 3
= = biy—— + by + byy—,
A T T P R P T P L e
9 9 dx; 9 oxa 9 Ox3 3 3 3
= 20, T O -l by 4 by,
8)23 8x1 8)23 + 8x2 8)23 + 8X3 8)23 13 8x1 T 02 8x2 T 0a 8X3
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using which we obtain the first component of V x G as

A douz  dily
Vxa) = o _ ok
(VW = o~ %
0 0
= —(bi3u1 + bazuy + bazuz) — —(b1ouy + bouy + b3yus)
0% 0X3
d d d d 0 d
= 1713(1712ﬂ + byt 4 b32ﬂ) + bz3(b12£ + b2 4 b32£) +--
8x1 8x2 8X3 8x1 8x2 8x3
du du du du
= (=bybas + bysbn)(5— — ) + (=bubsy + bizbu)(G— — 7—)
0xy  0x3 Oxs  dxy
du du
+(bxsbis — baybi3)(— — —)
8x1 3)62

= det(Bk) - (Bx'V x w1,

where in the last step we used the fact that: The inverse of matrix A can be written
as A7 = #(MC T where C is the matrix of cofactors, i.e., each element ¢jj of C
is the cofactor corresponding to element a;; of A.

By the same technique, we can prove that

A ot ot
(V x ), = —ot — 22 = det(Bk) - (BZ'V x ),
8x3 8x1
A ol ot
(¥ x ); = o= — =L = der(By) - (Bx'V x s,
0x; 0x2
which concludes our proof. O

A more general result

1 .
\Y% Fr = ———dFrV xu 3.31
(Vxu)o Fg der(dFr) K X (3.31)

holds true [217, Corollary 3.58], where the mapping Fx : K — K is assumed to be
continuously differentiable, invertible and surjective, i.e., F is not restricted to an
affine mapping. Here dF g = dF g (X)/d X is the jacobian of the mapping. It is easy
to see that for the affine mapping Fx (X) = Bx X + bk, the jacobian d Fx = Bk, and
(3.31) reduces to (3.30).

Lemma 3.8. Suppose that det(Bg) > 0, and the function w and the tangential
vector T are obtained by the transformations (3.28) and (3.29), respectively. Then
the degrees of freedom of u on K given by

M,.(u) = {/ u-t;qds, Vqe Pr—i(e;), i =1,---,12},
€j
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Mys(u) = {/ uxn; -qdA,
fi

VqoFx = Bx'q G€ Qrosa1(fi) x Qimrpma(fi), i =1, ,6},

1
Mg(u) = u-qdV,vVqo Fx = ——— Bgq,
k(w) {/K q qo 'k det(By) kq
q € Qr—1k—2k—2 %X Qk—2k—1k—2 X Qk—2k—2k—1}
are identical to the degrees of freedom for G on K given in (3.25)—(3.27).

Proof. (i) By the transformations (3.28) and (3.29), we have

1 ds
w-tgds= | BzTa-——B f-A-—Ad§:/ﬁ'fAd§,
/eq /@K|BKT|qus S

which shows that the degrees of freedom M, (u) are invariant.
(i) By Green’s formula and (3.30), we have

/ nxu-qu:/(qu-q—u-qu)dV
K K

1 & o o g
:/[ BxV xtu-Bg'q— By a-

P m BK@X(A]]de[(BK)d&

1
det(Bx)

:/(@xﬁ-q—ﬁﬁx@dvzf fxi-gdd,
K K

which shows that the degrees of freedom M ¢ (u) are invariant.
(iii) The invariance of Mk (u) is easy to see by noting that

1 . .
u-qdV = | BzTd-————Bxq-det(B dV:/ﬁ-AdV.
/K q /K K O B kq - det(Bg) P q

|

Now suppose that we have a regular family of hexahedral meshes of £2, denoted
as Ty. We can define a curl conforming finite element space V}, on the mesh 7}, by
assembling the degrees of freedom from each element K in 7}, i.e.,

Y= UKETh (Me(ll) U Mf(ll) U MK(ll)) .
More specifically, we can write V), explicitly as

Vi, ={u, € H(curl; 2) : wy|g €

Or—1xk X Qrk—1k X Qrkk—1, Y K € Tj}. (3.32)
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The curl conforming finite element space (3.32) can be extended similarly to
rectangular elements, in which case V}, becomes:

Vi =Aw, € H(curl; 2) : uylx € Q-1 X Qkk—1. ¥ K € Tj;}. (3.33)

On a reference rectangle K= (0, 1), the set of DOFs for the curl conforming
element is formed by edge DOFs:

Ma@) = ([ 6805, VG € Po@).i = 1 4
and element DOFs:
Mg () = {/A 0-qdV, V4 € Oz X Qr—1x-2}-
I3

Hence we have a total of 4k edge DOFs, and 2 - (k — 1)k element DOFs, whose
summation equals

4k +2-(k — Dk = 2k(k + 1) = dim(Qx—1x X Qkk—1)-

The DOFs on general rectangles can be defined similarly as shown in Lemma 3.8.
More specifically, we only need the following DOFs:

M, () = {/ u-t;qds, Vqe P (e),i=1,.--,4},

Mg (u) = {/ u-qdV, Vqo Fx = BkQ, G € Qk—2k—1 X Qk—1k—2}-
K

1
det(Bx)

Below we present some exemplary curl conforming finite elements.

Example 3.5. Consider a cube K = (x, — hy,xc + hy) X (ye — hy, ye + hy) %
(ze — hz,zc + h;). The lowest-order curl conforming finite element (i.e., k =1 in
Definition 3.4) has ug € Qo011 %X Q101 % Q1.10. Hence we can represent up as
follows:

uz = (a1 + bry)(er + diz2), (@2 + bax)(ca + daz), (a3 + bsx)(c3 + ds3y))",

where the constants can be determined by the 12 edge degrees of freedom of (3.25).
The 12 edges are labeled as follows:
I o (xe = hy, ye — hvac —hy) = (xc + hy, ye — hys Ze —hy),
Lyt (xe + hy, ye _hvac —h) = (xe +hy,ye + hych —hy),
I3 (xe = hy,ye + hy,Zc —h) = (Xe +hy,ye + hych —h;),
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ly: (xe —hy,ye —hy,ze —hy) = (Xe = hy, Yo + Dy ze — ),
Is: (e —hy,ye —hy.ze + 1) = (xe + hy, ye —hyoze + 1),
lo: (Xe 4+ hy,ye —hy,ze +h) = (xc + hy, ye + hy,ze + hy),
l7: (xe —hy,ye +hy,ze +h) = (xc + hy, ye + by, ze + hy),
lg:(xe —hy,ye —hy,ze + hy) = (Xe —hy,ye + hy ze + 1),
lo: (xe +hy,ye —hy,ze —hy) = (xe + he,ye —hy ze + 1),
Lo (Xe +heoye +hy,ze —hy) = (Xc + he,ye + hyoze + hy),
Lyt (Xe =hx,ye +hy,ze —hz) = (e = he, ye + hy. ze + he),
Lot (xe —he,ye —hy,ze —h) = (Xe — hy, ye — hy,ze + hy).

For any E € H (curl; K), its curl interpolation [T E satisfying
/(E—H,%E)'t,-dlzo, i=1,---,12, (3.34)
l;

where 7; is the corresponding unit tangential vector along each edge /;.
Using (3.34) and after some algebraic calculations, we obtain

12
MyE(x,y,2) = Z(/} E-7;dI)N;(x,y.2).
j=17l

where the basis functions N; are given as follows:

(e +hy_Y)(ZC +h,—2) 0
_ |K| _ (x_x6+hx)(Zc+hz_Z)
N, = 0 , No= K| .
0 0
(yc_hy_y)(Zc+hz_Z) 0
_ IK] | G=xe=h)(ze +h—2)
N; = 0 . Ny = K| ,
0 0

where | K| =8h,h,h, denotes the volume of K.
Other basis functions can be obtained similarly. For example,

(YC+hy_Y)(Z_Zc+hz) 0
_ K| _ 0
Ns = 0 CN= L e+ B (e By — )

0 K]
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It is easy to check that the basis functions N; satisfy the property

/Nj"[,‘dl:&‘j, i,j = 1,"'12.
l;

Example 3.6. Consider arectangle K = [x.—h,, xc+h]x[y.—hy, y.+h,]. For the
lowest-order edge element Q¢ 1 X Q1 , the interpolation [T u of any u € H (curl; K)
can be written as

4
Miu(x,y) = Z(/} u-7;d)N;(x. y), (3.35)
j=17

where [ ; denote the four edges of the element, which start from the bottom and are
oriented counterclockwise. Furthermore, |/;| and 7 ; represent the length of edge /;
and the unit tangent vector along /;, respectively. The edge element basis functions
N; are as follows:

(e +hy)_y 0
N, = 4hyh, , No= x—(xc—hy) |,
0 4hyh,
(ye —hy) =y 0
N; = 4hxhy , Ny = X — (-xc + hx)
0 4hyh,

Example 3.7. Consider a rectangle K =[x, — hy, xc + hye] X [ye — hy, ye + h)].
For the second-order edge element Q1> x (51, the interpolation ITgu of any u €
H (curl; K) can be obtained by satisfying

/(“—”%U)-rfqdlzo, YgeP(l), i=1,--,4,
li

/ (u—Igu) - qdxdy =0, ¥ q € Qo1 x Q1.
K
Let us denote the unit tangent vectors T ; along /; be:
T = (1,0)/, Ty = (O, 1)/, T3 = (—1,0)/, Ty = (0,—1)/.

After lengthy calculations, we can write the interpolation ITgu as

12
Miu(x.y) =Y c;N;(x.y). (3.36)

J=1
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where the DOFs ¢; are

cj :/1 ulx,y)-r;dl, j=1,---,4,
J

¢ = /I (x = x)u(x,y) - 7idl,  c6 = /I (v = you(x, y) - 7dl,
1 :

o= [ r=xouty) mad, e = /I (v = you(x, y) - 7adl,
: 4

Co = /Ku(x, y) - (1,0 dxdy, cio= /Ku(x, y) - (0, 1) dxdy,

C11 Z/ll(-xsy)°()€—xc70)’dxdy, Clz:/u(x’y)‘(()’y_yc)/d.xdy,
K K

and the basis functions N; can be expressed as:

2
8hxhy , N2 —

[3(y_J’c)+hy][(y_)’r)_hy] 0
Ny = Bl—xo)—hy][—x)+hy] |+

0 8h2hy

_[3(y_YL')_]1)7][(y_YL')+hy] O
2
N; = Bhchy s No = | —pe—xo+hlc—x)—h |

0 8h2h,
(x_xc)[3(y_)’c)_3h}'][3(y_YC)+h}'] 0
352
N5 = 8hihy , N6 = | 0—r0BGa—x)+3hBx—x)—h] | -
0 8hZn3
_(X_XL')[3(y_YL')+3hy][3(y_)’c)_hy] 0
352
N, = 8hyh3 s Ns = | —(—y0)BG—x0) =3, 1BG—x)+h] |
0 8h2h3
=3[(—=ye)—hyll(y—ye)+hy]
8hyh3 0
Ny = xMy s Nio = | 3jc—x)—hdlc—x)+h] |
0 8hihy
=9 —=x) O =ye)=hy [y =ye) +hy] 0
_ 8h3h3 _
N = xhy s N2 = | 2o0—yole—xo)+hllc=x)—h] | -
0 8h3h3

3.2.2 Interpolation Error Estimates

With sufficient regularity, there exists a well-defined H (cur!) interpolation operator
on K denoted as IT§. For example, if we assume that u, V x u € (H'/?T9(K))3,
8 > 0, then there is a unique function

Iy € Qp—1xk X Qkk—1k X Ok kk—1
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such that
M.(u—Igu) =0, My(u—1ITgu) =0 and Mg(u—IMTgu) =0,

where M,, My and M are the sets of degrees of freedom stated in Lemma 3.8.
Similar to the proof carried out for the H(div) interpolation operator, we can
easily prove the following lemma, which shows that the interpolant ITgu on a

general element K and the interpolation H]%ﬁ on the reference element K are
closely related.

Lemma 3.9. Suppose that u is sufficiently smooth such that ITgu is well defined.
Then under transformation (3.28), we have
Mgu=ITu.

From the local interpolation operator I1{,, we can define a global interpolation
operator

¢ - (HH5(2)) > Wy, Vi8>0,

element-wisely by
(ITju)|g = i (u|g) foreach K € Tj,.

The following theorem shows that there is a close connection between the curl
interpolation and divergence interpolation.

Theorem 3.6. For the space Wy, given by (3.8) and V), given by (3.32), we have
VX Vy C W

Furthermore, if we assume that u is smooth enough such that I1;u and [T, ,fV X u
are well defined, then we have

V x fu =TIV x u. (3.37)
Proof. For any u;, € V), it is easy to see that

Vxuwlg € Qkk—1h—1 %X Qr—1ph—1 X Qk—1k—1k-

whichleadsto V x V;, C W,,.

Without loss of generality, we just prove that (3.37) for a reference element K
(for simplicity, we drop the hat notation). Noting that V x [T u— [T, ,f VxueW,C
H (div; £2), hence proof of (3.37) is equivalent to prove that the degrees of freedom
given in (3.1) and (3.2) vanish for V x IT;u — H,fV X W.
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(i) Consider a face f of K with face normal n, and let ¢ € Qx—14—1(f). Using
(3.5) and integration by parts, we have

/(Vxﬂ,@u—ﬂ,‘équ)'nqu: /(VxH%u—V x u) - ngdA
A A
= —/ Vi (mx ([Tgu—u))gdA
A
= / nx (Tgu—u)-VeqdA — / nyr - (n x (Tgu—w))gds,  (3.38)
A of

where nys is the unit outward normal to df on the plane f. Note that in the
second equality we used an identity [217, (3.52)], and V; denotes the surface
gradient. The first term in (3.38) actually becomes zero by noting that Vg €
Qk—24—1(f) X Qk—1x—2(f). Furthermore, the second term in (3.38) can be
rewritten as

/ Ny - (0 x (ITgu —u))gds = / (nyr x ) - ([Tgu —u)gds,
af af

which vanishes since ¢ € Py—(e) on each edge of f.
(i) Letqe Qk—2k—14k—1 X Qk—1k—2k—1 X Qk—1k—14k—2- Using (3.6) and integra-
tion by parts, we have

/(vXn;;u—n;évXu).qu:/(vXngu—vXu)-qu
K K

:/(H;'(u—u)-qudV+/ (n x (ITxu —u)) - qdA.
K K

The right hand side vanishes by using (3.27) and (3.26), and this concludes the
proof.
O

Lemma 3.10. Suppose that v and v are related by the transformation (3.28). Then
forany s > 0, we have

|€7|(Hs(12))% = C |det(BK)|_l/2”BK”S+l |V|(Hs(]2))37

IV X V] ey < Cldet(Bi)|"2 (| Bk~ Y X V] ey

Proof. From v = B]v o Fk, we have

v

a*v
oxY o’

aO[
= Bga@(vo FK) = B};(BK)O[BT
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which leads to

v 2 1 1/2
el = (| 1BEE0 3R s av)

< C|det(Bg)|~ 1/2||BK||‘D‘H_1||—||(L2(1<))*

and summing all multi-indices ||; = s completes the proof of the first part.
Using the fact that V x ¥ =det(Bg)Bg'V x v, we can prove the second part
similarly by noting that

(03
II@(V X V)H(LZ([%))S

— —1 013_0( X 2. ; 2
= (/K |det(Bx)By (Bg) Ix (Vxv) det(BK)dV)

iy 0
= Cldet(Bx)| || BxII*~" Il (V x W)l w2y

Now we can prove the error estimate for [7; interpolation operator.

Theorem 3.7. Assume that 0 < § < % and Ty, is a regular family of hexahedral

meshes on §2 with faces aligning with the coordinate axes. If u,V x u €
(H°(2))’,1 + 68 < s < k, then there is a constant C > 0 independent of h
and u such that
[lu— T |20y + ||V x (@ =TT u)||12(2)):
1
< Cr (||ullasc2y: + IV xallms@))s 5 5t §<s=<k. (3.39)

Proof. For simplicity, here we only prove the result for integer s =k > 1.
As usual, we start with a local estimate on one element K. By (3.28), we have

|lu— ITgu|| 12k = (/ lu— Su>d V)2
K
—( / BT (@ — Mgw)Pldet(By)|d V)2
K
< [det(Bx)| (1B | 116 — MTul| ). (3.40)
By Lemma 3.9 and the fact that

(I-Mpp=0 Vpe(Qerhis)
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we have
16 — Tull gy = 118 = TSl 200 = 1T = 9@ + Bl 20
< C(UI& + Pl gy + IV X @+ P 5 ())- (3.41)
Using the fact that [217, (5.12)]: If v,V x v € (H*(K))3 for 0 < s < k, then

inf v+ Dl ms k) + IV X (v + )| (rs(x))3)

3
PEQk 1 h—1h—1

< C(Vlasys + IV X Vs + IV X V] gi1(x))3)s
where [s] is the integer part of s, we obtain
[ = TTLA[| 22 = CU]gx (g + |V x | gk (k))3)- (3.42)
Substituting (3.41) and (3.42) into (3.40) and using Lemma 3.10, we obtain

[lu— Mgul| 2k < |d€f(BK)|l/2|BE1| ~C(10 grrgyys + 1V X Qe (xyy3)
< Cldet(Bx)|"?|Bg"| - (|Bk|* " |det(B)| ™" u] gy iy 2
+| By |* " det(Bg)|"?|V x u| gk (k)3)

< CHyc(ul e gy + 1V X 0l gk iyy3).

which completes the proof for the L, error estimate.
Using (3.37) and Theorem 3.3, we can prove the curl estimate:

, d k
[V x (u— w2y = [I(I — TV x|z < Ch||V X ul{ gk (k)3

|

3.2.3 Finite Elements on Tetrahedra and Triangles

Before we construct a curl conforming finite element on a tetrahedron, we need to
define a subspace of homogeneous vector polynomials of degree k denoted by

Jie={pe(P): x-p=0} (3.43)
Note thatx - p € 13k+ 1, hence the dimension of . can be calculated as follows:

dim() = 3dim(Py) — dim(Py 1)
= 3(dim(Px) — dim(Px—1)) — (dim(Py+1) — dim(Py))
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k+3)k+2Dk+1)  (k+2)k+ Dk

=3 3! 3! )
k+4)(k+3)(k+2 k+3)(k+2)k+1
LA DU ADE D) G EEEAD
3! 3!
We need another important polynomial space
Ce = (Pe-1)’ @ . (3.44)

It is easy to check that the dimension of Ck is
1
dim(Cy) = 3dim(Pr—1) + dim(-7%) = E(k + 3)(k + 2)k.
Now we can define the curl conforming element on the reference tetrahedron K

with four vertices: (0,0, 0), (1,0, 0), (0,1,0) and (0,0, 1).
Definition 3.5. For any integer k > 1, the Nédélec curl conforming element is
defined by the triple:

K is the reference tetrahedron,

Pp =Gk,

e = M;(w) U M};(ﬁ) U Mle(ﬁ),
where M;(0), M 7 (1) and M (@) are the sets of degrees of freedom given on edges
of K, faces of K, and K itself:

M;(§) = {[ 0-54ds, Vg e Peoi(é), i =1,--- 6, (3.45)
M@ = (—— / §-4dA. Vi e (Pa(f))
4 area( f;) J =
andq-f; =0,i=1,---,4, (3.46)
M@ =1 8407, Ve (PO, (347)
K

Note that the face degrees of freedom defined by (3.46) look different from the
original ones given by Nédélec [222], they are actually equivalent as remarked in

Monk [217, p.129]. Note that any q € (Peoa(f))3 satisfying q - = 0 can be
written as ¢ = (A X q) X 0, from which we have

/ﬁ-ﬁdﬁ:/ﬁxﬁ-ﬁxﬁdﬁ,
f f
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which is equivalent to

/Aﬁ xi-fdA, e (Pa(f)
f

since 4 x A € (Pr—a(f))%

Lemma 3.11. Suppose that det(Bg) > 0 and the function u and the tangential
vector T are obtained by the transformations (3.28) and (3.29). Then the degrees of
freedom of u on K given by

M, () = {/ u-t;9ds, Vqe P (e), i=1,---,6},
ej

My(u) = {/ u-qdA, Vqo Fx = Bkq,
fi

qe(Pioa(f)> @G- =0,i=1,---,4},

My(u) = { / u-qdV. ¥ qo Fx = Bed, d € (Ps(R))),
K

1
det(Bx)

are identical to the degrees of freedom for @ on R given in Definition 3.5.

The proof of this lemma is very similar to that given for Lemma 3.8. Details can
be found in [217, Lemma 5.34]. Similarly, the finite element given in Lemma 3.11 is
curl conforming and unisolvent. Readers interested in the detailed proof can consult
[217, pp. 133-134].

Furthermore, we can construct the global curl conforming finite element space
on a tetrahedral mesh 7}, of 2 by

Vi ={ue H(curl;2): u|g € Cy forall K € T}. (3.48)

If u is smooth enough, then on any element K € 7} we can define the element-wise
interpolant ITgu € Cy satisfying

M.(u—TITgu) = Ms(u—Igu) = Mg(u—ITgu) =0. (3.49)
Hence we can define the global interpolant I7;u € V), element by element:
(Hﬁll)l]( = H;((UIK) VKEe Th.

Furthermore, we can prove that the global curl interpolant I1; u and the global diver-
gence interpolant [1 ,f u defined in Sect. 3.1 satisfy the relation [217, Lemma 5.40]:

V x [T{u = 17 (V x u).
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Also the same interpolation error estimate stated in Theorem 3.7 holds true. Detailed
proof can be found in [217, Theorem 5.41].

The above construction can be extended to triangular elements, in which case
(3.43) and (3.44) become as:

Ce = (Pe—1)*® S, S ={pe(P)’: x-p=0. (3.50)

It can be seen that on triangles,

(k + Dk

dim(Cy) = 2dim(Py—;) + dim(%) =2 - 3

+k = k(k +2).

Similar to Definition 3.5, the curl conforming element on a reference triangle K
can be formed by the following edge and element DOFs:

M;(@) = { / G243, Vi€ Pa(@) i = 1,231 (351)
M@ = { / §-4dV. Vi € (Pa(K))?). (3.52)
K

It is easy to see that the total edge DOFs are 3k, and the total element DOFs are

2- k(kz_ 1 , whose summation is

3k+2-

@ = k(k 4+ 2) = dim(Cy).

Moreover, from (3.50) we easily write the spaces C; and C, on K as:
1 0 $
C = ) ) ~ )
~2
y
) ()

The Nédélec curl conforming element on general triangles can be obtained
through transformations (3.28) and (3.29) and the degrees of freedom given by

~>

X

=

C, = (P(K) @ <(

Me(ll) = {/ ll'Tiqu, Vq S Pk_l(ei), i = 1,2,3},

My(u) = { / u-qdV. ¥ qo Fy = Bedi, d € (Pa(K))).
K

1
det(Bx)

Below we present two lowest-order curl conforming elements: one for tetrahedra,
and another one for triangles.
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Example 3.8. For k =1 in (3.44), Nédélec [222] shows that
C, ={u(x) =a+bxx, wherea,be R},
where a and b are uniquely determined by the edge degrees of freedom fe uxtds

of K. Here K is assumed to be a general non-degenerate tetrahedron formed by ver-
tices A;, where i = 1,2, 3, 4. From (3.44) and (3.43), we can write the space C| as:

0 —X3 —X2
Cr=PyK) & (| —x; |. o ]. 1 x
X2 X1 0

To obtain a better form for the basis functions of C;, we need to use the
barycentric coordinate function A; corresponding to node A;. More specifically,
if we denote A; = oo + ;1 X + o2y + i3z, then A, (A4 ;) satisfies

Ai(Ay) =8y, i, j=1,---.4, (3.53)

which has a unique solution for each A;. For example, when i =1, (3.53) can be
written as follows:

Lxy yiz1 a0 1
lxayszp | o | _ |0
1 x3y3 23 ap 0l
1 X4 y4 24 o3 0

whose coefficient matrix has determinant as six times of the volume of K, and
hence the system has a unique solution. With barycentric coordinate function A;, it
can be shown that the basis function of C; with unit integral on an edge formed by
vertices A; and A; is given by

Gij =AVA = A VA, i, j=1,---,4 (3.54)

Note that elements such as C; depend on the edge degrees of freedom and are
often called edge elements. C) is also called Whitney element, since Whitney [294]
introduced this right framework in which to develop a finite element discretization
of electromagnetic theory.

Example 3.9. Similarly, we can construct the lowest-order curl conforming element
on a general triangle K formed by vertices A;,i =1, 2, 3. It can be shown that the
basis function of C; on an edge formed by vertices A; and A4; is given by

$i; =MV —A; VA, i,j=1,---,3.
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3.3 Mathematical Analysis of the Drude Model

From Chap. 1, the governing equations used for modeling wave propagation in
metamaterials with the Drude model can be written as:

oE
e— =VxH-J, (3.55)
ot
oH
Moo = -V xE-K, (3.56)
1 aJ I,
TR —J=E, (3.57)
€wp, 0 €y,
1 0K Ly
K =H. (3.58)

Howpy, I owpy,

For simplicity, we assume that the modeling domain is £2 x (0, T"), where §2
is a bounded Lipschitz polyhedral domain in %* with connected boundary 3£2.
Furthermore, we assume that the boundary of §2 is perfect conducting so that

nxE=0 on 0%, (3.59)

where n is the unit outward normal to d§2. Also, the initial conditions for (3.55)-
(3.58) are assumed to be as follows:
E(x,0) = Eo(x), H(x,0) = Hy(x), (3.60)
J(x,0) = Jo(x), K(x,0) = Ko(x), (3.61)
where E((x), Hy(x), Jo(x) and K¢ (x) are some given functions.
First, we can show that the model problem (3.55)—(3.61) is stable.

Lemma 3.12. The solution (E,H, J, K) of the problem (3.55)—(3.61) satisfies the
following stability estimate:

1 1
el [EM)|[5 + pol HO)|I§ + ——[IKO[§ + —5-[1JO)II3
Mowpm an)pe

1
KO+ — IO (.62

1
< €0l [E0)|[5 + ol [H(0)[§ +
Howy,,, 0Whe

Proof. Multiplying Eq. (3.55)-(3.58) by E, H, J, K and integrating over the domain
£2, respectively, adding the resultants together, and using the identity

/VXH'EdX:/H~VXEdX—/ H-n x Eds
Q 2 a2
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and the boundary condition (3.59), we obtain

1d 1 1
~—[eo]|E()||3 H()|]3 K@) NI
3 il EOI + ol O + 2 K1 + 131
I, T,
+——[[KOl5 + — IOl = 0.
2% wpm Gowpe
which easily leads to the stability estimate (3.62). O

Now we want to show that the model problem (3.55)—(3.61) exists a unique
solution.

Theorem 3.8. There exists a unique solution E€ Hy(curl; 2) and H € H(curl; §2)
for the system (3.55)—(3.61).

Proof. Let us denote the Laplace transform of a function f(¢) defined for ¢ > 0 by
f(s) = fooo e f(t)dt. Taking the Laplace transform of (3.55)—(3.58), we have

co(sE—Eg) =V xH -], (3.63)
po(sH—Hp) = -V xE—K, (3.64)
(s + I = Jo + €ow? E, (3.65)
(s + LK = Ko + pow?, H. (3.66)

Combining (3.63) with (3.65), we obtain
eols(s + ) + @2 JE = (s + I)V x H + €o(s + I.)Eo — Jo. (3.67)
Similarly, combining (3.64) with (3.66), we obtain
pols (s + Tn) + @2, JH = puo(s + Tn)Ho — (5 + 1)V x E — Ko,
whose curl gives

pols(s + In) + ), ]V x H

= po(s + L))V xHy— (s + I,)V x Vx E— V x K. (3.68)

Adding the result of (3.67) multiplied by puols(s + In) + a)ﬁm] to the result of
(3.68) multiplied by (s + I), we have

eopols(s + I,) + Za)]z,e][s(s + I, + a)]z,m]l:l + (s 4+ )+ T)V XV x E
= pols(s + In) + @, )[eo(s + T)Eo — Jo]
+(s + T)[po(s + I,)V x Hy — V x Ko]. (3.69)
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A weak formulation of (3.69) is: Find Ee Hy(curl; §2) such that

eopbols(s + Ie) + Za)ﬁe][s(s + Iy) + a)ﬁm](l:l, )
+(s + L) (s + L)(V < E, V x ¢)
= pols(s + L) + @}, 1(eo(s + I)Eo — Jo, §)
+(S + Fe)(pLo(S + Fm)V xHy—V x K0,¢) v ¢ € Ho(curl; .Q),

which has a unique solution by the Lax-Milgram lemma. The inverse Laplace
transform of the function E is the solution E of (3.55)—(3.61), and the uniqueness of
E follows from the uniqueness of the Laplace transform.

Existence and uniqueness of solution H can be proved similarly. O

Finally, we can prove that the electric and magnetic fields also satisfy the Gauss’
law if the initial fields are divergence free. More specifically, we have

Lemma 3.13. Assume that the initial conditions are divergence free, i.e.,

V- (eEo) =0, V- (uoHo) =0, V-Jo=0, V-K;=0. (3.70)
Then for any time t > 0, we have

V. (eE()) =0, V-(uoH(t)) =0, V-J() =0, V-K() =0.

Proof. Taking the divergence of (3.55), we have
ad
E(V -(eE)) = -V -]. (3.71)
Then taking the divergence of (3.57), we have
7 v =’V
5( I+ VI =0,V (6E). (3.72)

Substituting (3.71) into (3.72), we obtain a second-order constant coefficient
ordinary differential equation
02 a )
(W + Feg + )V - (6E) = 0, (3.73)

which has initial conditions (from (3.70) and (3.71))

V- @B)0) = (V- (@B)(0) = 0. (3.74)
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From the basic theory of ordinary differential equation, we know that the problem
(3.73) and (3.74) only has zero solution, i.e.,

V- («E(1)) =0,

substituting which into (3.71) leads to V - J(¢) = 0.
By symmetry, we can prove V - (uoH(¢)) =0and V - K(¢) = 0. O

3.4 The Crank-Nicolson Scheme for the Drude Model

3.4.1 The Raviart-Thomas-Nédélec Finite Elements

To design a finite element method, we assume that £2 is partitioned by a family of
regular tetrahedral (or cubic) meshes 7}, with maximum mesh size 4. Depending
upon the regularity of the solution of the problem, we can use proper order diver-
gence and curl conforming (often called as Raviart-Thomas-Nédélec) tetrahedral
elements discussed in Sects. 3.1 and 3.2: Forany [ > 1,

Uy = {w, € Hdiv:2) : wylx € (pi—1)* ® proix, Y K € Ty}, (3.75)

Vi ={v, € H(cut; 2) : vilx € (p—1)’ ® Si. ¥ K € Ti,}, (3.76)
where the space

Si=1{pe(p)’ x-p=0}

or Raviart-Thomas-Nédélec cubic elements:

U, =1{w, € Hdiv:2) :uplg € Qr1—17-1 X Q1—100-1 X Q1—11-11, VK € Tj},
Vi, ={vse H(curl; 2) : vilx € Qr—100 X Q1111 X Q111-1, ¥ K € Tp}.

Recall that p; denotes the space of homogeneous polynomials of degree k, and
Qi.jx denotes the space of polynomials whose degrees are less than or equal to
i, j, k in variables x, y, z, respectively. To impose the boundary conditionn x E =0
on the boundary 952 of £2, we introduce a subspace of V:

V)={veV,:vxn=0 ondf2}.
In the error analysis below, we will often use the following fact that
VxV, cU,. (3.77)

Also we will need two operators. The first one is the standard L?(£2)-projection
operator: For any H € (L*(£2))?, P,H € U, satisfies
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(PPH-H,¥,)=0, Vy;,ecU,.

Another one is the standard Nédélec interpolation operator [1; mapped from
H (curl; §2) to V.. To simplify the notation, we will just use [T, for IT; in the rest
of this chapter.

Recall that we have the following interpolation error estimate: For any E €
H!(curl; £2), 1 <1, we have

||E — TEllo + ||V x (E — ITE)|o < Ch'||E[]; ¢y, (3.78)

and the projection error estimate:

|[H— P,H||p < Ch'|[H||;, VHe H (2) 0<L (3.79)

To define a fully discrete scheme, we divide the time interval [0, 7] into M
uniform subintervals by points #x = kt, where T = % andk=0,1,---, M.

3.4.2 The Scheme and Its Stability Analysis

Now we can formulate a Crank-Nicolson mixed finite element scheme for (3.55)—
(3.58):fork=1,2,--- , M, find Ef € V), J¥ € V;,, Hf, KK € Uy, such that

co(8.Ef, ¢4) — (H,, V x ¢,) + (T ¢3) = 0, (3.80)
RoGHE ¥)) + (V< Ep, ¥y) + (K. 9,) = 0, (3.81)
1 rt Iy —x - —k =~
aoz, I 00 + (80 = (6. (3.82)
LG + ) = (). (3.83)
Owim /;L()C();m

forany ¢, € V), ¢, € Uy, ti)h eV ¥ » € Uy, subject to the initial conditions

E)(x) = M;E¢(x). H)(x) = P,Hy(x).
Jh(x) = MJo(x), K)(x) = P,Ko(x).
In (3.80)—(3.83), we use the central difference and average operators at time lever
k + %:
Souf = (W =Y/, 7 = WF + )2,

where u* = u(kt).
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First, let us look at the scheme (3.80)—(3.83) carefully. It can be seen that (3.82)
and (3.83) are equivalent to

Jk = 0% (EX + EF") + —_1 I (3.84)
b= 214, e '
2 —l
Mo -r
k pm k k—1 m y-k—1
= — " _(Hf+ HE o mgken 3.85
h 21—1+F( * )+ 4+, " (3.85)

Then substituting (3.84) and (3.85) into (3.80) and (3.81), respectively, we obtain

e R EITR PRIt
(59—7%%%§m%*¢m+wH$%vX¢u, (3.86)

CHo g+ (7B = )
B Ot g (9 B, (387

T 20U+ T,

Hence, to solve the system (3.80)—(3.83) at each time step, we just need to solve
the smaller system (3.86) and (3.87) for Eﬁ and Hﬁ, then update thC and K]hC using
(3.84) and (3.85).

We want to assure that the system (3.86) and (3.87) is invertible.

Lemma 3.14. Atz each time step, the system (3.86) and (3.87) is uniquely solvable.

Proof. Note that the coefficient matrix for the system (3.86) and (3.87) with the
vector solution (Ef, Hf)’ can be written as

[ 4-B
0=(37)

2 2
. 2 €0Wp, 2 HO0Ppm
where the matrices A = (52 +5=r4%)($). ¢;) and D = (=24 ) W ¥)

are symmetric positive definite, and the matrix B = (¢, V x ¢;,). Here ¢, and ¢,

are arbitrary functions from Vg and Uy, respectively.
It is easy to check that the determinant of Q equals det(A)det(D + B’A™'B),
which is obviously non-zero. Hence, Q is non-singular, which concludes the proof.
O

Finally, we want to show that the scheme (3.80)—(3.83) is unconditionally stable
and has a discrete stability similar to the continuous case stated in Lemma 3.12.
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Lemma 3.15. For the solution of (3.80)—(3.83), we have

1
k k 2 2
eol [E, 115 + ol (HG 115 + —- 134115 + —— K} |
h1l0 0 eow]z’e h110 Mowpm 0

1 1
< €ollERIIG + ol BRI + =5~ IRMIG + =5~ 1IGG.
e

0%p pm

Proof. Choosing ¢, =t(Ef + Ef~), ¢, =t(H + H™Y), ¢, =7(JF + JE),
wh:r(Kﬁj + Kﬁj_l) in (3.80)—(3.83), respectively, and adding the resultants
together, we obtain

eo(nEkH% EF12) + o I[HEN12 — [[HE'12)
I,

(||J 12— 13512 + [1JE 4+ J6=12
” pe nllo no 1o ZEpre h no 1o
k—1 2 k k=12
+—— (11K} 15 — 1K, ||0)+2—2||Kh+Kh Ilo =0,
0 pm Howpy,

from which it is easy to obtain the following unconditional stability
1
colIEJ 15 + pol [H "I K}
ORI + ol + 311 + Mowpm” [t

1
k=112 =112 —12 k=112
< eol [E; 15 + ol H; MG + oo ||J ”0+Hw2 1K Mo
pe pm

- < 6| [EY |2 + ol HY 012 K
ol IERIIS + ol HRI[G + 2||Jh||0 0w’ —— KI5

0w, 0@y

3.4.3 The Optimal Error Estimate

In this section, we shall prove that the Crank-Nicolson scheme (3.80)—(3.83) is
optimally convergent. To prove that, we need the following estimates.

Lemma 3.16. Denote u* = %(uk + u*~Y). Then we have
, ko qu w1 2 1 2 om3
(@) fI8utll = ll———1lo = ~ [, ()llgdr - ¥ we H(0,T;(L°(£2))),
tk—1

_ 1 7% 'C3 7%
G I8 =2 [ wwali < [ ol vae #£20.7:22@)),
te—1 tk—1
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Proof. (i) The proof follows by squaring the identity
k 1 te
8‘17“ = _/ ut(t)dt
T Jig—y

and using the Cauchy-Schwarz inequality.
(i) Squaring both sides of the integral identity

1 1
E(uk—i—uk_l)——/
TJy

k—

173

u(t)dr = 1 / ' (t — tiey) (tx — D)uy(t)dr, (3.88)
1 2t lk—1

we can obtain

IA

—k 1 fk 2 1 lk 2 2 fk 2
-1 / u(t)di| —2(/ (= tem) (b — 1) dr)(/ () Pa)
T Jiy—y 4t Tk—1 Tk—1

1 3 t 2
T luy (1) ["dt,
4 Tk—1

IA

integrating which over §2 concludes the proof.
O

Below we will often use the so-called discrete Gronwall inequality ([243, p. 14],
[114]).

Theorem 3.9. Let f(t) and g(t) be nonnegative functions defined on t; = jr,
j=0,1,--- M, and g(t) be non-decreasing. If

k—1

() < g(t) +rT Y f(1)).

Jj=0
where r is a positive constant, then we have

S () = g(tx) explkrr).
Now we can prove the following optimal error estimate for the scheme (3.80)—

(3.83).
Theorem 3.10. Let (E",H") and (Ej,H}) be the analytic and finite element
solutions at time t =t,, respectively. Under the regularity assumptions

H.K € (L*(0,T: (H'(2))))’,

E,J € L0, T; H' (curl; 2)), E.,J; € (L*(0,T; H' (curl; 2)))*,

H,E; Ky, J:,VxH,, VxE, € (LZ(O’ T, (LZ(Q))S))37

there exists a constant C = C(T, €, jLo, @pe, @pm, Ie, Iy, E,H, K, L), independent
of both time step t and mesh size h, such that
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max ([E" ~ Ejlo+ |[H" — Hjllo + 111" = Jjllo + [K" = K lo) < C(* + ).

where | > 1 is the order of basis functions in spaces Uy, and V.

Proof. Multiplying (3.55)-(3.58) by 1¢, € VO, 1y, € Uy, L9, € V), Ly, € Uy,
respectively, integrating the resultants in time over I¥ = [t;_, #;] and in space over
§2, then using the Stokes’ formula

/VxEqﬁz/ an'1ﬁ+/E~Vx¢, (3.89)
Q 2 2
we obtain

1 1
€ (8.EX.¢,) — (; /Ik H(s)ds,V x ¢,,) + (; /Ik J(s)ds, ¢,) =0, (3.90)

1 1
JoGHE ) + (V% © / E(s)ds. ¥)) + (- / K(s)ds,¥) = 0, (3.91)
T Jik T Jjk

ers (ih

= | E(9)ds.¢,), (392
Ik

k
me(SK B+ i [ KOs = ¢ [ B g0 69

Denote £f = IT,EX — Ef, nf = P,H* — HY, Ef = [T,J* — J¥, ik = P,K* — KE.

Subtracting (3.80)—(3.83) from (3.90)—(3.93), respectively, we obtain the error
equations

(i) €o(8:&5. ) — (5. V x ) = €o(8. IT,E* —EF). ¢,)

_ 1 _
~(pE - /1 H()dS VX )~ (- /, J6ds T4,

i) po@enl W) + (V x By, ¥3) = po(Se (PyHE — HY), )

(7 x UTE 2 / BO )~ ¢ [ Kb =K ).

(iii) cnw? (8 é§-h’¢h) +

0%p

1 ~
i) = G 1.6

op 0w,

1 ~ 1 —k -~
- /1 s )+ G [ B0b =6y,

, 1 1 .
(iv) m(é’ i) + 0w (nhvwh) = ol ——— (P K" — K5, )

p pm
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1 - 1 T
K — - /1 K()ds. yy) + (- /1 ) H(s)ds — H;, ¥).

Choosing ¢, = t(§} +& ). vi =t +1} ™). = TG +557"). v = 2 (@} +
ﬁﬁ_l) in the above error equations, adding the resultants together, and using the
property of operator Py, we obtain

eo(||s£:||é — 111D + Mo(lln'/illé =11

~r—1 —=k+1 2
(IIEhllo—IIEh ||o)+ IIEh 1o
0 pe pe
~k k—1 —k+1
+
7’)h||o (17, ||o) ,uowpmth ||0

= 27eo(8, (IT,EF — E"),E:) _2cH — % / H(s)ds, V x gj)
Ik
1 —k —k —*% 1 —
—21(—/ J(s)ds—1J,.&,) +2t(V x (IT,E ——/ E(s)ds), 13,)
T Jik T JIk

1 =k
207 [ KOs =KL + 6,013 =39.6)

€Wy,
Z‘CF

(HhJ ——/ J(s)ds, Sh)+2t( / E(s)ds—Eh éh)

211"
Howpm

10

= Y (Err):. (3.94)

i=1

(K ——/ K(s)ds, nh)+21( / H(s)ds—Hh nh)

Since this is our first error analysis of numerical schemes for solving Maxwell’s
equations in metamaterials, below we provide detailed estimates of each (Err); in
(3.94).

Using the Cauchy-Schwarz inequality, the arithmetic-geometric mean inequality

1
(a.b) = 8llall§ + Z5lIb1I} V8> 0. (3.95)

Lemma 3.16, and the interpolation estimate (3.78), we have

—k 1
Err = 602811815 + 55118 (TES —EN)|IG)
1

_ 1
= velBuIEH I+ I 1) + 55— [ 110, — By
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1
< zeo[81(||EF) 2 + [1EF1 |2 +—/ CH ||E || . 1.
< weold (IEF1 + 18515 + 55— | OnIEIR g

Similarly, we can obtain
=k 1» 1 =k 1 )
Erry < 28,18, 115 + 2_82||V x (H — = H(s)ds|[g

_ T’
< I+ 11651 + g5 [ 17 x HuGolls)

1 . ] — Tk —
Erry = —21’(; / ) J)ds—T +3 —mJ +E,. Sﬁ)
1

IA

=k = I 1 = = =
20 B+ 0B+ (17 [ 30 =T 5+ 1T = 13 )

=k _
—2e (8, Bn) + el (IEF 2 + 111

IA

3
i 2 2017112
b [ 1B+ OO NIIE
By the same arguments, we have
—k =k —k 1 &
Errg =2t(Vx (UL E —E )+ Vx(E —— . E(s)ds), m;,)
T Jr
k2, A =k =k =k 1 2
=< 284117, 115 + a(IIV < (T E" —ED[g + [V x (B — — L E(s)ds)[[p)]
k2 k=12y 2 & o2l g2 o 2
S ‘[84(||n]1||0 + ||nh ||0)+E(Ch ||E||L°°(0,T;H1(curl;:2))+I 1k ||V X ETI‘(S)”OdS)a

and

| P
Errs = —2t(~ / K)ds— K +K = PK +7,.7
T Jrk

IA

4
=k _ _ T
=20 ) + 051 + k1) + - [ Kl

Similar to Erry, we have

2 —k
Errg = ——@.(MJ* - J*).,)
éoa)pe

IA

T £kp2 Sk—1)2 1 21 2
ez BB + 611+ 55 | €I g
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Furthermore, we have

2t —k =k =k 1 =k
Err; = —-(I,J =T +1J ——/ J(s)ds, &p)
0@ e T Jik
iz S gkt LT 2 21112
< ey [87(11E5 115 + 11€, HOHE(T ; Il 5ds + CH IWI1Z o 0 711 curl:2)):

1 —k | =k —k ok Tk
Errg = 21’(; /k E(s)ds—E +E —IILE +§,.§,)
1
_k =k =k 1 1 —k —k =k
< 20, B + o280l + 017 [, B0 —F I+ B - mE 1)

5 =k - -
20(Er &) + s (1EK |2 + E- )

<
5 BalBds + 0B )
0g 4 Jyk ot Lo°(0,T;H! (curl;2))””
1280 2 k=12, 2
Errg < Bolay o + 17 110) + o= | 11Kellgds],
MOw%m h1lo holo 859 J1k 1tllo

and
1 —k — — -
Erryy = 21(—/ H(s)ds — 0 + 0 — P,H +75.7))
T Jrk
—k =k <k |12 Sk—1112 o 2
< 2t( . 1) + 1017, 1o + 11, 10) + o— | | Hallods].
8810 Ik
Substituting the estimates of Err; into (3.94), and summing up the results from

k=1ton (n <M —1), and using the facts nt < T and §; = 1) =§) =17) =0, we
can obtain (details see [191])

1 - 1
€ n 2+ n 2+ n 2+ ~n2
ol 1€ 116 + wollmil1o —Gowﬁe 154116 —Mowﬁm 774 1o

n—1
< Ct Y (IEFIS + kIl + ERIIS + [17K118) + C(h* + 1),
k=1

which, along with the discrete Gronwall inequality, the triangle inequality, the
estimates (3.78) and (3.79), completes the proof. O
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3.5 The Leap-Frog Scheme for the Drude Model

3.5.1 The Leap-Frog Scheme

The Crank-Nicolson scheme discussed in last section is implicit, hence we have to
solve a linear system at each time step, which is quite computationally intensive.
Using a similar idea to the famous Yee scheme [299], we can construct an explicit
IR
leap-frog finite element scheme [183]: Given initial approximations Eg, Kz, H;.J;.

1 1
fork=1,2,--- find B € VO, 1,2 € V), H, " K! € Uj, such that

B - B - -
Go(qubh) —H, >, Vx¢,)+J, *.¢,) =0, (3.96)
Hk+% Hk—%
po(———"— ) + (V < Ef.9)) + (KE. 9,) = 0 (3.97)
0 T ’ h 3 h ) h ) .
k+l k—1 k+l k—1
1y =1, 7 - r, J 471 ? . .
( )+ —5 (2 L. $)) = (Ef.$;). (3.98)
€Wy, €0wy, 2
1 Kk_Kk—l N r Kk +Kk—1 B il -
() + —( gy =H, 2 ¥,). (3.99)
oW}, T oW}, 2

forany ¢, € VO, ¥, € Uy, ¢, € Vi, ¥, € Uy,
Note that (3.98) and (3.99) can be simplified to

2 -1
k+1 ZEpre k 2t — Fe k—1
Lot = 21’_1+FeEh+2‘C_l+FeJh - (G100

200> i 27l
(e L ¢ T, ' 3.101
k= =14, " T +r, " ( )

respectively.
In practice, the above leap-frog scheme can be implemented as follows: at each
time step, we first solve (3.96) for Eﬁ and update Kﬁ using (3.101) in parallel, then

solve (3.97) for HT% and update JT% by (3.100) in parallel. Compared to the
Crank-Nicolson scheme presented in the last section, the leap-frog scheme is more
efficient for solving large-scale problems, since no large global coefficient matrix
has to be stored and inversed. Of course, we still have to inverse two mass matrices:
one for (3.96) and one for (3.98). For the lowest-order cubic (or rectangular) edge
element, we can even use mass-lumping technique [217, p. 352] for the mass matrix
in (3.96) to speed up the computation, in which case, the mass matrix becomes a
diagonal matrix. Of course, being an explicit scheme, the leap-frog scheme has a
time step constraint as we will show in next section.
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3.5.2 The Stability Analysis

In this section, we shall prove that the leap-frog scheme (3.98) and (3.99) is
conditionally stable and has a discrete stability similar to the continuous stability
obtained in Lemma 3.12.

Lemma 3.17. Denote y, = |2t 1+F Lel y, = |—“L| For the recursively defined

20147,
k41
J, 2 and Kﬁ, we have

+
@) 113,15 < 2lego, TTZIIE'||0+VekIIJﬁ||o] (3.102)

i+1
i) [[KF[ < 2[u0wpmrTZ||H B+ v2EIKRIEL. (3.103)
=0

Proof. From (3.100) and the triangle inequality, we have

k+1 ) k k—1
I1J5, *1lo < €0w,. TIEgllo + vell, *llo
2 k 2 k—1 k=3
< €w,, T||E}[lo + Ve (€0, TIIE, [lo + vellT; *1l0)

< 0o, T(EE o + ye B Nlo + -+ + ¥4 [EL o) + 74 110E lo
1
< @w,,T Z E o + £ 1137 1o, (3.104)
=1

where we used the fact y, < 1 in the last step.
Squaring both sides of (3.104), we further have

k
k+3% 1
13, 216 < 2lgwy, O IEL 0 + v 13211]
=1

< 2fgw), <Z 12)(2 [ELI) + 721137 112

=1

k
1
< 2(€qwy, e T Y B3 + v24 137 113]. (3.105)
=1

where we used the fact kT < T in the last step.
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Similarly, from (3.101), we have

IKE o < pow?, 7| H, 2o + yul KE o,
using which and repeating the above procedure, we can obtain
1+3
IKFIIG < 2lugwp,, e T Z |HL, 2115 + vl 11K 1G] (3.106)
1=0

which completes the proof. O

Theorem 3.11. Let C, =1/ /i€y denote the speed of light in vacuum, and Cj,,
denote the constant from the standard inverse estimate

IV x Yillo < Cimh ™ |¥allo. Vi € Va. (3.107)

Then under the assumption that the time step

= min( 1), (3.108)

h
ZCinva '
the solutions of (3.96)—(3.99) satisfy the following:

n+1
13,2116

1
ol |E7[12 + pol|H! 2|2 K’
ol IER 115 + wol[H,, 2[5 + T0? ——[IK}|[5 +

0wy ope

< C(1EYIE + ;113 + 193 1B + IKGIR), vn>1,

where the constant C > 1 is independent of h and t.

k-f—2

_1
Proof. Choosing ¢, = (EX + EA=1) in (3.96), ¥, =(H, > + H, *) in (3.97),

adding (3.96) and (3.97) together, then using the following 1dent1ty

_1 1 _1
—(H, .V x (Bf +Ef™)) + (VxELH, 7 + H, )
1 1
=—(H, . VxE) + (VxELH ) (3.109)

and summing the resultants from k =1 to k = n, we obtain

n +1
eo(I1ER115 = 1EIIG) + po([H, 2115 — ||H2||0)

= C[(H.V X ED) — (V x KL H! )]

_1 1 _1
—tZ(J]; Z,E’,;+E’,§_l)—rZ(K",H:+2+H: %), (3.110)
= k=1
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By the Cauchy-Schwartz inequality and the inverse estimate (3.107), we have

n+1 n+l
T(V x ELHLT2) < 1 G |2 o2

n+1
=T- Ctmh ! C\/_”E ”0 VA ”H 2”0

1 CmvC T +1
Si€o||E] ||0+—( ) ol IH, 23, (3.111)

IA

and

IA

SR _
Ty, L E +ET rZHJ,, oS o + 11ES 110
k=1

IA

1 1 k—1
8| |EX 83| [EX ! — 2112
rZ[ 2N [ERI1G + 83l ERHI5 + (55 + 75 113
Furthermore, from (3.105) and the fact that y, < 1, we have
n il n k—1
e IR < 20 Y0t o Y IELR + y24 DI
k=1 k=1 =1
—! 1
< 2wy, 7T’ Z ELIG + TIIZIE]-

Similarly, we have

" 1 _1
o) (KEH A H )
k=1

. k+1 k=1 1
< Ty (8l H, 2G4 85| [H, 2|I§+(4—((),4+ )IIK Ik
k=1

and

1+1
rZHKHo ZTZ[M rTZnH 2|15 + v 1K 15]

=0

I+1
<2[udw TTZZHH 2|15 + THKI[G]-
1=0
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Substituting the above estimates and the following (let» =0 in (3.111))

CinvaT

1
)01 13

1

1
oM,V X E)) = Sieol B} + 7

into (3.110), we obtain

n+i 1
co(IIE411G — [1ER115) + po(|[H, ™ 2[5 — [1HE [[5)

T 1 T
= IV HIG+ (5 + w8l IEIIG

8, ) 1 CinCt, 184 n+i,
81 + —)eo||E} — — ol |H, 2
+(61 + @ )éol| h||o+[451( W )"+ Mo]uoll w110
1 1 = 1 1 1
2 4 2 112 2112
— + — T +68 +§ § E — 4+ —)T||J?
+r[(252 + 283)60wpe + 6, + &3] 2 [l ,,||0+(252 + 283) 17116

n—1
! Vo4 o I+5)2 ! 1 02
— + = T +6,+6 H, ° — + —=)T||K} o
+ollgg + 550w T + 8+ ﬂgn v N6+ (G + 5 TG

By choosing §; small enough and = O(h) such that ||E}||3 and ||HZ+%||%
can be controlled by the left-hand side (e.g., 8; = %, 8y = %eo, 84 = 711:“0’
T= min(ﬁ, 1), 83 = €0, 85 = [4o), and using the discrete Gronwall inequality,
we have

; L 1 1
ol 115+ peol 1H, " 115 < CIIERIIG + [HG 115 + 1137 115 + [IKGI[G].

which, along with (3.105) and (3.106), concludes the proof. O

Remark 3.1. Note that when £/ is small enough, the time step constraint (3.108)
reduces to the standard CFL condition T = O(h), which is often imposed on explicit
schemes used to solve the first-order hyperbolic systems.

A tight and accurate estimate of the constant C;,, in (3.107) is quite challenging,
since it depends on the element shape and the order of the basis function. Below we
just show a tight estimate of Cj,, for the lowest rectangular edge element.

Lemma 3.18. Consider a domain 2 is triangulated by a mesh T, formed by
m rectangles K; = [x. — hy,x! + hy] x [y. — hy,y. + h)], i=1,-+-,m. Let
h = max{hy, h,}. Then we have

Cipy > max{———,

V3h V3
Y . (3.112)

h
hy
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Proof. Recall that the lowest edge element basis functions are (cf. Example 3.6):

‘ éthy)—y ‘ 0
Nll (-x7 y) = 4h6hy P Nzl(-x7 Y) = x—(xf.—hx) s

ahyh,
‘ i=hy)—y _ 0

Ny(x,p) = b )0 NG, ) = | amiitny |
0 Wiihy

where N ]’ ,J =1,2,3,4, start from the bottom edge and orient counterclockwisely.
It is easy to check that the 2-D curl of N ]’ satisfies

. 1
|V x Ni|*dxdy = / | [Pdxdy = ,
K J K 4hyhy 4hhy,
and N ]’ satisfies
: v+ hy =y,
Ni2dxdy = =< Y Tixd
K,-l 1 |“dxdy K,-( ah, ) dxdy
2h, -1 3\ Vi, h,y
[ — ] h _ Jd|Se _z‘ — ,
(4hxhy)2 3 (y(, + y y) y=y;‘_hy 3]’1,;

‘ h . ‘ h
NiPdxdy = =2, /N’dezN’dez—x,
[ Py = G [Py = NPy =

from which we can see that

IVxNiIB,, 3

. =— j=13. (3.113)
[INIIG , 4hs,
Similarly, we have
V x Ni||? . 3
V>Nl _ 3 -,
NG 116, 4hs
applying which to (3.107) we complete the proof. O

By Lemma 3.18, we should try to use shape regular meshes and avoid anisotropic
meshes in practice computation, since the anisotropic mesh may have a very large
Ci»y and lead to a very small time step according to (3.108).

3.5.3 The Optimal Error Estimate

To carry out the error analysis for the scheme (3.96)—(3.99), we need some
preliminary estimates.
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Lemma 3.19. Denote u/ =u(-, jt). For any u € H*(0, T; L*>(£2)), we have

. 1 f%+} 3 [t
0l — 1 / Luasiz < = / E a2
T Jr 4 hey

k=3

1 17 5 'C3 e 5
(i) =7 — = u(s)dsllo = - [un () |15dls,
T te—1 tk—1
t 3

S 1 T i
) 156+ = [ wwasti < 5 [ o lRas
T 4 Ji_

Ik—1

Lyl
(ZV) ”l(uk—% +Mk+%)_l/k+2
2 T J;

1
k=3

3 [htld
w5 [ s
tk—%
Furthermore, for any u € H'(0, T; L*>(£2)), we have

k+4 k—1 1]
P 1 2 u 2 —u 2 2 1 k"rj 2
W) 8 TG = [l = = | " I (@Il3es
1

k=3

Proof. (i) Using the following integral identity

u(s) = u(te) + (s — f)us (i) + / “r = SYua(rydr

we obtain

uk — % /t P u(s)ds)> = | — _/ / (r — $)uy(r)drlds|?

—(/ +[/ (r_s)u,,(r>dr]zds)(/ ! izas)

k

+3 1 fetrd
;/" 2(/ (r —s)zdr)(/ () 2dr)ds < Zfi”/" ? ua(r) Pdr,
tk—% N s tk—%

integrating which over 2 concludes the proof.
(i) The proofis all the same as (i) except we use the following identity

N\
N\

I A

o) = ult )+ 6=ttt + [ 5= Pumdr.

he—

N\

(iii) The proofis given in Lemma 3.16.
(iv) The proof is based on the following identity
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1
E( zm“z)--/{ u(s)ds—— (s—tk Dt 1 —)uss (s)ds.

— _1

=
N

(v) The proof is easily obtained by using “k++“k = f,:ﬂ u, (1)dt.
O

Suppose that the solution is smooth enough, then we can prove the following
optimal error estimate for the leap-frog scheme (3.96)—(3.99).

Theorem 3.12. Let (E",H") and (E},H}) be the analytic and finite element
solutions at time t =t,, respectively. Under the regularity assumptions

H.K € L2(0.T: (H'(2))),

E,J.E;J, € L®(0,T; H' (curl; 2)),

E¢.Hy Ju. K. V X E,, V x Hy € L*(0, T (L*(£2))?),

there exists a constant C = C(T, €o, Lo, @Wpe, @pm, Ie, Iy, E, H, J, K), independent
of both time step t and mesh size h, such that

1 n+1 1 n+1
I}lj}f(llE”—EZIIOJrIIH”“—Hh o + 1772 =3, Z1lo + K" — K} o)
1 1 1 1
< C@+h) + C (IE = B} lo + K3 — B lo + 102 = 3 llo + [[K® = Ko ).

where | > 1 is the order of basis functions defined in spaces Uy, and V.

Proof. Integrating the governing equations (3.55) and (3.58) from #;,_; to #, and
(3.56) and (3.57) from l—1 to t +1s then multiplying the respective resultants by

%@%,"’7 and integrating over £2, we have
E Ek 1
e L R AR O P SECY R TOV S S ET NCRIT)
Hk-‘rg_Hk—*
po—— )+ / V X Es)ds, w>+</ K()ds. ) =0,
(3.115)
I L R, (o S L, 1 [%+) - 1 [h+d _
7 ( )t — (_/ ' J(s)ds,¢h)=(—/ ! E(s)ds, ¢,), (3.116)
€0W5, T €Wy, T by T bt
1 KF—K! I,
_—( Rt / K(s)ds, ;) = (~ / H(s)ds, #,).  (3.117)
l/Lprm T pm
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Denote

’“k— 1 k—1
£ = ME —EY, & =mJ2-J, 2,
k=1 _1 k—1
n, ©=PHTI-H,? §j = BK - K]
Subtracting (3.96)—(3.99) from (3.114)—(3.117), respectively, we obtain

Sh

L ek PR R

= €0 (8, (IT,EF — Ek)’¢h) - (P;,Hk—l — % /tk H(s)ds,V x ¢,,)

ck—3 T
+(—é‘,f : + I, J 2 — ;/ J(s)ds. ). (3.118)
tk—1
k+2 B nk—%
e b )+ (VX< E )

1 1 1 [h+d
= oG (RIS ) ) (7 (B — / L E(s)ds). )

1

k=3
& S
+(=1;, + PK" — — K(s)ds, ¢, (3.119)
T ey
k+ zk
1 g k+1
— (=2 L ¢h)+ ( (é‘h : +Sh 2) )
€Wy, T

1
= —— (B (I — 3, ¢,,)+ (5 Lyt ¢ mae

€

pe pe
1 [h+] ~ 1 [%+1 ~
——/ * J(s)ds, ¢h)+(—/ P E(s)ds — [TE* + £, ¢)), (3.120)
T by T hy
and
L/ /i L _
() + (5 (nh+nﬁ D)
/‘Lprm T Ho wpm
1 Iy
= ——(.(PK K, §,) + G L (P 1 PR
Koy, ﬂowpm

1 [ - L[ -1
—;/ K(s)ds, w,,)+(;/ H(s)ds — P,H\ S ) 2 9,). (3.121)
te—1 fk—1
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Choosing
— k+3% k=1 5 ck+% k=1 = - e
¢h=§;f+§;f 17 '/’h:nh 2+77h ’, ¢h:é§h 2+§], %, 'ﬁh:nﬁ-ﬂ?l;ﬁ 1’
in (3.118)—(3.121), respectively, then using the following identities:
k+1 k—1 k—1 _
(Vxgpom, >+, )=, VX (& +&7)
k+1 1 k=1
= (ngilfvnh 2)_(VXE}]: lsnh 2)7
and
~f—1 _ - k41 k—1
—E EHET =G D)
ck+% k=1 k=% - e
@G G Dy
k=1 ~k+1 P _k—1 k=%
= _(%‘h 25&}11( 1) + (gh 275]]1() - (nﬁs nh 2) + (ﬂﬁ 17 77;, 2)7
and summing up the resultants from k = 1 to k = n, we obtain

+1 1
co([1E7115 = IENIE) + wolllny, 2115 — [1n;115)

on

1 +32 £3012 1 J—_ <0112
+€0w]2)e(||5h o ”Ehllo)—i_ﬂowﬁm(”nhllo [17,115)

< teo y (6. (IMEF —E). & + &)
k=1

r Z(Pth_l — % /tk H(s)ds,V x (€} + &)
k=1 fle=

n 1 Ir
Fe I =2 [ S g+ e
k=1 le=1

T

i 1 _1
o Y (G (PHETE —H) T )
k=1

" 1 tk+1 k41 k—1
+1 Y (V x (IT,E" - ;/ FE@)ds),n, A+, 2)

k=1 f—1

n
1 tk+i k41 k—1
+r ) (PKF - / PK(s)ds,m, 2 41, °)
k=1 !

1
k—4L
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. Z(s (I — gtd) B 4 gy

prf k=1

Lyl g L ~j—1
e YA Ny AT R R OV AR
t

pe k=1 K-}

+fZ( /t ® E(s)ds — IT,EF, g,f*ﬂé,f‘%)

n
s > (6 (PKE — Kb i 4 7k
pmop=1

Ik

L Z( (Pt PR = [ K+ 77
Howyy, 7 fk—1

+rZ( / H(s)ds— P 7+ 76 + o @ ) — o g)

~n n+* - = 1 n n+l
—t(@m, %)+ (), n,i) + (V&) —t(VxEm, )
18
=Y Err;. (3.122)
i=1

The proof is completed by using Lemma 3.19 and careful estimating all Err;.
Readers can consult the proof of Theorem 3.10 or the original paper [183]. O

Remark 3.2. 'We like to remark that a similar leap-frog scheme can be developed
for Maxwell’s equations in free space by dropping the constitutive equations (3.57)
and (3.58), and treating J and K as fixed sources in (3.55) and (3.56). Following the
same proof as carried out above, we can show that the stability and error estimate in
the free space become as:

+
col B 113 + pol [H, 2[5 < C[I|E] ||0+||H2||0]
and
n n n41 ”+%
max(|[E" — B} lo + [} — H 7 |o)

1 1
< C(*+h') + C(|[E° —Ej||o + [[HZ —H}||o).
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3.6 Extensions to the Lorentz Model

3.6.1 The Well-Posedness of the Lorentz Model

Another popular model for describing wave propagation in metamaterials is the
Lorentz model discussed in Chap. 1. Recall that the time-domain Lorentz model
is described by the following governing equations:

JdE 0P
— 4+ ——-VxH=0, 3.123
T * ot . ( )
JH oM
M0¥+8—+VXE—O (3.124)

TS D PR ) JAEN
—_— — P—E =0, 3.125
eoa)ﬁe or2 eoa)ﬁe ot eoa)2 ( )
1 M I, oM w?

0
R Mogz M-H=0. (3.126)

Note that the governing equations written in this way are convenient to obtain the
stability and error analysis elegantly. Hopefully, readers may appreciate this as we
move forward.

For simplicity, we assume that the model problem (3.123)—(3.126) is comple-
mented by a perfect conducting boundary condition (3.59), and initial conditions

E(x,0) = Ey(x), H(x 0) = Hyo(x), P(x,0) =Py(x), (3.127)
M(x,0) = My(x), (x 0) = Pi(x), aa—l\t/l(x, 0) =M;(x), (3.128)

where Eg, Hy, Py, My, Py, and M, are some given functions.

Denote V* as the dual space of V= Hy(curl;§2). Then a weak for-
mulation of (3.123)—(3.126) can be formed as: Find the solution E €
HY0,T;: V)N (L*0,T;V))3,He H'(0,T;(L*(2))%),Pe H*(0,T;V*),M €
H?*(0, T;(L*(£2))%) such that

JoE P

60(§,¢)+(E,¢)—(H,VX¢) =0, (3.129)
oH oM

MO(W,'/f)'F(W,'/f)"‘(VXE, ¥) =0, (3.130)
1P ) )

e, (= TR ) + Fe(59) + 0y (P, $)]—(E.¢) =0, (3.131)
1 PM M -, o

m[( PR )+ m(W, V) + o, M, ¥)] - (H,¢) =0, (3.132)
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hold true for any ¢ € Hy(curl; 2). ¥ € (L%(£2))*.¢ € H(curl;2), and ¥ €
(L*(£2)).
First, we have the following stability for the Lorentz model (3.129)—(3.132).

Lemma 3.20.

1 JP
ol [EOI15 + ol HOIIG + —-I15-0ll;

0@pe
1 M 2 “’ezo 2 a)rznO 2
+—F ||—3 Ol + —1IPOI[5 + > [IM() ][
Howy, t €0Wpe Ho®p,,
1 JoP
< | [E(0)[[3 + 1ol [HO)[I§ + —— 11— ()3
€05, dt
1 oM 2 wezo 2 w;io 2
+———Il=-0)[[g + —-[IPO)[[5 + > [IM(0)|[5.
Hows, 0t €0W5, 0Dy

Proof. Choosing ¢ =E. ¢ =H, ¢ = % ¢ = M in (3.129)~(3.132) respectively,

then summing up the resultants, we have

1d 1 ) w? r, op
~—[eol|E||2 + — 12+ =L P2+ =112
5 IS + ool 6+ O IPIR + l
1d oM w? I, oM
+=-— H|P + ——||— |3 + % M| 5]+ —=—||—|]? =0,
5 gVl 1 G+ M)+
integrating which from 0 to r completes the proof. O

The existence and uniqueness of the solution for the Lorentz model (3.123)—
(3.128) can be proved by following the same technique developed earlier in
Theorem 3.8 for the Drude model.

Theorem 3.13. The model (3.123)—(3.128) exists a unique solution E € Hy(curl;
2) and H € H (curl; £2).

Proof. Taking the Laplace transform of (3.123) and (3.124), we obtain

co(SE—Eg) +sP—Py—VxH=0 (3.133)
po(sH —Hp) + sM—M, + V x E = 0. (3.134)

Taking the Laplace transform of (3.125) and (3.126), we have

P =[(s + )Py + P'(0) + E]/(5* + Tos + %) (3.135)
M = [(s + [)Mo + M'(0) + H]/(s> + s + 02g).  (3.136)
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Substituting (3.135) into (3.133), we have

(o5 + mm VxH

R Y ; fiiizg(:)]s — 1, (3.137)
((os + m}H—i—VxE

— oHo + M, — S E LMo+ MO _ - (3.138)

52+ Dys + wly
Eliminating H from (3.137) and (3.138), we obtain

(€05 + 5) (oS +

ﬁ 2)E+VXVXE
N

s
s2 + Dps + w2,

=V x g + (4os + o, (3.139)

s
52+ Dys + w2

whose weak formulation can be written as: Find E € H, (curl; £2) such that

(o5 + (oS +

s
W 2)(E¢)+(VXEVX¢)

N
2+ Iys + o

= (V x g+ (ios + 2)m¢)V¢GHMwﬂQ) (3.140)

2+ Tus + o

By the Lax-Milgram lemma, the Eq.(3.140) exists a unique solution E ¢
Hy(curl; §2) for any s > 0. The existence and uniqueness of HeH (curl; £2) can be
assured by using the same argument, in which case we just eliminate E from (3.137)
and (3.138). The solutions E and H are the inverse Laplace transforms of E and I:I,
respectively. O

3.6.2 The Crank-Nicolson Scheme and Error Analysis

3.6.2.1 The Scheme and Stability Analysis

We first consider a Crank-Nicolson type scheme: For k =1,2,--- ,N — 1, find
Eit e V) P e Vv, H{t! M} ™! € U, such that

co(62Ef . b)) + (5ocPh, ¢) — (. V x §,) = 0, (3.141)
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Ho(BacHE ) + (B2 ME,¥) + (V x By ) =0, (3.142)
1 &P _s Pk - ko~ & -
o [ b 0n) + LGPy 0)) + 0 (P, 9))] = (). ), (3.143)
pe
1 M s MY . — - -
v L)+ D6 My ¥) + 0y (MG, )] = (8, 9),
pm

(3.144)
hold true for any ¢, € Vg, ¥, € Uh,th €V, and l/}h € U;,. Here we denote
Souf = W — Y /1, S = T =Y 20, W@ = WFT Uk )2.

To implement this scheme, we use the following initial approximations:

E)(x) = ME(x), H)(x) = P,Ho(x), (3.145)
P)(x) = IT,Po(x), Mj(x) = P,My(x), (3.146)
E} (x) = ME(x,7) ~ IT,(E(x,0) + 7E,(x,0))
= IM[Eo(x) + €5 (V x Hp(x) — Py (x))], (3.147)
H) (x) = PH(x, 1) ~ Pp[Ho(x) — Ty (V x Eo(x) + M ()], (3.148)
2

P, () = IT;P(x.7) ~ [T (P(x. 0) + P/ (x. 0) + S-Py(x.0))
2
T
= IT,[Py(x) + 7P (x) + 7(eowﬁeEo — w’ Py — TPy, (3.149)

2
T
M} (x) = Py[My(x) + t™M; (x) + E(MOw;mHO — w2 My — I,My)]. (3.150)

For this scheme, we have the following stability:

Lemma 3.21. Forany k > 2, we have

2
ol 3115 + pol 115 + — 15 P11;

005,
2 k2 C020 k(2 c020 k2

+———8:M, [l + —1IP4llo + —— 1Myl
00 hm €00y, HoWy,,

12 12 CUzo 12 CUzo 12
< eollEyllo + mol Hyl[g + —5-11Pyllo + —5—[IM,[5
E()a)pe (L

2
+eol B 15 + mol HYIIG + —-118:P; 1
€0Wyp,
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w
4 8Ml 2+ 20 P _“m0 MO 2.
18V 13+ 22 PRI + 229w

0@y 0w 0@y

Proof. Choosing ¢, = t(E; ™' + E} ™). ¥, =c(H;*' + H} '), @, = (8. P, "' +
8P, ¥, =18 M} T + 8. MF) in (3.141)~(3.144), respectively, and adding the
resultants together, we have

€0 _ Ho —
E(IIE’Z“IIS—IIEﬁ 1|I§)+7(IIH’;§“II§—IIH§ "1

(18P IG = 18 PRI + ——— 0w’ (118:MH15 = 118 M 115)

0@pe 0w
C020 k+1)2 k—1)12 c020 k+1)2 k=112

+—(IP, "o = 1Py [[o) + 55— (M, |5 — [IM}, " [[p) < 0.
26060;3 no o n o 2,uow§m n o o n o

Summing up the above estimate from k =1 to k =n — 1, and using the identity

n

2 2 N _ 2 2 2 o
Z(ak+1 —ai_y) = a4, +a, —ay —ag,
k=1

we can easily see that the proof completes. O

Let us look at the scheme carefully. From (3.143), we have

Pit! = a (B} + Ef ) + aoP} — ;P (3.151)
where
€, T 4 2—1l, + T?w}
a) =

— = 3=
2+l + 2w}, z 2+ 1l + 2wl . 2+ 1l + 2w}

Similarly, from (3.144), we have

Mit! = a (HE T + H ) + @M — @M (3.152)
where
2 .2 2 2
. oW, T . 4 - 2—1ly + t7wy,
a) =

, dy = , dz = .
2410y + 20l ? 241l + 20l ’ 2+ 10y + 202,
Substituting (3.151) and (3.152) into (3.141) and (3.142), respectively, we obtain

(o +aNET . ¢,) — (T Vxg,) = (e —a)E} " ¢))
—ax(Py.¢,) + (1 + a3)(Py ' ¢y) + T(H; 7.V x ¢, (3.153)
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and

(o +a)HT ) + (V< EST ) = (no —an) M ¥,)
M, ¥ + (1 +a) M, y,) — (V< E; 7 ), (3.154)

_B
whose system’s coefficient matrix can be written as ( B D ), where matrices

A= (eo+a)(@;,,¢,) and D = (o +a)(¢¥,, ¥,) are symmetric positive definite,
and matrix B =t(V x ¢, ¥;,). Here B’ denotes the transpose of B. It is easy to see
that the determinant of the coefficient matrix is

I —A'B
0D+ BA™'B’

I —A7'B’

A —B'
= |A|-|D + BA™'B'|,
’ B D |A]-|D + |

B D

]

:|A|.‘

which is non-zero. Hence in practical implementation of the scheme (3.141)-
(3.144), at each time step we can solve (3.153) and (3.154) for (Ei*! H*!), then

update PEH and M]h(‘H using (3.151) and (3.152), respectively.

3.6.2.2 The Optimal Error Estimate

Before proving the optimal error estimate for the Crank-Nicolson scheme (3.141)—
(3.144), we need some estimates.

Lemma 3.22 ([184, Lemma 4.3]). Forany p(x,t) € H3(0,T; L*(£2)) andk > 1,
we have

k+1 k k k—1 5 41
Pl +p 1 pr+p -1 T
II(T—pk_Fz)—(T—pk 2)||%§§/\ ||ps*(s)||%ds

Proof. By Taylor expansions, it is easy to see the following identity is true:

T

N+ pt—r T 1 [ =2
POEPEZD pu-Dy =51 a=spewias+ [ 6-r+0paea],
2 2 2 =% t—t
applying which to p; we obtain
k+1 k k k—1
Pt +p 1 p +p _1
I(———— = ") - (—— =P )I5
2 2
“d p(t) + p(t —1) LA
= —(—————— —p(t—2))dt
[JRETEs plt — Syl

1 41 t t—3
15 [ =9pest [ o+ oppada
e t—% t

-7
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T

ti41 t t—3
[ a=apewatBl [ e+ opssila
I =% t—t

T [+l ¢ [ ) 2 T (172 2 2
R I T R [ Oy N R R A
2 Tk 2 =3 2 Ji—
'C3 .[2 /tk+1
<= |1 P52 (9)15ls.
2 4 ), 0
from which the proof completes. O

By similar arguments, the following two estimates can be proved (cf. [184]).
Lemma 3.23. Forany p(x,t) € H*(0,T; L*(2)) and k > 1, we have

k+1 k—1 0 [l
16 = = Gt = AR < 5 [ el
Tk—1

Lemma 3.24. Forany p(x,t) € H*(0,T; L*(2)) and k > 1, we have

k+1 k-1 fet1
P +p
Il =<2 [ pelias

Ik—1

With the above estimates and proper regularity assumptions, we can prove the
following optimal error estimate.

Theorem 3.14. Let (E",H",P",M™) and (E}', H}!, P}, M}') be the analytic and
numerical solutions of (3.129)—(3.132) and (3.141)—(3.144) at time t,,, respectively.
Under the regularity assumptions
E e H'(0,T; H (curl; 2)) N L®(0, T; H' (curl; 2)) N H*(0, T; H(curl; 2)),
Pec H>(0,T; H (curl; 2)) N L0, T; H' (curl; 2)) N H*(0, T; (L*(2))%),
H e H*(0,T; H(curl; 2)) N L°°(0,T; (H' (£2))%),
M e H*0.T:(L*(2))*) N L2(0. T (H' (2))°),
there exists a constant C > 0 independent of mesh size h and time step t, such that
2 2

2 @y 2 2 @ino 2
el |E" — Ej[[5 + éoﬁlan =P[5 + pol [H" — Hy[[§ + —ng [[M" — M [,
pe pm

< C + 7 + CUIENG + 1IENS + 1ndlI5 + 1),
FCIENE + 118-EL 113 + 11EMI + [mpl13 + 11874113 + 11741131,
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where £f = IT,EF —Ek, nk = P,HF —HE EF = IT,P* — Pk, 7k = P,MF — M, and
[ > 1 is the order of the basis functions in spaces Uy, and V.

Remark 3.3. Note that the initial approximations (3.145)—(3.150) yield the initial
errors

1810 = 11E}1lo = IImbllo = 1131lo = O,
€410 = 118:E4llo = [1Exlo = IInkllo = lI8:7i4llo = 7]l = OG + 72,

from which we have the optimal error estimate
IIE — Ej[lo + |[P—P}llo + [[H—Hj|lo + [[M = Mj|lo < C(h' + ).

Proof. Integrating (3.129) and (3.130) in time from ¢ = f;—; to #x4+; and dividing
all by 27, and integrating (3.131) and (3.132) in time from ¢ = tk_% tot = tk+% and
then dividing by 7, we have

Tk+1

BB §) + 2P 9) — (5 / H(s)ds.V x ) =0.  (3.155)

Tk—1

o (8o HE ¥) + (82 M5, ) + (%/k+1 V x E(s)ds,¥) =0, (3.156)

Tk—1

1 9Ptz gPFTr I, Pkri_piz
tewl, It T eoa);e( T )

€0w2< / " P()ds.d) - (4 / EG)ds. ) =0, (157

1 aM"+i IMF—z I, Mz M-z
P - s 1”) + mz ( s 1”)
r,uoa)pm at ot Hows,, T

Mowm( / F M(s)ds. ¥) — (- / P H(s)ds. ) = 0. (3.158)

Denote & = IT,EX —Ef, nf = P,HF —HE, £F = IT,P* — P§ ik = P,MF — M.
Subtracting (3.141)~(3.144) from (3.155)~(3.158) with ¢ = ¢h, V=V, =90,
and ¥ = ¢, using the property of operator Pj,, we obtain the error equations

k+1 _ gk—1 Skl Fh—1 -
(@) 60(%4’11) + (%JM) (7’) gV x e,

(HhEk+1 _ HhEk—l) _ (Ek+1 _ Ek—l)

= EO( 27 v¢h)
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(nth+l _ Hth—l) _ (Pk+l _ Pk—l)
+( 27 s¢h)
| Jp—— -1 1 [l
_(E(H +H") - 7 H(s)ds,V x ¢,,), (3.159)
T Jig—y
nk+1_nk 1 ~k+1 =1 .
@ po (% ¥y + (—Th ¥y + 5 (V xET e
1 1 i+
= (E(V x ITEFT! 4V x I,E!) — 2—/ V x E(s)ds, ¥;,),  (3.160)
T Jig—y
(i) 5.8 d+ B8 5
i — , ,
o €ow?, 2t g
wfo k+1+§ ¢)_(;If+l+§ &))
600)‘%6 2 h h
k+1 k=1 o~
= coo (GILP™ = 8 TP — (B — P ). )
pe
T, Hth-H _ Hth—l Pk+% _Pk—% N
2 - 7¢h)
€0w;, 27 T
w? TP PR ) -
i (I [ e )
€Wy, T Y
I Ek+1 I Ek—l 1 o1 B
~(— ; = - / T E)ds. ), (3.161)
),
2
r ;]k+1_7~]k 1
. k+1 m I I
(iv) (8.1, nhvwh)+uo 127m( - 77 —.Y)
w2 nk+1+ﬁk 1 k+1_,_77 -1
m) (- & W)—(—” Vi)

Ko}, 2

L (M s MY — (M oM )

T

Mowpm

L, MMl MR M
- )

I

002, 2t T
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2 Mk-H Mk—l 1 t1 N
©mo + / L Ms)ds. )
t

1

2
€ow 2
0wy, 1

2 H(s)ds, 91,). (3.162)

1
k=3

(Hk+l+Hk—l l/tk
2 ‘

Choosing ¢ =t(& ™" + &N,y =t + 1), di=T@ET +
8; S}]f ), ¥ =1(8; ﬁﬁ“ +6; ﬁﬁ ) in the above error equations, and adding the resultants
together, we obtain

€0 11 ek+1)12 k=112 1 Sk+1)12 Skip2
3(|I$h o — 1€, ”0)"’_@(”81&}1 [lo = 18-, 115)

Wy g g Ho
4 e k2 pgk=tyay o KO k2 k=12
26Owlzw(lléh o =118, 11) + = (Ul 11 — Tl 1lo)

1 N - w? - ko
2 (IISInEHII%—IIM’;IIé)Jrﬁ(llnﬁ“llé—llnﬁ "15)

pm pm

< Em, (3.163)

where Err; are those right hand side terms from (3.159) to (3.162).
The proof can be done by carefully estimating all Err;. Details can be seen in the
original paper [184]. O

3.6.3 Some Other Schemes

By introducing the induced electric and magnetic currents J = %—l; and K= 83—1;4,
respectively, we can rewrite the Lorentz model (3.123)—(3.126) as

eoz—]f:VxH—J (3.164)
uo%—? — VxE-K (3.165)
eoi)%e g—‘: GOS%eJ —E-— %P (3.166)

g P _ g J (3.167)

2 2
€05, ot €05,

1 0K T 2
" K =—H-— -2 M (3.168)

[0y BT @, 0@,




3.6 Extensions to the Lorentz Model 117

2 aM 2
T = (3.169)
/‘Lowpm ot lu“owpm

Multiplying the above equations by E,H,J,P,K and M, respectively, then
integrating over §2 and summing up the resultants, we can easily obtain the
following stability.

Lemma 3.25.
1
col[EMI[5 + ol HOIIG + —- 113013
Goa)pe
1 w? w?
+———KOI[§ + —%-[PO)|[5 + —22—[IM()|[5
HoWy,y, €00y, HoWyy
< &|[E(0)||? H(0)|? L J0)|?
< &|[EO)[[5 + 10l HO)|[5 + ——-[1J(0)][5
Goa)pe
1 2 “’ezo 2 w;%qo 2
+———IKO)[[; + —[PO)[[5 + > IM(0)|[5.
Hprm 0wy, /’Lowpm

We can construct a Crank-Nicolson scheme for solving the system (3.164)-
(3.169): For k =1,2,--- , N, find Ef € V9, J¥ PX € V,,Hf, K} Mf € U, such
that

(6. Ef.p)) — (H).V x ¢,) + T 0,) =0, (3.170)
oGS W) + (V< By ,) + (K. 9) = 0. (3.171)
1 —k —k —k
02 [(:d5 D1) + Te (@ b1) + 0 (P 61)] = (B, b15), (3.172)
pe
w0 k Wy
w]%e (8. Py, @) — @(Jh,(b%) =0, (3.173)
1 —k — —k
i LOKL ) + D) + 0o (M. 1)) = ). 3.174)
pm
Do k Wpo ok
> (6: My, ¥oy) — — (K. ¥2) =0, (3.175)
Howy,,, 0Whm

hold true for any ¢, € Vz, Vi, ViV € Up, @y, @5, € Vy, and are subject to
the initial approximations

E)(x) = IT,Eo(x), J9(x) = M,Jo(x), PY(x) = IT,Po(x),
H)(x) = P,Hy(x), K)(x) = P,Ko(x), M)(x) = P,M(x).



118 3 Time-Domain Finite Element Methods for Metamaterials

. =k =k <k =k —k —k .

Choosing ¢, =E;. ¥, =H,.¢,,=J).0:,=P,. ¥, =K;. ¥ =M, in

(3.170)—(3.175), respectively, and adding the resultants together, we can obtain
the following discrete stability in exactly the same form as in the continuous case.

Lemma 3.26. For any k > 1, we have

1
oll B + ollHEIIG + ——-[19;113
pe

T IMZ G

1 20
+——IK;1I5 + e |IP4115 +
0 pm éowpe 0 pm

< el [E} [ + ol HYIG + o — 103115
pe

g Do 0112
+——IK}[5 + e IPH11G + —20—|1M3[5.
Ho pm 6pre Ko@),

We want to show that practical implementation of (3.170)—(3.175) is actually not
that scary. Solving (3.173), we obtain

T
Pl =P 4 E(Jﬁj + I, (3.176)

Substituting (3.176) into (3.172) and simplifying the result, we have

I ta)e _ TE0W, -
BIE =1 - 5 °)J R O 2” (Ek +E7Y,  (3.177)

where we denote f =1 + % n 202,
Then substituting (3.177) into (3.170) and simplifying the result, we have

TZ“’Z k Tzwzzve k=1
eo(1 + 1B ) (E). ¢) — (le Vx¢,) =e(l— 1B YE, . ép)
T opqk—1 1 k—1 fzwzo k—1
3LV x4y — (I = TR ). (3.178)

Similarly, from (3.173) to (3.175), we can obtain
Mf =M+ %(Kﬁ +K, (3.179)

TI"LO me (H

)

5 26020 k—1 2 ME-T g
,BK =(l-—- 4m K, —tw, )M, +
(3.180)
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202
Dine k \V4 — _ me
po(l + 7 YH, ¥) + 5 ( < Ej ) = po(l ,3 —)(H; L)

tza)

2’"°M" Ly, (3.181)

T 1
—>(VxE "¢y — =K' -
2 B

Hence, at each time step, we first solve a system formed by (3.178) and (3.181)
for Ef and H} ; then use (3.177) and (3.180) to update J} and K} ; finally, use (3.176)
and (3.179) to update P¥ and M.

With proper regularity assumption, we can similarly prove the following optimal
error estimate:

[E" —El|lo + |[P" = P[|o + |[H" — H}[[o + [|M" — Mo
+ 1" = Jpllo + K" —K}[lo < C(h' + 7). (3.182)

Finally, we like to mention that leap-frog type schemes can be constructed for
solving the system (3.164)-(3. 169) For example, one leap- frog scheme is given as

following: For k > 0, find Jh+2 P! e v, Ef € V0K k+2 M Hk+2 cu,
such that

k+4 k—1
1 J, -7, ° I k+1 k—14 ?
5 h +2 e’2 (Jh 2+Jh 2):E§_ e(; Pk,
Goa)pe T Goa)pe 0Wpe
wgo PIZH_P]; wezo k+3
€w2, T €w?, heo
ErTL _ gk L it L
éo(u ¢, —H, >, Vx¢,)+J, *.¢,) =0,
k+1 k=1
1 K;,+2 -K, ? Iy k+1 k—1
3 — (K, * +K, )
HoWs,, T 210w,
2
k+1 k
(H 2 +Hh 2)_ mg i’
0Wp
“’310 MﬁH - M; Dy gk +3
Howy, T Ho®y, h
k+3 k+4 .
- +1
po(————"— ) + (VBT 9) + (K, 2 9y) = 0,

hold true for any ¢, € Vg and ¥, € U,. Readers are encouraged to carry out the
stability and error analysis by following the technique developed in Sect. 3.5 for the
Drude model.



120 3 Time-Domain Finite Element Methods for Metamaterials

3.7 Extensions to the Drude-Lorentz Model

3.7.1 The Well-Posedness

Recall from Chap. 1 that the governing equations for the Drude-Lorentz model are:

O
€ =V xH-J, (3.183)
oH
L K, 7V ky L mom (3.185)
powlF 9t powlF wF ’
Lam_ 1 g (3.186)
poF 0t poF .
19
Z—J " J-E (3.187)
€W, ot €W,

To complete the problem, we assume that the perfect conducting boundary
condition (3.59) is imposed, and the initial conditions

E(x,0) = Eo(x), H(x,0) = Hp(x), (3.188)
K(x,0) = Ko(x), M(x,0) =Mo(x), J(x,0) =Jo(x), (3.189)
hold true. Here Ey, Hy, Ko, My and J, are some given functions.
First, we have the following stability for our model problem (3.183)—(3.187).

Lemma 3.27. For the solution (E,H,K, M, J) of problem (3.183)—(3.187) subject
to boundary condition (3.59) and initial conditions (3.188) and (3.189), the
Jfollowing stability holds true:

1 1 1
eolE@ |13 + ol HO |2 + ———[IKO|]2 + —|IM®)|]2 + —||J(©®)||?
ol lE@]15 + wol [H@)|[5 Mongll I qu” I GowéllJ()Ilo

1 1 1
< eol|Eol|? Ho|]2 + ———||Ko|]2 + — || Mp||? + — Z (3.190
< €| 0||0+H0|| 0||0+,u0w§F|| 0“0+M0F” 0||0+60a)§||J0||0 ( )

Proof. Note that the problem (3.183)—(3.187) can be rewritten as

%Qzu(r) = (B + ). (3.191)
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where vector u(¢) = (E, H, K, M, J)’, matrices

o/ = diag(epl I ! I ! !
= diag(€o13, Lo l3, 3, 3
oy F 7" poF 7 w2

I3),

Vv

¢ = diag(03, 03, — y2 15,03, — L),
Howy F €

0wy 0 12;
and
03 V x 03 03 —13
—-Vx 03 —]3 03 03

B = 03 Iz O3 —ﬁb 03
03 03 ILOLFI?’ 03 03

Iy 03 03 03 03

Here 75 denotes a 3 x 3 identity matrix, and 03 denotes a 3 x 3 zero matrix.
To prove the stability, left-multiplying (3.191) by o/, then integrating over §2, and
using the property W' %u = 0, we obtain

d%(u’xz%u) =u%u <0,

integrating which with respect to 7 leads to the stability (3.190). O

Remark 3.4. The stability (3.190) can be proved directly as we did previously for
the Drude model and Lorentz model. Multiplying (3.183)—(3.187) by E, H, K, M, J
and integrating over £2, then adding the resultants together, we obtain

1d 1
——[eol[E@)|[§ + pol H)|[§ +
2 dt 7

1
KO)||2 + —|IM@®)||?
Ongll (G qu” Ilo

1

+ 2
Goa)p

1T()113]

v 14 2
+——1JO3 + — 5= |K( =0,
ez WO+ o KOG

integrating which from 0 to ¢ leads to (3.190). Rewriting the last three governing
equations (3.185)—(3.187) in this way leads to this elegant proof.

Now, let us prove the existence for the model problem (3.183)—(3.187).

Theorem 3.15. The problem (3.183)—(3.187) has a unique solution (E,H) in
H(curl; 2) ® H(curl; $2).

Proof. Though the technique developed in Theorems 3.8 and 3.13 can still be used
here, we apply a different technique developed in [122].

From ordinary differential equation theory, it is easy to see that the solutions of
(1.29) and (1.30) with zero initial conditions can be expressed as
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2
P(x.1) = / (1 = e E (. 5)ds (3.192)
£ - v 0 E) £ .

and .
M(x, 1) = poFw} / g(t — s)H(X, 5)ds, (3.193)
0

respectively. Here the kernel g(t) = 1 -5 sm(at) where o = ,/woz - (5

Using the definition J = 2% and K = M introduced in Chap. 1, then substituting
(3.192) and (3.193) into (3. 183) and (3. 184) respectively, we can rewrite (3.183)
and (3.184) as:

d
TAE+Kx8)=LE+.T. (3.194)

where we denote & = (E, H)’, x for the convolution product, .# for source terms
obtained by transforming a problem with non-zero initial conditions to a problem
with zero initial conditions. Moreover
_ 03 Vx
—Vx 03 ’

_(6013 03 ) _(6113 03 )
03 pols /)’ 03 pilz )’

where €; = 60:02 (u(t) — e, 1 =poFwlg(r), and u(r) denotes the unit step
function.

Note that problem (3.194) is a special case of Problem I of [122], whose existence
and uniqueness is guaranteed by Theorem 3.1 of [122]. O

3.7.2 Two Numerical Schemes

In this section, we present two fully-discrete schemes developed in [195] for solving
the problem (3.183)—(3.187).

First, let us start with a Crank-Nicolson type scheme: For k =1,2,--- , N, find
Eﬁ € Vg,Jﬁ € Vh,Hﬁ,Kﬁ,Mﬁ € Uy, such that

co(8:Ef, ¢)) — (. V x ) + (T}, 6,) = 0, (3.195)

oG HE, ¥,) + (V xﬁii,r/fh) + (&), ¥,) =0, (3.196)
(5 Kk,'/’lh)"' (Kh’llflh)"'_(th'plh)—(Hh’!klh)

frowy F powg F poF

—F(&Mk, Vo) = F(Kﬁ, Vo), (3.197)

(SIJh"ph) ts (th¢h) = (Ehv‘ph) (3.198)
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hold true for any ¢, € V9, ¥, V10,V € Uy, ¢, € Vj, and are subject to the
initial approximations

Ej(x) = MiEo(x). Hj(x) = PyHo(x),

K} (x) = PiKo(x), Mj)(x) = P,Mo(x). J)(x) = IT;Jo(x).

Below we show that the scheme (3.195)—(3.198) satisfies a discrete stability,
which has exactly the same form as the continuous case proved in Lemma 3.27.

Lemma 3.28. Forany k > 1, we have

1 1 1
ol B 115 + ol RIS + €0w2||J§II3+M 7 G + o IMIG

1
= l B3115 + woll G + 2 MGG + 2 GG + - IV,
0

woF

. =k =k = —k = ~—k = <k .
Proof. Choosing ¢, =7E,,. ¥, =tH,,. ¥, =K, ¢¥,, =™, ¢, =17J, in
(3.195)—(3.198), respectively, then adding the resultants together, we have

<||E 12— 1B 2y + £ <||H 15— 1 18) + (A A

260w§
woFF k—1
+—IJ |I2+—(|IK 115 — 11KE119)
w]% hllo ZﬂOw 0 0
ek 2 k—1p12y _
+OT§F||K11||0 0 F(”M 115 — 1IME~115) = 0.
which easily concludes the proof. O

For the Crank-Nicolson scheme (3.195)—(3.198), the following optimal error
estimate can be proved similarly to Theorem 3.10. Details can be found in the
original paper [195].

Theorem 3.16. Let (E™,H", K™, M™,J") and (E}}, H}', KJ", M}", J}*) be the ana-
lytic and numerical solutions of (3.183)—(3.187) and (3 ]95) (3 198) at time t,,,

respectively. Under proper regularity assumptions, there exists a constant C > 0
independent of mesh size h and time step t, such that

n n n n 1 n n
Vel lE" —Ejllo + il [H" = Hjllo + ——=IIJ" = J;llo

2
E()a)p

1
+—=IIK" - Kjlo + IM" =M |lp < C(h' + ©),

V Howy F

where | > 1 is the order of the basis functions in spaces Uy, and V.

1
VioF
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Note that the Crank-Nicolson scheme (3.195)—(3.198) has a non-symmetric
linear system of as many as 15 unknown functions (five 3-D unknown variables),
which results a very large-scale system even for linear edge elements. Hence directly
solving the coupled system is quite challenging. In this aspect the leap-frog scheme
developed below (cf. (3.199)—(3.202)) is more practical and appealing, since one
unknown variable is solved at each step. Of course, the leap-frog scheme has to
obey the CFL time step constraint.

A leap-frog type scheme for solving (3.183)—(3.187) is proposed in [195]: For

k+% k+3% k+4
k=1,2,--- findEf € V). J,"? € V,,H, "2, KE, M, "2 € Uy, such that

E -E" = -
co(———¢) - M, ".Vx9,)+{J; °.¢,) =0, (3.199)
kty k=3
/"LO( h h ) wh) + (V X Ekv wh) + (Kks ‘ﬁh) = 07 (3200)
1 KK y KP+ K 1 a1 -
)+ — )+ =M, 7
/JLOCU(%F( ‘/’111) MO(I)&F( 2 ‘/’111) ’qu ( h ‘/’111)
=, d)
- h ) 1h/)»
k+1 k—1
I M, " -M, ° . 1 k 7
) = — (K, ) (3.201)
e Vo) = S (KL )
k+% k—1 k+31 k—1
LJ, =3, 7 - v I, 4T, - -
Tt ST b = B, (3202)
V4 4

hold true for any ¢, € Vz, v, l/}lh, 1/}2,1 € Uh,th € Vj,, and are subject to the
initial approximations

E)(x) = ITEy(x), K)(x) = P,Ko(x), (3.203)

H; 00 = PiHo) — 25" (V x Eo(x) + Ko(x)],
M} () = PuMo(x) + SKo(x)]
3 %) = MlJo() + 2 (€0 Eo(x) — vIo(x)]. (3.204)

The following discrete stability for the leap-frog scheme (3.199)—(3.202) can be
proved similarly to Theorem 3.11.

Theorem 3.17. Under the time step constraint

1 1 1 h

7 =minf——m—, —, —, ———
{20)0«/7 2wy 2wp 2C,Cipy

3 (3.205)
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where C, and C;y, are defined in Theorem 3.11. Then for any k > 1, we have

e MR

k41 1
€ol[E} |15 + peol[H ||Jh 2[5 + ||K ||o+—||
Vva Mo F

1 1 1 1
< Cleol[E}[5 +M0||H2|| — R+ ||K 11§ + — 1M 1151,
0 0 GO(UI% h 0 ,Uva() 0 HOF h 110

where C > 1 is independent of h and t.

Similarly to Theorem 3.12, the following optimal error estimate can be proved.

Theorem 3.18. Let(E™, H™ 4 K" M+ Jn+d) and (B B2 Ko M2,

J, +2) be the analytic and numerical solutions of (3.183)—(3.187) and (3.199)—
(3.202), respectively. Under proper regularity assumptions, there exists a constant
C > 0 independent of h and t such that

L n+1
"2 =3, Mo

n n n+i ”+
Vel lE" —Ej|lo + /aol [H™ 2 —H, " ?[|o +

2
606()],

1 L
+——[|K" — K] ||o + M3 — M2 g < C(h + 7).

V Howy F

where | > 1 is the order of the basis functions in spaces Uy, and V.

1
VioF

3.8 Bibliographical Remarks

In this chapter we presented some basic time-domain finite element (FETD)
methods developed for Maxwell’s equations in metamaterials. Some early works
on FETD can be found in papers [79, 178] and references cited therein. Since 2000,
in addition to our own work on FETD (e.g., [189, 190, 193, 194]), there has been a
growing interest in developing FETD methods for Maxwell’s equations in dispersive
media [25, 160,207,251,258,290]. A nice list of literature on FETD methods for
general complex media (including metamaterials) can be found in the review paper
by Teixeira [277], which provides over 300 papers (though many are on FDTD
methods) published by 2007. Another very recent and excellent review on FETD
was written by Chen and Monk [68], which provides some numerical analysis on
use of edge elements and certain A-stable schemes.

For more advanced finite element theory for Maxwell’s equations, interested
readers should consult some more theoretical papers such as [11, 13,40,41,75, 145,
222] and the classic book by Monk [217].



Chapter 4
Discontinuous Galerkin Methods
for Metamaterials

In this chapter, we introduce several discontinuous Galerkin (DG) methods for
solving time-dependent Maxwell’s equations in dispersive media and metamaterials.
We first present a succint review of DG methods in Sect.4.1. Then we present
some DG methods for the cold plasma model in Sect.4.2. Here the DG methods
are developed for a second-order integro-differential vector wave equation. We
then consider DG methods for the Drude model written in a system of first-
order differential equations in Sect. 4.3. Finally, we extend the nodal DG methods
developed by Hesthaven and Warburton (Nodal discontinuous Galerkin methods:
algorithms, analysis, and applications. Springer, New York, 2008) to metamaterial
Maxwell’s equations in Sect. 4.4.

4.1 A Brief Overview of DG Methods

The discontinuous Galerkin method was originally introduced in 1973 by Reed and
Hill for solving a neutron transport equation. In recent years the DG method gained
more popularity in solving various differential equations due to its great flexibility in
mesh construction, easily handling complex geometries or interfaces, and efficiency
in parallel implementation. A detailed overview on the evolution of the DG methods
from 1973 to 1999 is provided by Cockburn et al. [83]. More details and references
on DG methods can be found in books [83,99, 141, 247] and references therein.

In the past decade, there has been considerable interest in developing DG
methods for Maxwell’s equations in the free space [70, 84, 100, 120, 133, 140,
147,168,219, 238]. However, the study of DG method for Maxwell’s equations in
dispersive media (including metamaterial, a lossy dispersive composite material)
are very limited. In 2004, a time-domain DG method was investigated in [207]
for solving the first-order Maxwell’s equations in dispersive media, but no error
analysis was carried out. In 2009, a priori error estimate [151] and a posteriori error
estimation [182] of the interior penalty DG method were obtained for Maxwell’s

J. Li and Y. Huang, Time-Domain Finite Element Methods for Maxwell’s Equations 127
in Metamaterials, Springer Series in Computational Mathematics 43,
DOI 10.1007/978-3-642-33789-5_4, © Springer-Verlag Berlin Heidelberg 2013
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equations in dispersive media. However, the error estimate obtained in [151] was
optimal in the energy norm, but sub-optimal in the L?-norm. Later, the error
estimates were improved to be optimal in the L?-norm for both a semi-discrete DG
scheme and a fully explicit DG scheme [186]. In [155], a fully implicit DG method
was developed for solving dispersive media models. This scheme is proved to be
unconditionally stable and has optimal error estimates in both L? norm and DG
energy norm. Very recently, some DG methods have been developed for dispersive
[251,290] and metamaterial [185] Maxwell’s equations written as a system of first-
order differential equations.

4.2 Discontinuous Galerkin Methods for Cold Plasma

4.2.1 The Modeling Equations

It is known that in reality all electromagnetic media show some dispersion, i.e.,
some physical parameters such as permittivity (and/or permeability) depends on the
wavelength. Such media are often called dispersive media. In most applications, we
are interested in linear dispersive media, which satisfy the relation (cf. (1.11)):

D(x,7) = ¢(@)E, B(x.7) = 1(w)E,

and are often encountered in nature. For example, rock, soil, ice, snow, and
plasma are dispersive media. Hence, transient simulation of electromagnetic wave
propagation and scattering in dispersive media is important for a wide range of
applications involving biological media, optical materials, artificial dielectrics, or
earth media, where the host medium is frequency dispersive.

Since early 1990s, many FDTD methods have been developed for modeling
electromagnetic propagation in isotropic cold plasma. Early references can be found
in Chap.9 of [276]. It is known that for an isotropic nonmagnetized cold electron
plasma, the complete governing equations are:

oE -
cos = VxH-] @.1)

JH

A __y .
Lo o x E “4.2)
3 +v) = eoa)éE 4.3)

ot

where E is the electric field, H is the magnetic field, €; is the permittivity of free
space, (Lo is the permeability of free space, J is the polarization current density,
w, is the plasma frequency, v > 0 is the electron-neutron collision frequency.
Solving (4.3) with the assumption that the initial electron velocity is 0, we obtain
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JE) = J(x.1;E)

‘ ‘
= eoa)]z)e_"t/ e”E(x,s)ds = eoa)]z)/ e VIIE(x, 5)ds.  (4.4)
0 0

Taking derivative of (4.1) with respect to #, and eliminating H and J by
using (4.2)—(4.4), we can reduce the modeling equations to the following integro-
differential equation

E/+Vx(C)VXE) +wE-JE)=0 in 2xI, (4.5)

where the rescaled polarization current density J is represented as

t
JE) = vw]z,/ e VITIE(x, 5)ds. (4.6)
0
Recall that C, = \/ﬁ denotes the wave speed in free space. Here / = (0,7) is a

finite time interval and £2 is a bounded Lipschitz polyhedron in R*.
To make the problem complete, we assume that the boundary of £2 is a perfect
conductor so that
nxE=0 on 002 x1I, 4.7)

and the initial conditions for (4.5) are given as
E(x,0) = Ey(x) and E(x,0) =E(x), 4.8)

where E((x) and E| (x) are some given functions.
Lemma 4.1. There exists a unique solution E € Hy(curl; $2) for (4.5).

Proof. Taking the Laplace transformation of (4.5) and denoting E(s) as the Laplace
transformation of E(¢), we have

s’E — sE(0) —E;(0) + V x (CVZV X E) + wﬁl:l —vw E =0,

2
Ps+v
which can be rewritten as

(s +vs +0)E+ (s + 1)V x (C2V X E) = 5(s + v)E(0) + (s + v)E(0). (4.9)

The weak formulation of (4.9) can be formulated as: Find E € Hy(curl; £2)
such that

557+ vs + @) (E.§) + (s +0)(C]V x BV x ¢)
= (s(s + vV)E(0) + (s + v)E;(0), ¢), (4.10)
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holds true for any ¢ € Hy(curl; £2). The existence of a unique weak solution E is
guaranteed by the Lax-Milgram lemma. Taking the inverse Laplace transformation
of E leads to the solution E for (4.5). O

4.2.2 A Semi-discrete Scheme

We consider a shape-regular mesh 7}, that partitions the domain £2 into disjoint
tetrahedral elements {K'}, such that 2 = | J xer, K. Furthermore, we denote the set

of all interior faces by F, h’ , the set of all boundary faces by F2, and the set of all
faces by Fj = F/ UF?. We want to remark that the optimal L*-norm error estimate
is based on a duality argument and inverse estimate, hence we need to assume that
the mesh be quasi-uniform and the domain §2 be convex.

We assume that the finite element space is given by

Vi ={ve L*(2)’: vl € (P(K))’, Ke Ty}, | > 1, .11
where P;(K) denotes the space of polynomials of total degree at most / on K.
A semi-discrete DG scheme can be formed for (4.5): For any ¢t € (0,7T), find
E" (-,t) € Vp such that
(Ef,. ¢) + an(E".9) + 0 (B".¢) — J(E").4) =0, VpeVi (412
subject to the initial conditions

E"|=o = [LEy, E!|= = ILE,, (4.13)

where [T, denotes the standard L,-projection onto V. Moreover, the bilinear form
ay, is defined on V;, x Vj, as

ap(u.v) =y /chv xu-Vxvdx— Y /f[[u]]T {{C2V x v}YdA

KET,, fer,

-y /f [¥lr - (€29 xujjdA + 3 /f alfully - [VlrdA.

JEFy fEFy

Here [[v]]7 and {{v}} are the standard notation for the tangential jumps and averages
of v across an interior face f = 0K T NdK ~ between two neighboring elements K+
and K™:

[VMlr =nt xvt +n" xv", {v}}i="+v)/2, (4.14)
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where v* denote the traces of v from within K=, and n* denote the unit outward
normal vectors on the boundaries dK *, respectively. While on a boundary face f =
0K N 352, we define [[v]]7 = n x vand {{v}} = v. Finally, a is a penalty function,
which is defined on each face f € Fj, as:

aly = ycfh_l,

where #| y = min{h g+, hg-} for an interior face f = dKT NIK ™, and h|; = hg
for a boundary face f = 0K N 9£2. The penalty parameter y is a positive constant
and has to be chosen sufficiently large in order to guarantee the coercivity of @ (-, -)
defined below.

Furthermore, we denote the space V(h) = Hy(curl; £2) + V; and define the

semi-norm
V= Do NGV x VI, + Y lla V115 4
KeF, fEF/l
and the DG energy norm by
VI = lleopVili g + IV

In order to carry out the error analysis, we introduce an auxiliary bilinear form
an on V(h) x V(h) defined as [134]

apv) =y /chv xu-Vxvdx— Y /v[[u]]r {{C2TL(V x v)}}dA

KEeT;, feF, f
- fXFj /f [l - HC2T(Y x w)}3dA + fZF /f allully - [V} dA.

Note that aj, equals a, on V;, x V;, and is well defined on Hy(curl; £2) x Hy(curl; §2).
It is shown that a;, is both continuous and coersive:

Lemma 4.2 ([133, Lemma 5]). For y larger than a positive constant Yy, inde-
pendent of the local mesh sizes, we have

|@n (0, V)| < Ceom|uln|V]n,  @n(v,v) > Cooer| VI, u,v € V(h),

where Copn = N2 and Coppr = %
For an element K and any u € (P;(K))?, we have the standard inverse estimate

|V xullox <Chi'l|ullox,

and the trace estimate 1
[lalloox < Chy?|lullok.

which, along with Lemma 4.2, yields the following lemma.
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Lemma 4.3. For a quasi-uniform mesh Ty, there holds
|ap(u,u)| < Coh2|[ulf}, weVy,

where the constant C, > 0 depends on the quasi-uniformity constant of the mesh
and polynomial degree 1, but is independent of the mesh size h.

First, we can prove that (4.12) has a unique solution.
Lemma 4.4. There exists a unique solution E" for the discrete model (4.12).

Proof. Choosing ¢ = E? in (4.12), we obtain

1d
5 77 UELIIG + an(B" EY) + o] [[EY|[7) — (J(E"), Ef) =0,

integrating which, we have

[ (OI[F + an(E" (1), E" (1)) + 2| [E" ()]}
= |[E!(0)| [ + ax(E"(0). E*(0)) + 2 [[E" (0)[3 + 2| (J(E"). E])d. (4.15)
0

Using the Cauchy-Schwarz inequality and the definition of J(E), we have

! h h < ! h 2 ! h 2
> /0 (E"). ENdr < /0 IICE" (1)|Rd: + /0 IIE" (1) 2t

tppt t t
|52 [ 1 gasar + [ gk
o 2 Jo 0

volt [ ¢
e MO WG

Substituting the above estimate into (4.15), then using Lemma 4.2 and the
discrete Gronwall inequality, we have the following stability

[EXOIG + [E O + [[E" 0I5 < |[EXO)F + [E"(0)[F + [[E*(0)][5,

which implies the uniqueness of solution for (4.12). Since (4.12) is a finite dimen-
sional linear system, the uniqueness of solution gives the existence immediately.
O

The following optimal error estimate for (4.12) is proved in [186].

Theorem 4.1. Let E and E" be the solutions of (4.5) and (4.12), respectively. Then
under the following regularity assumptions

1
E.E, € L®(0,T; (H*"%(22))?), VXE,VXE, € L®(0,T;(H*(£2))*).Y a > >
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there holds

/. in(aul)+og
[|E — E"||oo0.7:2202))3) = C pmintehtor,

where | > 1 is the degree of the polynomial function in the finite element
space (4.11), o € (%, 1] is related to the regularity of the Laplacian in polyhedra
(0 = 1 when §2 is convex), and the constant C > 0 is independent of h.

Note that when E is smooth enough on a convex domain, Theorem 4.1 gives the

optimal error estimate in the L2-norm:

h I
IE —E™|| Looo,502(2)3) < Ch L

4.2.3 A Fully Explicit Scheme

To define a fully discrete scheme, we divide the time interval (0, 7) into N uniform
subintervals by points 0 = ) < t; <--- <ty = T, where ty = kr.

A fully explicit scheme can be formulated for (4.5): Forany 1 <n < N —1, find
E; ™! € V} such that

(67E}. V) + an(E}.v) + o, (Ej.v) — (J}.¥) = 0. VVEV,, (4.16)

subject to the initial approximation

2
T
Ej = ILEo, Ej, = I1(Eo + 7E; + —E.(0)), (4.17)

where §2E = (E}*' — 2E! + E/~!)/7% Furthermore, E,;(0) = —[V x (C2V x
Ey) + wﬁEo] is obtained by setting 1 = 0 in the governing equation (4.5), and J} is
obtained from the following recursive formula

vy 1
=0, J=ery '+ — T BT B, n= (4.18)

Theorem 4.2. Let E and E; be the solutions of the problem (4.5) and the finite
element scheme (4.16)—(4.18) at time t and t,, respectively. Under the CFL

condition
2h
T< — (4.19)

JCo + w2k

where Cy is the constant of Lemma 4.3. Furthermore, we assume that

E.E, € L®(0,T;(H*"(2))}), VxE,VxE, € L®(0,T;(H*(2))%),
E.Eq Es € L0, T (L*(2))°), Eu € L*(0,T:(L*(2))).
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Then there is a constant C > 0, independent of both the time step T and mesh size
h, such that

max |[Ej —E"[[p < C(r* + h™"@DFor) ] > 1,
1<n<N

where o has the same meaning as in Theorem 4.1.

Interested readers can find the detailed proof in the original paper [186]. For
smooth solutions on convex domain, we have the optimal L2 error estimate:

max |[E} —E"||p < C(z> +h'™Y, [1>1.
1<n<N

4.2.4 A Fully Implicit Scheme

An implicit scheme for (4.5) can be constructed as follows: For any k > 1, find
Eit! € V), such that

(SPEE ) + an(Eyv) + 02 (Epv) — T =0, YveV,  (420)
subject to the same initial approximation Eg and E}1 as (4.17), and the same recursive
definition Jf as (4.18). Here we use the averaging operator E: = (it +EY 2.

Lemma 4.5. For the Jﬁj defined in (4.18), we have

k
il <Ct ) Bl Vk=1,

j=0
and
k .
IKIs < CTT Y |G Vk =1
j=0
2
Proof. Denotea = e™"7",b = %t. Then we can rewrite (4.18) as:

I =a)i~! + abE} " + bEL,
from which we obtain
J; =a(J} ™ +abE; "2 + bE;™") + abE; "' + bE]
= a’J}7* + a’bE}? + 2abE} "' + bE;
= a*(a)i ™ + abEL ™ 4+ bEET?) + ®hES T2 + 2abEST! 4 DES
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=a’)i 3 + a*bE} 7 + 2a°bE} 7% + 2abE "' + bES

= a*J9 + a"bE) 4 24" 7'PE} + - + 2a*bELT? + 2abEST! 4 DEL. (4.21)
Using J9 = 0 and the definitions of @ and b in (4.21), we have

k
i < Ct > B
i =0
which leads to
k k A k '
151 < €2 Q0 DO IEJR) < CTe Y |1E] IR,
j=0 j=0 j=0

which concludes the proof. O

Using Lemma 4.5, we can prove the following unconditional stability for the
scheme (4.20).

Theorem 4.3. Denote the backward difference .u* = (u* —u*=") /. Then for the
solution of scheme (4.20), we have

1R + [[E I < CUIELIG + BRI + [[8:E4I[5),  ¥n >2.
Proof. Choosing v = Eft! —Ef~! = ¢(3,Ef ™! + 9. Ef) in (4.20), we obtain

| ~ ke -
1051113 — 113:B5 1 + 5 (@ (B EL ) — @, (B~ ES ™)

2
®
+ B HIG — 1B = (3, 9B + 0.5, (4.22)

Summing up (4.22) fromk = 1tok =n—1(Q2 <n < M), we have
1 ~ _ _ —~ —~
19 BR1IG — 119 B, 115 + 2 (@h(E} BR) + @, (B~ B~ = ) (B}, By) =@, (B, Ep)
2

w
7 (IR -+ 151G — 115 — 113 115)

n—1
=7y (. 0BT+ 0.E). (4.23)
k=1
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By Lemma 4.5, we obtain

n—1
Ty (I 0E T+ 0.Ef)
k=1
<t Z(—HJ 115 + ||a E 4+ 0.E;[9)
<% Z(CTrZIIE’IIOH&rZ(IIB EFG + 110-E5 1)
n—1
< CTZTZHE I + 260 Y [10-Ef |} + 817110 Ej|[5. (4.24)
k=1

Substituting (4.24) into (4.23), choosing §; small enough, then using the discrete
Gronwall inequality, we obtain

10:E3115 + B < CAELIE + [1E;11; + 119:E4115).

which concludes the proof. O
The following optimal error estimate is proved in [155].

Theorem 4.4. Let E and Eﬁ be the solutions of the problem (4.5) and the finite
element scheme (4.20) at the time t and ty, respectively. Under the regularity
assumptions:

E,VxE e L®0,T;(H*(£2))*), VxE;, € L*0,T;(H*(2))%),
E. E,, VxVXE, € Lz(ov T; (LZ(Q))3)s
E; € L0, t; H(curl; 2)), V x E;3 € L0, t; (H*(2))%),

there is a constant C > 0, independent of time step T and mesh size h, such that

max ||EZ _EnIIO < C(TZ + hmin(a,/)+aE)’
I<n<M

and '
max |[E} —E"|[|, < C(z* + hmn@D),
1<n<M

where | > 1 is the degree of the polynomial function in the finite element
space (4.11). Hence, on a convex domain 2, if the solution E has enough regularity,
we have the optimal error estimates

n__Jn 2 I+1 n__yn 2 1
(max |[E} —E'llo = C("+ A, max [E; —E'; = C(x" + 1.
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4.3 Discontinuous Galerkin Methods for the Drude Model

Taking the product of Eqs. (1.18)—(1.21) by test functions u, v, ¢, ¥ and integrating
by parts over any element 7; € 7}, we have

/ H- qu—/ n, xH-u+ J-u=0, (4.25)
1 I 87‘1 7—‘1

,u()/— v+/E-VXV+/ n xE-v+ K-v=0, (4.26)
i T; 3Ti T;

1 aJ

5 /—-¢ 5 /J ¢ = E-¢, 4.27)
€05, T, 0t €w;, Jr, T,

1 oK
5 _— K-y = H-vy. (4.28)
Ho®py, JT; ot /’Lowpm i T;

Let us look at the semi-discrete solution Ej,, Hy, J,, K, € C'(0,T;V}) as a
solution of the following weak formulation: For any wy, v, ¢, ¥, € Vy, and any
element 7; € Tj,

/—llh /Hh VXllh—
(4.29)

oH
HO/ a—th'Vh /Eh VXVh+Z/ A\ nlkx{{Eh}}lk+/ 'Vh:O,
7—‘[.

Z/ uy, - nge X {Hp i + Jh u, =0,

Kev; v dik

Kev;
(4.30)

1 aJ I,

5 / =+ Jn-dn = /Eh-qﬁh, (4.31)
€ws, J1; ot eoa)pe T .

1 BK;, I,

3 Ui+ Ki vy = [ Hy-yn, 4.32)
HoWpm JT; at How pm i T;

hold true and are subject to the initial conditions:
E;(0) = ILEo, H;,(0) = I1,Hy, J;(0) = IT2Jo, K;(0) = Ko, (4.33)

where [T, denotes the standard Lz-projection onto V. Recall that Egy, Hy, Jo and

K are the given initial condition functions. Here we denote V; for the set of indices

of all neighboring elements of 7; and a; for the internal face a;x = 7; N Tk.
Denote the semi-discrete energy &j,:

1
En(t) = E(eollEh(I)Ilé+Mo|IHh(l)||§+ 0):

(4.34)

1115 +

pe
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and a bilinear form %;:

AmH) =~ [ BV xE - Z/ By m x {H i

i Kev;

b Exr e Y [ OB @39)
i Key; Y 4ik

Theorem 4.5. The energy &, is decreasing in time, i.e., &,(t) < &3(0).

Proof. Choosing u;, = Ey,v), = Hy, ¢ = Jp, ¥ = Kj in (4.29)-(4.32) and
adding the results together over all element 7; € 7}, we obtain

— " |IKu()I[F + Z% (E.H) =0. (4.36)
pm

By the definition of %; and integration by parts, we have

%;(E.H) = Z/ E; -ny x H;

Kev;
3 / B, - {(H)}ix x g — / H, - {{Eq} ik x i
Kev; Kev;
H; +H E: +E
:Z/ —E XH +E + k H,'X + k].n’.k
a 2 2
Kev;
=—Z/(E x Hy + E¢ x Hy) - njg. (4.37)
Key; V4

From (4.37), we obtain Zi %;(E,H) = 0, which, along with (4.36), concludes
the proof. O

For the semi-discrete scheme (4.29)—(4.32), we have the following convergence
result.

Theorem 4.6. IfE.H,J,K € C°([0, T]; (H*T'(£2))3) for s > 0, then there exists
a constant C > 0 independent of h such that

max (1[E ~ Eyllo + 1~ Byllo + 113 = lo + |IK ~ Ky lo

S Chmm(s!k) | |(E, H, J, K)| |C0([O,T];(H“'+l (.Q))3) . (438)

Proof. Let us introduce the notation W, = IT,(W) — W, and W, = IT,(W) —
forW=E,H,J K.
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Subtracting (4.29)—(4.32) from (4.25)—(4.28), we have the error equations:

(i)éof - Uh—/ Hy - VX“h—Z/ u, - nsz{{Hh}}zk+/ Jn-w

Key;
IE),
=60/ = W /Hh Vxuy, — Z/ uy - nzkx{{Hl1}}zk+/ Jn -,
Ti ! Kev; ¥ dik
(4.39)
. OH,,
(ll)lm/ - Vit /Eh Vxv, + Z/ Vi mix < {Ep i +/ K - vi
Ti 3 Kev; Ti
oH),
=k | = Vnt Eh Vxv, + Z G nie x {Ex}ik + | Kj - i,
T t Ti
! Kev; !
(4.40)
aJ I, .
(i) —5- / ah ¢+ —5 | In- ¢h—/ Ej, - dp
€Wy, J1; 01 €0Wpe JT; T;
1 aJ I - _
=—2/ St — o [Teti- [ B (441)
€0W5e - 0t €0W35e JT; T
Bf(h Iy,
(iv) ——— /_"/fh+ 5 K- I/Jh—/ Hj, - s,
Mowpm i ot HoWpm JT;
1 K, Iy
- [ T [ K, wh—/ 0. 442)
owp,, J1, Ot o@p,, JT,

Choosing w;, = Ej, v, = Hy, ¢, = Ji, ¥ = Kj, in (4.39)—(4.42), summing
up the results for all elements 7; of T}, then using the projection property and the
energy definition (4.34), we have

d -~ r, -
—& + — 1T} + IIKxll3 + ) % (E.H)
dt Goa)‘[zm 0 0 pm 0 Z

=2 / By i (e +/_ﬁh-n1k x B} ]

i Kev; a
< Z[Hf‘:h”o.ar,» [ llo.s7; + |[Halloar [Exllo.ar]

(s.k)+1 (s.k)+1
< Z[Chr,2||Eh||or,Chm‘” Mg 4 Chy o CAE™ O 2 Bl 1],

where in the last step we used the standard inverse inequality and interpolation error
estimate.
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The proof is completed by using the fact ), %; (E.,H) = 0 and the Gronwall
inequality. O
Similar to those fully-discrete schemes developed in Chap. 3, we can construct a

n

3 3
simple leap-frog scheme as follows: find EZ“, HZ+2 JJ h+2 , KZ“ € V), such that
for any wy, vy, ¢p, ¥y, € Vj, and any element 7; € Ty,

E/T! —E! n+l
60/;11;1— Hl. 2.V xuy,
T:

T T;
+l +l
—Z/ w, - ni x {{H, 2}}ik+/J? Pow, =0,
Kev; dik Ti
+3 n+1
H” 2 _H'm2
MO/%'Vh‘f‘/E?_H'VXVh
Ti T T
F30 [ whemo o [ KT v =0
Kev; dik i
+32 n+4 n+3 n+1
1 Jy.' 2_J 2 r Jr e
5 i i '¢h + €2 i i '¢h — / E;-H—l '¢h7
€wy, Jr; T €wy, Jr; 2 -
1 K/t —K” I, K/t 4 K7 41
5 1 l'l//h+ m2 ) Z'th HZT Z'Whv
Howy,, J1; T Howy,, J1; 2 T

subject to the initial conditions (4.33). Stability and convergence analysis can be
carried out for this scheme. We leave the details to interested readers.

4.4 Nodal Discontinuous Galerkin Methods for the Drude
Model

In this section, we extend the nodal discontinuous Galerkin methods developed by
Hesthaven and Warburton [141] for general conservation laws to solve Maxwell’s
equations when metamaterials are involved. The package nudg developed in [141]
provides a very good template for solving many common partial differential
equations such as elliptic problems, Euler equations, Maxwell’s equations and
Navier-Stokes equations. Here we provide detailed MATLAB source codes to show
readers how to modify the package nudg to solve the metamaterial Maxwell’s
equations. The contents of this section are mainly derived from Li [185].
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4.4.1 The Algorithm

To simplify the presentation, we first non-dimensionalize the Drude model equa-
tions (1.18)—(1.21). Let us introduce the vacuum speed of light C,, the vacuum
impedance Z:

1
C, = ~3x10%m/ss, Zy=+/ ~ 1207 ohms,
NaT s, Zy Lo/ €o 7 ohms

and unit-free variables

;_Cvt ;C_x
LT L
- Ir.L wyl - r,,L _ wym L
r, = C. y Wpe = éev , Ty = C. s wpm:%a
- E ~ H . L . LK
= p-M Mg LK

Z()Ho H() HO ZOHO

where H)j is a unit magnetic field strength, and L is a reference length (typically the
wavelength of one interested object).
It is not difficult to check that the equations (1.18)—(1.21) can be written as

IE I

— =VxH- 4.4
5 X J. (4.43)
ag =-VxE-K, (4.44)
a1

o + L] = &’E, (4.45)
ot

aaizf K =a2H, (4.46)

which have the same form as the original governing equations (1.18)—(1.21) if we
seteg = o = 1in (1.18)—(1.21).

In the rest of this section, our discussion is based on the non-dimensionalized
form (4.43)—(4.46) by dropping all those tildes and adding fixed sources f and g
to (4.43) and (4.44), i.e.,

%—IIE:VXH—J—i-f, (4.47)

H
aa—fz—VxE—K+g, (4.48)
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aJ

TR r.J = o’E, (4.49)
K
T I, K =w?H, (4.50)

Using the same idea as [140], we can rewrite (4.47) and (4.48) in the conservation

form

WV =s, (451)

where we denote

E SE —J+f —e; xH
= N S = = B E = .
o=[a] s=[m]=[R5) me=[05]
and ¥ (q) = [F1(q), F>(q), F5(q)]”. Here e; are the three Cartesian unit vectors.

We assume that the domain 2 is decomposed into tetrahedral (or triangular in
2-D) elements 2, and the numerical solution qy is represented as

N,, Nn
av (1) =Y q;(x;,.DL;(x) =Y q;()L;(x), (4.52)

Jj=1 J=1

where L;(x) is the multivariate Lagrange interpolation polynomial of degree n.
Here N, = %(n + 1)(n + 2)(n + 3) in 3-D; while N,, = %(n + 1)(n + 2) in 2-D.

Multiplying (4.51) by a test function L;(x) and integrating over each element
2k, we obtain

dqy

oV ran) = SwLidx = [ i rlan) —¥3)ILiWdx, @53
o, ot

9%

where 1 is an outward normal unit vector of 982, and Yy is a numerical flux. For
the Maxwell’s equations, we usually choose the upwind flux [140]

l A A
. 70 x (Hy] —nx [Ey])
a-wan-vi = | 210 ,
N 1A x (—h x [Hy] — [Ex])

where [Ey] = E; —E5 and [Hy] = H; —H; . Here superscripts ‘+’ and ‘—’ refer
to field values from the neighboring element and the local element, respectively.

Substituting (4.52) into (4.53), we obtain the elementwise equations for the
electric field components

N

dE; 1 R .
Z(M,-,-d—tf = Sij xH; = My;Sk ;) = - > Fiu-fy x ([H)] =y x [E/]). (4.54)
J=0 /
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and for the magnetic field components

N
dH; 1 N N
Z(Mijd—t]-l-Sfj <Ej=MijSu;) =5 XI:FH'HI x (=i x [H] - [E]), (4.55)

j=0
where
My = (Li(x),L;(x)g,, Sy = (Li(x),VL;(x))g,
represent the local mass and stiffness matrices, respectively. Furthermore,
Fii = (Li(x), Li(x))ae,

represents the face-based mass matrix.

We can rewrite (4.54) and (4.55) in a fully explicit form, while the constitutive
equations (4.49) and (4.50) keep the same form. In summary, we have the following
semi-discrete discontinuous Galerkin scheme:

dE - Lyv1r(a :

_dtN =M7'SxHy —Jy +fN+§M lF(nX([HN]_nX[EN]))b‘Q"’
(4.56)

dH _ Lr1F (6 x (R

_dtN =-M ISXEN_KN“r‘gN_EM 1F<nx(nX[HN]+[EN])>|m"’

d

ﬁ = w’Ey — L)y, 4.57)

dt

dK

d_tN = w’Hy — I,,Ky. (4.58)

The system (4.56)—(4.58) can be solved by various methods used for ordinary
differential equations. Below we adopt the classic low-storage five-stage fourth-
order explicit Runge-Kutta method [141, Sect. 3.4].

4.4.2 MATLAB Codes and Numerical Results

We implement the above algorithm using the package nudg provided by Hesthaven
and Warburton [141]. Considering that the 3-D case is quite similar to the 2-D case
(though computational time in 3-D is much longer), here we only consider the 2-D
transverse magnetic mode with respect to z (T'M_: no magnetic field in z-direction)
metamaterial model:

H, E.
ot dy
0H, OE
L= —Z—-K,+tg (4.60)

o ax
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0E. _0H, OH,

—J. 4.61
T (4.61)
e _ 2B, (4.62)
ot
0K
T w2 Hy, — [, K, (4.63)
0K,
a_zy =wiH, - I,K, (4.64)

where the subscripts ‘x, y’ and ‘z’ denote the corresponding components.

For the metamaterial model (4.59)—(4.64), we only need to provide three
main MATLAB functions: Meta2DDriver.m, MetaRHS2D.m, and Meta2D.m. The
rest supporting functions are provided by the package nudg of Hesthaven and
Warburton [141].

To check the convergence rate, we construct the following exact solutions for the
2-D TM model (assuming that I, = I', = w,, = w, = 1) on domain £2 = (0, 1)

H= (Hx) . ( sin(wmx) cos(wmy) exp(—t) )
“\H, ) \ —cos(wnx)sin(wmy)exp(—t) )’
E, = sin(wrx) sin(wmy) exp(—t).

The corresponding magnetic and electric currents are

K= (Kx) B ( t sin(wmx) cos(wmy) exp(—t) )
~\K, )]\ ~tcos(wmx)sin(wmy)exp(—t) )’
and
J, =t sin(wrx) sin(wmy) exp(—t),

respectively. The corresponding source term
f=(—-1-2wn)sin(wrx)sin(wry) exp(—t),
while g = (g, g,)’ is given by

gx = (wm — 1 + 1) sin(wmx) cos(wmy) exp(—t),

gy = (I —wm —t)cos(wmx)sin(wmy) exp(—1),

Notice that E, satisfies the boundary condition £, = 0 on 952.

The function MetaRHS2D.m is used to evaluate the right-hand-side flux in the
2-D TM form. Its detailed implementation is shown below:
function [rhsHx, rhsHy, rhsEz] = MetaRHS2D (Hx,Hy,Ez)

°

% Purpose: Evaluate RHS flux in 2D Maxwell TM form
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Globals2D;

% Define field differences at faces

dHx = zeros (NfpxNfaces,K); dHx(:) = Hx(vmapM)-Hx (vmapP) ;
dHy = zeros (NfpxNfaces,K); dHy(:) = Hy(vmapM)-Hy (vmapP) ;
dEz = zeros (NfpxNfaces,K); dEz(:) = Ez(vmapM)-Ez (vmapP) ;
% Impose reflective boundary conditions (Ez+ = -Ez-)

dHx (mapB) = 0; dHy(mapB) = 0; dEz(mapB) = 2%Ez(vmapB) ;

°

% upwind flux (alpha = 1.0); central flux (alpha = 0.0);
alpha = 1.0;

ndotdH = nx.xdHx+ny.*dHy;

fluxHx = ny.*dEz + alphax (ndotdH.*nx-dHx) ;
fluxHy = -nx.xdEz + alphax (ndotdH.xny-dHy) ;
fluxEz = -nx.*dHy + ny.*dHx - alpha*dEz;

o

% local derivatives of fields

[Ezx,Ezy] = Grad2D(Ez) ;

[CuHx, CuHy,CuHz] = Curl2D(Hx,Hy, []);

% compute right hand sides of the PDE’s
rhsHx = -Ezy + LIFT*(Fscale.xfluxHx)/2.0;
rhsHy = Ezx + LIFTx(Fscale.xfluxHy)/2.0;
rhsEz CuHz + LIFTx (Fscale.xfluxEz)/2.0;

return;

The function Meta2D.m is used to perform the time-marching using a clas-
sic low-storage five-stage fourth-order explicit Runge-Kutta method. The code
Meta2D.m is shown below:

function [Hx,Hy,Ez,Kx,Ky,Jz,time] = .
Meta2D (Hx,Hy,Ez,Kx,Ky,Jz,x,y,FinalT)

% Purpose: Integrate TM-mode Maxwell equations until
% FinalT starting with initial conditions Hx,Hy,Ez
Globals2D;

time = 0;

% Runge-Kutta residual storage

resHx = zeros (Np,K) ;

(
resHy = zeros (Np,K);
resEz = zeros (Np,K);
resKx = zeros (Np,K) ;
resKy = zeros (Np,K) ;
resJz = zeros (Np,K) ;
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dt = le-6; omepi=4xpi;
istep=0;

% outer time step loop
while (time<FinalT)

if (time+dt>FinalT), dt = FinalT-time; end
f=feval (efun f21,x,y,time,omepi) ;
gx=feval (efun gx21,x,y,time, omepi) ;
gy=feval (efun gy21,x,y,time, omepi) ;

for INTRK = 1:5

rhsKx = -Kx+Hx; rhsKy = -Ky+Hy; rhsJdz = -Jz+Ez;
resKx = rk4a (INTRK) xresKx+dt*rhsKx;
resKy = rk4a (INTRK) xresKy+dt+rhsKy;
resdJz = rk4a (INTRK) xresJdz+dtxrhsdz;

% compute RHS of TM-mode Maxwell equations
[rhsHx, rhsHy, rhsEz] = MetaRHS2D (Hx,Hy,Ez) ;
rhsHx = rhsHx-Kx+gx;

rhsHy = rhsHy-Ky+gy;

rhsEz rhsEz-Jz+f;

% initiate and increment Runge-Kutta residuals
resHx = rk4a (INTRK) xresHx + dtxrhsHx;

resHy rk4a (INTRK) *resHy + dt*xrhsHy;

resEz rk4a (INTRK) xresEz + dtxrhsEz;

% update fields

Hx = Hx+rk4b (INTRK) xresHx;
Hy = Hy+rk4b (INTRK) xresHy;
Ez = Ez+rk4Db (INTRK) xresEz;
Kx = Kx+rk4b (INTRK) *xresKx;
Ky = Ky+rk4b (INTRK) *resKy;
Jz = Jz+rk4Db (INTRK) xresJz;
end;
% Increment time
time = time+dt;
istep = istep + 1;
disp(’'step, time ='), istep, time
end
return

The function Meta2DDriver.m is the driver script. The detailed implementation
for our example is shown below:

% Driver script for 2D metamaterial equations

c]

Globals2D;
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% Polynomial order used for approximation

N = 1;
5555555555555 5%5%%%%

% Generate a uniform triangular grid

nelex=20; % number of elements in x-direction
nx = nelex+1; % number of points in x direction
Nv = nxs*nx; % total number of grid points

K = 2xnelexs*nelex; % total number of elements
no2xy = genrecxygrid(0,1,0,1,nx,nx)’;

VX = no2xy(1l,:); VY=no2xy(2,:);

EToV = delaunay (VX,VY) ;

% Reorder elements to ensure counterclockwise order

ax = VX(ETovV(:,1)); ay = VY(ETovV(:,1));

bx = VX(EToV(:,2)); by = VY(EToV(:,2));

cx = VX(EToV(:,3)); cy = VY(EToV(:,3));

D = (ax-cx) .* (by-cy) - (bx-cx) .+ (ay-cy) ;

i = f£ind(D<O0) ;

EToV(i,:) = EToV(i, [1 3 2]);

% Initialize solver and construct grid and metric

StartUp2D;

°

% Set initial conditions

omepl = 4x%pi; % omegaxpili always together
Hx = sin(omepixx) .*cos (omepix*y) ;

Hy = -cos(omepi*x) .*sin(omepixy) ;

Ez = sin(omepi*x).*sin(omepixy) ;

Kx = zeros (Np,K); Ky=zeros (Np,K); Jz=zeros (Np,K);
% Solve Problem
FinalT = 1le2%1.0e-6;
% measure elapsed time.
tic
[Hx,Hy,Ez,Kx,Ky,Jz,time]
= Meta2D(Hx,Hy,Ez,Kx,Ky,Jz,x,y,FinalT) ;
toc

exactHx=sin (omepi*X) .*cos (omepixy) xexp (-FinalT) ;
exactHy=-cos (omepixx) .+*sin (omepi+y) xrexp (-FinalT) ;
exactEz=sin (omepi*X) .*sin (omepixy) xexp (-FinalT) ;

exactKx=FinalT*sin (omepi*x) .*cos (omepixy) xexp (-FinalT) ;
exactKy=-FinalT*cos (omepixx) .*sin (omepi*y) *exp (-FinalT) ;
exactJz=FinalT*sin (omepi*x) .*sin (omepi+y) xrexp (-FinalT) ;

errorHx = max (max (abs (Hx-exactHx))),
errorHy = max (max(abs (Hy-exactHy))),
errorEz = max (max (abs (Ez-exactEz))),
errorKx = max(max (abs (Kx-exactKx)))

’

147



148 4 Discontinuous Galerkin Methods for Metamaterials

errorKy = max (max(abs (Ky-exactKy))),
errorJz = max (max (abs (Jz-exactdz))),

figure (1)

quiver (x,vy,Hx,Hy) ;
title('numerical magnetic field’);
tri = delaunay(x,y);

figure(2)

quiver (x,y,exactHx, exactHy) ;
title(’analytic magnetic field’);

figure (3)

trisurf (tri,x,y,Ez);

title(’Numerical electric field’);
figure (4)

trisurf (tri,x,y,Ez-exactEz) ;
title ('’ Pointwise error of electric field’);

figure (5)

trisurf (tri,x,y,Jdz);

title (’Numerical induced electric current’) ;

figure (6)

trisurf (tri,x,y,Jz-exactdz) ;

title (' Pointwise error of induced electric current’) ;

Of course, to solve our example, we need three supporting MATLAB functions
Sun_f21.m, fun_gx21.m, fun_gy21.m to evaluate functions f, g and g,, respectively.
Also we need a mesh generator function genrecxygrid.m.

The code fun_f21.m is shown below:

function val=fun f21(x,y,t,omepi)

val =(t-1-2xomepi)+exp(-t)*sin(omepi*x) .+sin(omepix*y) ;
The code fun_gx21.m is shown below:

function val=fun gx21(x,y,t,omepi)

val =(omepi+t-1)+exp(-t)*+sin(omepi*x) .*cos (omepixy) ;
The code fun_gy21.m is shown below:

function val=fun gy21(x,y,t,omepi)

val =(l-omepi-t)x*exp(-t)+cos (omepixx).*sin(omepixy) ;

The code genrecxygrid.m is shown below:

o°

generate a square grid of points on the xy-plane
Inputs:

Domain [xlow,xhigh]x[ylow,yhighl]

xn, yn: number of points in the x- and y-directions.

o oe

o°

function [xy] = genrecxygrid(xlow,xhigh,ylow,yhigh,xn,yn)
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Table 4.1 The L°° errors with t = 107°, Nr = 1 at 100 time step

Errors h=1/10 h=1/20 h = 1/40 h = 1/80 h = 1/160

Hx 0.0013 7.3433e—004 3.8435e—004 1.9291e—004 9.5417e—005
Hy 0.0013 7.3433e—004 3.8435e—004 1.9291e—004 9.5417e—005
Ez 0.0021 0.0011 5.7637e—004 2.8954e—004 1.4261e—004
Kx 6.4776e—008 3.6787e—008 1.9283e—008 9.7061e—009 4.8216e—009
Ky 6.4776e—008 3.6787e—008 1.9283e—008 9.7061e—009 4.8216e—009
Jz 1.0302e—007 5.4335e—008 2.8892e—008 1.4562e—008 7.2149e—009

Table 4.2 The L errors with t = 107°, Nr = 2 at 100 time step

Errors  h=1/5 h=1/10 h=1/20 h=1/40 h=1/80

Hx 0.0018 59136e—004  1.5830e—004  4.0508¢—005  1.0099e—005
Hy 0.0018 59136e—004  1.5830e—004  4.0508e—005  1.0100e—005
Ez 0.0022 7.1938e—004  1.9800e—004  5.0975¢—005  1.2856e—005
Kx 8.9076e—008  2.9593e—008  7.9259¢—009  2.0324e—009  5.0834e—010
Ky 8.9076e—008  2.9593¢—008  7.9259¢—009  2.0324e—009  5.0834e—010
Iz 1.1244e—007  3.6006e—008  9.9139e—009  2.5500e—009  6.4321e—010

xorig=[linspace (xlow,xhigh,xn) ,linspace(ylow,yhigh,yn)];
n = Xn*yn;

xy = zeros(n,2); % x,y coordinates of all points
pt = 1;
for j = 1:yn
for i = 1:xn
xy (pt, :) =[xorig (i) xorig(xn+j)];
pt=pt+1;
end
end
return

With these MATLAB functions, we can solve this example on uniformly refined
meshes with various time step sizes t and different orders Nr of polynomial basis
functions. Exemplary results are shown in Tables 4.1 and 4.2, which justify the
following convergence result:

max(|[H" —Hj||Le @) + |[E" —Ejf||z(0)
I = T2y + K" = K[| 00(2)) < CRY.
Exemplary solutions for E, and the corresponding pointwise errors obtained with

Nr=2,7=10"°%at 100 time steps are presented in Fig. 4.1. More numerical results
using the package nudg of [141] can be found in Li [185].
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Fig. 4.1 Results obtained with Nr = 2,7 = 107 at 100 time steps. Top row (with h = 1/10):
magnetic field H (Left) and electric field E (Right); bottom row (with h = 1/20): magnetic field
H (Left) and electric field E (Right)



Chapter 5
Superconvergence Analysis for Metamaterials

In this chapter, we first give a quick review of superconvergence analysis in
Sect. 5.1. Then we carry out the superclose analysis for 3-D metamaterial Maxwell’s
equations represented by the Drude model. The analysis for a semi-discrete scheme
is presented in Sect. 5.2, which is followed by the analysis for two fully-discrete
schemes in Sect. 5.3. In Sect. 5.4, a superconvergence result in the discrete /; norm
is proved. Finally, the superconvergence analysis is extended to the 2-D case in
Sect.5.5.

5.1 A Brief Overview of Superconvergence Analysis

In finite element methods, when the underlying differential equations have smooth
solutions and the differential equations are solved on very structured meshes such
as rectangular grids or strongly regular triangular grids, we often see that the
obtained convergence rates have higher order than the theoretical approximation
results suggested. Such a phenomenon is called superconvergence. Study of the
superconvergence phenomenon started in the early 1970s, and many interesting
results have been obtained for problems described by elliptic equations [22,23,128],
parabolic equations [292], the second-order wave equations, and porous media
flows [113]. Detailed superconvergence analysis can be found in classic books
[67,201,289]. A detailed bibliography on superconvergence by 1996 can be found
in a review paper by Krizek and Neittaanmaki [170].

Compared to those widely studied equations, there are not many superconver-
gence results existing for Maxwell’s equations. In 1994, Monk [215] obtained the
first superconvergence result for Maxwell’s equations in vacuum. Later, Brandts
[50] presented another superconvergence analysis for 2-D Maxwell’s equations in
vacuum. Also Lin and his collaborators [199, 200, 202] systematically obtained
many global superconvergence results using the so-called Lin’s Integral Identity
technique [203, 204, 308] developed in the early 1990s. More details on Lin’s
Integral Identity technique can be found in books [201, 297]. In 2008, Lin

J. Li and Y. Huang, Time-Domain Finite Element Methods for Maxwell’s Equations 151
in Metamaterials, Springer Series in Computational Mathematics 43,
DOI 10.1007/978-3-642-33789-5_5, © Springer-Verlag Berlin Heidelberg 2013
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and Li [198] extended the superconvergence result for vacuum to three popular
dispersive media models. Some superconvergence work has been recently carried
out for metamaterial models [153, 156]. In this chapter, we will present detailed
superconvergence analysis for both semi-discrete and fully-discrete schemes on
cubic and rectangular meshes.

5.2 Superclose Analysis for a Semi-discrete Scheme

To simplify the presentation, we consider the non-dimensionalized Drude model
equations

JE

~ —VxH-J, 5.1
5 X J (5.1
oH

— = _VxE-K, 52
5 x (5.2)
a—J +I.J = olE, (5.3)
ot

IK 5

=t K=o H, (5.4)

subject to the perfect conducting boundary condition (3.59) and the initial condi-
tions (3.60) and (3.61). Derivation of (5.1)—(5.4) can be found in Sect. 4.4. Here for
clarity, all tildes are dropped.

For superconvergence analysis, we assume that the domain §2 is a rectangular
cuboid, which is partitioned by a family of regular cubic meshes 7}, with maximum
mesh size /. Recall that the Raviart-Thomas-Nédélec cubic elements (the pair of
divergence and curl conforming elements) are defined as (cf. Chap. 3):

Uy ={¥p € Hdiv:2) : Vplk € Ok k—14k—1 X Qk—1h k-1 X Qk—1k—14k. ¥ K € Tp,},
Vi ={¢n € H(curl; 2) : ¢plg € Qr—1kk X Ok k—14k X Ok —1, ¥ K € Tp}.

Furthermore, we need the so-called Nédélec interpolation operator I, which has
been defined in Chap. 3.
The superclose analysis depends on the following two fundamental results.

Lemma 5.1 ([202, Lemma 3.1]). On any cubic element K, for any E €
(H*2(K))3, we have

/ Vx(E—IME)-ypdxdydz = O ™) [Ellks2.xl[Villokx. ¥ ¥ulx € Un(K).
K

Lemma 5.2 ([202, Lemma 3.2]). On any cubic element K, for any E €
(H*'(K))3, we have

/ (E — IT,E) - ¢dxdydz = O(h* )| |Elles1 xldnllox. ¥ dulx € Vi(K).
K
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Though Lemmas 5.1 and 5.2 were stated for the whole domain £2 in [202], the
proofs of [202] actually show that the results hold true element-wisely.

A corresponding weak formulation for the system (5.1)—(5.4) is: For any
t € (0,T], find the solutions E € Hy(curl; 2), J € Hf(curl;§2), H and K €
(L?(£2))? such that

(E,¢)—(H.Vx¢)+UJ.¢) =0, V¢e Hy(curl; 2), (5.5)
H,,¥) + (VXEy¥) + K, ¢) =0, Vvye(LXR))> (5.6)
J.d) + [.(J.¢) —2(E.$) =0, V¢ e H(curl; ). (5.7)

(K, ¥) + Tu(K.9) —op (HY) =0, Ve (LX(2)° (58
subject to the initial conditions (3.60) and (3.61), i.e.,

E(Xv O) = EO(X)s H(Xs 0) = H()(X),
J(Xs 0) = JO(X)v K(Xs 0) = KO(X)'

Now a semi-discrete mixed method can be constructed for solving (5.5)—(5.8):
Forany 7 € (0, T, find the solutions E" € V9, J" € V;,, H* K" € Uy, such that

El ) — ',V x¢p) + ", 1) =0, Y ¢y €V, (5.9)
H" yp) + (V< EL yy) + (KM ) =0, Vg € Uy, (5.10)
A dn) + L. ¢y) — 02 (E" ¢y) =0, ¥ ¢y € V), (5.11)

(KJ\ ) + T (K" ) —op, (B! 9) =0, Vi €Uy, (5.12)
with the initial approximations

E)(x) = MEo(x). H)(®) = PHo(x), (5.13)
Jh®) = MJo®).  Kj(x) = PiKo(x). (5.14)
Recall that P;, denotes the standard L? projection operator onto space Uy, and V2 =

{vi e Vi vy xn=0o0ndR}.
For this scheme, we have the following superclose result.

Theorem 5.1. Let (E,H,J,K) and (Eh, H", J", Kh) be the analytic and finite
element solutions of (5.5)—(5.8) and (5.9)—(5.12) at time t € (0, T], respectively.
Under the regularity assumptions

E.J,.J € L0, T;:(H*'(2))%), EeL®0,T;(H*"(2))%,

there exists a constant C > 0 independent of h but linearly dependent on T such
that
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y y
[TTHE — E*|| Looo,7502(2))3) + | P — H"[| oo 0. 7522(02))%)
1 h 1 h
+— 1T = I | oo o.m5202)3) + — | PhK = K[ Lo 0. 7:22(52))%)
We Wm

1
< Ch** (Ee | ooco. 7k +1(20)3) T+ T oo, 750k +1(2))3)

HIEl Loo 0,754 +2 (@)% + el Loo 0,754+ 1 (2))3)

where k > 1 is the order of the basis functions in spaces Uy and Vj,.

Proof. Denote £ = I,E—E".n = Pb,H—H" § = M,J - J",ii = P,K — K.
Choosmg ¢ = ¢p = §in (5. 5) and (5 9, v = ¥, = nin (5.6) and (5.10),
¢ ¢h = £1in (5.7) and (5.11), 1// 1//h = 77 in (5.8) and (5.12), respectively, and
rearranging the resultants, we obtain the error equations

(i) E.H-0VxE+EDH

= (IHE—E).§) — (P H-HV x §) + (] — J.§),
i) () + (VxE) + (i)

= (PH—H),.n) + (V x IL,E—E).n) + (P,K—K, 1),
i) (5.6) + TL(E.§) — 0l (£.6)

= (I = 1),.8) + I.(1,J - J.§) — 2 (IE — E, £),
@) (s 1) + D7, 7) — oy (7. )

= (PK=K),. /) + Ln(PK =K. ) — o, (P,H—H. 7).

Dividing the last two equations by w? and w2, respectively, then adding the above
four equations together, we obtain

- 1 I, - Ly
2dt(||§||o+||'7||o eZIIEIISJrEIInIIé)Jrw—EZIIEIIéJrEIInII%
= (IT,E—E). &) + (T, J-J.&) + (Vx(UL,E—-E),n)

1 N _ )
+—2((HhJ—J)t,é§) + —z(th—J,ég.)—(nhE—E, ), (5.15)
@, @,

where we used the L2-projection property in the above derivation.
Using Lemmas 5.1 and 5.2 and the Cauchy-Schwarz inequality, we have

((H/’IE - E)t ) S) f Chk+1 | |El‘ | |L°°(0,T;Hk+l(.Q)) | |S| ILOO(O’T;LZ(Q))’

k+1
(T = 3.6) = O, o ot o E oo a2y

(V X (H/’IE - E)v 77) = Chk+l||E| |L°°(0,T;Hk+2(.Q)) | |n||L°°(O,T;L2(.Q))’
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1 - 1
2T =d)e.§) = — - CHY 3]

e

reo.rsH T @y Ell oo riL2 @)

I, ~ I,
w—Z(HhJ ~J§) < w—; - CHEY1 3]

e

e H " @28l Lo 022y

s k+1 P
(nhE - E, E) E Ch ||E| |L°°(O,T;Hk+l(9))||$||L°°(0,T;L2(.Q))'

Substituting the above estimates into (5.15), and using Gronwall inequality, we
obtain

1~ 1
2 2 L g e
L L/ N D wezllélle(o‘T;Lz(m) + 5 LU]]
< CREFD (IR, |12 2
< NER . g+ IRt )

E 2 2 ,
HIE o @y T Vo rm+a))

where the constant C is linearly dependent on 7'2. The proof is completed by using
the triangle inequality, and the interpolation error (3.78) and projection error (3.79).
O

5.3 Superclose Analysis for Fully-Discrete Schemes

Now we can formulate the Crank-Nicolson mixed finite element scheme for
solving (5.5)—(5.8): Form = 1,2,--- , M, find E}’ € VZ, » €V, H K € U,
such that

(EP gn) — (H, V) + Ty 1) =0. VeV, (5.16)
GH )+ (VXE, )+ &K, v1) =0, Yy, eU, (517
G + L@y dn) — w2 . ¢) =0, Y G € Vy, (5.18)

(G K} ) + D (K ) — 0y (G 0) = 0.V € Uy (5.19)
subject to the initial approximations (5.13) and (5.14). As before, we denote
— 1
SE) = (B —Ej~h/r. Hy = S(H) + H}™).

For this fully-discrete scheme, we have the following superclose result.

Theorem 5.2. Let (E",H™,J",K") and (E}',H},J;,K}}) be the analytic and
finite element solutions of (5.5)—(5.8) and (5.16)—(5.19) at time t,,, respectively.
Under the regularity assumptions
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E; J,J € L®0,T;(H(2))%), EeL®0,T;(H*(2))),
E; H; 1K, VXE;, VxH,; € L0, T; (LZ(Q))3)v

there exists a constant C > 0, independent of h but linearly dependent on T such
that

max ([[71,E” —Ej'llo + [|2yH" — Hi'llo + [IT,J" — Jj'llo + || P4K™ — Kjllo)

l<m<M
< CHHY(|E, | ~ + (1311 ~
= ( t Lo, T:(HF+1(2))3) Lo(0.T:(HF1(2))%)
FHE Loo 0.7: (e +2(2)3) + el Looo. 73k +1(2))3)
+C(|IV X Hy || zoo 012020 + il r:2020%) + IV X Egllroc0.1:22(2))%)

K|l oo o.7: 2203 + EnllLooo.r:22203) + HallLoo©.7:22(2))3))

where k > 1 is the order of the basis functions in spaces Uy, and V.

Proof. Integrating (5.5)—(5.8)in time over I, = [t,,—1, t,;] and dividing all by 7, we
have

(6. E", ¢) — (l / H(s)ds,V x ¢) + (l / J(s)ds,¢p) =0, (5.20)
TJi, TJi,

6 H", ¥) + (V x l/ E(s)ds, ¥) + (l/ K(s)ds, ) =0, (5.21)
T T In

Im

(STJ’”,<5)+Fe(% / J(s)ds,ci)—wf(% /I E(s)ds,¢) =0,  (5.22)

8. K™, %) + Iy ( K(s)ds, W)—w,i(% /1 H(s)ds, ) = 0. (5.23)

Im

Denote §;' = IT,E" —E}, n}' = P,H" —HJ, §h =IL,J"=J), 7 = PK"—
Ky Subtractlng (5.16)—(5.19) from (5.20)—(5.23) with ¢ = ¢y, ¥ = Y3, ¢ = Py,
and ¥ = wh, we can obtain the error equations

() Gl ) — TV X ) + By ) = 6. TE™ —E"). ¢y)
RO LY B TRV IR R G, / J(s)ds. én).
T T I

Im

(i) Senl . ym) + (VX &y vn) + Gy ) = (8- (PyH™ — H™), )

—m 1 —m 1
LV x (mE" - L / E(s)ds), 1) + (PR — L / K(s)ds. 1),
T JI, T JI,
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(i) (58 dn) + T - 1) — 02 E) ) = (6. ITI™ — J™). )
—m 1 ~ —m 1 ~
sy -1 /, ROCRARRLAE [ E(s)ds. ).

@) Sy n) + TGy Un) — 2L 9n) = (S(PK™ —K™), ¥)
+T (P K" — % K(s)ds, ¥,) — > (P,H, — % / H(s)ds, V).
I I

=<m

Choosing ¢, = €, o Un =TT, by = T& i U = tr}h in the above error equa-
tions, dividing the last two equations by w? and w2, adding the resultants together,
and using the property of operator Py, we obtain

1 m m— ya m—
SUIE IS — 118 1||%+||nh||3—||nh 113

+wiez(||§;,"||%—||s B+~ (|| R = 2]

_ _ 1 _
< (8. (IE" —E").§)—t(H" — = | H(s)ds.V xE,)
T Ji,
—m 1 —m —m 1 —m
+t(I, ) — - J(s)ds, &) + (V< (ILE — - / E(s)ds),n})
Im Im
p— 1 —=m
() - [ KOs, 7)) + 6T = 37).6)
— 1 —<m
—— | J(s)ds. g,,) t(I,E, — - / E(s)ds.&,)
T i T Ji,
‘C m ,~5>m 1 —=m —=m 1 —=m
+— K" —— [ K(s)ds.n,) —t(H, —— | H(s)ds,7;,)
a)m T Im T Im
10
= ZErri. (5.24)
After careful estimating of Err;,i = 1,---,10 (details can be found in the

original paper [153]), and substituting them into (5.24), summing up the result from
m = 1toany n < M with the fact that

g =y =& =i =0.

then using the arithmetic-geometric mean inequality and taking the maximum with
respect to n, we obtain



158 5 Superconvergence Analysis for Metamaterials

161 Broizy + 1l ooz, + 1En Brogizy + 1l Pocgiay
= Ch20FD (”El”LOO(OT (HF(2))%) + ”J||L°°(OT (HK+1(£2))3)

HIEIR w0 ity + 101 e o i1 ye)

HCIY X Hurll oo o o022y Wil oo o 70220 T 11V X Batllo o r:1202))

2 2 2
+||K””L°°(0,T;(L2(.Q))3) + ||E”||L°°(0,T;(L2(Q))3) + ”Hll”Loo(()’T;(LZ(_Q))B))q

which concludes the proof. Note that C linearly depends on 7°2. O

Remark 5.1. Similarly, we can formulate a leap-frog mixed finite element scheme
11

for solving (5.5)—(5.8): Given initial approximations Ez, Kg, H,J;, form > 1,

find B € V0. 3" € v, K2 K2 € Uy, such that

n —Ej s m—3 _
( T vd)h) (Hh , V% ¢h) + (Jh vd)h) =0,

H, "-H ° _

( . ) + (VX E] y) + (K y) =0,

Jm+2 J +2 é s 2mem 7
(f ¢>h)+F( (Jh + 1,2 ) — 0X(E] ¢y) =0,

K ~ 1 - m—l -
(%s wh) + Fm(E(Khm + Khm l)’ wh) - wan(Hh ’, wh) =0,

hold true for test functions ¢, € Vg, Y € Uh,¢~>h € Vy, Iﬁh € Uy,. Combining the
above proof techniques with those developed for the leap-frog scheme [183], we can
obtain the following superclose result:

1 m+3
max(|[TTE" — B} [Jo + || P —H; o

1
I =3 |l + [ PUK™ = KJ'lo) < C(2 + B<F1),

5.4 Superconvergence in the Discrete /; Norm

In this section, we first prove a superconvergence interpolation result obtained at
element centers for the lowest order cubic edge element (i.e., k = 1 in spaces Uy

and V). Then we use that to obtain a global superconvergence result in the discrete
[, norm.
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Lemma 5.3. Let K = [x. —hy, xc +he] X [ye —hy, ye +hy] X [ze —hy, ze + h;] be
an arbitrary cubic element with maximum length h. Then for anyu € W>*®(K) and
its corresponding Nédélec interpolation ITzu € Qo 1.1 X Q10,1 X O1,1,0, we have

(u— ITgu) (xc, ye,zc) < Ch%. (5.25)

Proof. Note that the lowest order H(curl) interpolation [Tgu can be written
explicitly as (cf. Example 3.5)

12
Mgu(x. y.2) = (Tgu. Tguy. gus) = (/ u- t,-dl) Ni(x,y,2), (5.26)
l;

i=1

where /; are the 12 edges of the element, and 7; represent the unit tangent vector
along /; (cf. Fig.5.1),and N; € Q1.1 X Q1,01 X Q1.1 are the basis functions.
The first component of ITiu is

1
(T = ([ w30 =hy.ze = hd) - G Oy = )+ he =2
I 8hxhyh,
1
A+ hy,ze —h)dl ) - ——— hy —ve)(ze + h; —
+(/]2’41(x7}’c+ v Ze 2) ) thhyhz(y+ y = Ye)(ze +h; —2)
1
Ve —hy, hydl) - —— hy — h, —
+(/13u1(x Ye ysZ t+ 2) ) thhyhz(yc_l— y Y&+ hy—2z¢)
1
+(/ ur(x, ye +hyaZC +hz)dl)'—(y +hy_yc)(z+hz—zc)a
Iy 8hyhyh;

from which we see that the value at the element center is

. 1
(s (i venze) = g ( [wnteore =iz =hodt + [ oy .z = hoat )
8h,y I L

(/ up(x,ye —hy,ze +h)dl + / up(x,ye +hy,ze + hz)dl) .
8hx I3 In

By Taylor expansion at x. and the fact that f;:"'_tf:‘ X — xc.)dx = 0, we easily
have /

/ul(x,yc oz —hy)

Iy

= /[ul(xc,yc —hy,ze —h;) + O(hi)axxul(x*,yc —hy,ze —h)]dl
Iy

= thul(xm Ve — hya Ze — hz) + th O(hi)axxul(x*a Ve — hya Ze — hz)a

where x4 1S some number between x and x,.



160 5 Superconvergence Analysis for Metamaterials

Fig. 5.1 The exemplary z
cubic edge element

Similar estimates can be obtained for other line integrals. Hence we have

. 1
(Hku)l(xc, Yerze) = Z[”l(xc'sYC —hy,ze —hy) +ur(xe, ye + hy,ze —hy)
+uy(xe, ye _hy,Zc + hy) 4+ ui(xe, ye + hyaZc +h)] + O(h)zc)

Using Taylor expansion at (x., y., z.) again, we can easily see that
(ITguw)1 (xe. yerze) = w1 (Xe. Ye.2e) + O(hy + h + 12).

By symmetry, the same estimates can be proved for the second and third
components of [T u. o

With the above estimates, we can now obtain a superconvergence result in the
discrete /; norm, which is one-order higher compared to the optimal error estimate
obtained in the continuous L, norm.

Theorem 5.3. Let xX = (x., y.,z.) be the center of a cubic element K = [x. —
hy, Xe +h] X [ye —hy, ye +hy] X [ze —hz ze +he], (B, H") and (E}', H}') be the
analytical and numerical solutions of (5.1)—(5.4) and (5.16)—(5.19), respectively.
Under the assumptions of Theorem 5.2 (with m = 1) and Lemma 5.3, we have

E" —E" H" —H" < C(2+ K,
lggM(ll wlle + 1l ) < C(@ + 1)

1

where we denote ||ul|;, = (Z|u(xf)|2~ |K|) , and |K| for the volume of

e
element K.

Proof. Note that any u;, € Q¢ 1,1 can be written as (c¢; + ¢2y)(c3 + ¢42), which
satisfies the identity

1
upn(xX) = (c1 + c2ye)(es + caze) = m/ updxdydz. (5.27)
K
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For the lowest order edge element space Vj,, both IT,E” (simplified notation of
IT;E™) and E]' € Qo11 X Q101 X Q1.10, hence applying (5.27) to the first
component of IT,E" — E}", we have

1
(8"~ B ) = o [ (" — B

Using the Cauchy-Schwarz inequality and Theorem 5.2 with k£ = 1, we obtain

1 ‘ 2
S [(mEF —ED )P K| = Y m( | e - ;,"ndxdydz)

KeTh KeTh
= / (IT,E™ — E]")dxdydz < C(t* + h*).
2

Same estimates can be proved for the other two components. Then by the triangle
inequality and Lemma 5.3, we have

[E" —E}|li, < [[E" — ITE" ||, + |IE" —Ej'[l1, < C(2* + h?). (5.28)

The estimate ||[H" —H/'||;, < C(z?+ h?) can be proved similarly (cf. [156]) O

5.5 Extensions to 2-D Superconvergence Analysis

In this section, we want to prove similar superclose results for the 2-D Maxwell’s
equations. Note that in some sense the 2-D case is more complicated than the 3-D
case, since in the 2-D Maxwell’s equations, one field is a 2-D vector, while the other
field becomes a scalar. Without loss of generality, here we assume that the electrical
field E is a vector, while the magnetic field H is a scalar. To make the extension
clearly, we define the 2-D vector and scalar curl operators:

0E, 0E;

9H OH
o). VxE=—2—on VE=(E.E). (529)

V H =\ )
x (By ax dy

5.5.1 Superconvergence on Rectangular Edge Elements

For a 2-D domain £2, we partition it by a family of regular rectangular meshes T},
with maximum mesh size /. The corresponding Raviart-Thomas-Nédélec rectangu-
lar elements are:

Un =¥ € LX(R) 1 Yilx € Qumia—1, ¥V K € Ty,

Vi ={¢n € H(curl; 2) : $nlx € Qk—1k X Qrs—1, ¥ K € Ty},
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for any k > 1. Recall that Q; ; denotes the space of polynomials whose degrees
are less than or equal to 7, j in variables x, y, respectively. It is easy to see that
V x V;, C Uy, still holds.

In the 2-D case, the Nédélec operator IT,E € V}, is defined as:

/(E_HhE) 1iqdl =0, Vg€ P(l), i =1,---,4, (5.30)
l;

/ (E—ME) qdvdy =0, Vq€ Qs 1xsx Qxapt,  (531)
K

where [; denotes the i-th edge of an element K, and t; is the unit tangent vector
along the edge /;. When k = 1 (the lowest-order rectangular edge element), IT,E is
defined by (5.30) only.

The 2-D superclose analysis depends on the following fundamental results.

Lemma 5.4. Foranyu € H(curl; K) and q € Qr—14—1(K),k > 1, we have
/KV X (u— ITyu) - gdxdy = 0.

Proof. The proof follows from the Stokes’ formula

/KV x (u— I1pu) - gdxdy = /BK(u — ITyu) - tqdl + /K(u — ITyu) - (V x q)dxdy

and the property (5.30) and (5.31) for the operator IT},. O

Let P, be the L2-projection operator onto the space Uj,. By the property VxV; C
U),, we immediately have

Lemma 5.5. Foranyw € L*(K) and ¢p|x € Qr—1x X Qki—1.k > 1, we have

/ (w— Pyw) -V X ¢pdxdy = 0.
K

Lemma 5.6. Let K = [x. — hy,xc + hy] X [ye — hy, ye + h)] be an arbitrary
rectangular element. Then for any w € H(curl; K) and ¢plxk € Qr—1x X
Okk—1,k > 1, we have

[ = mwogidxay = 00K ol (532)
K

/ (42 — (Myw)dadxdy = OB [0 wlloxlldallok.  (533)
K
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where uy,uy and ¢y, ¢y are the two components of w and ¢y, respectively. Hence,
we have

/ (u— ITp) - grdxdy = O ullisr k]I dallox-
K

Proof. Since

/ (u— ITp) - pydxdy = / (s — (MTyw) )rdxdy + / (2 — (ITyw)2)adxdy,
K K K

we just need to consider the first inner product. For simplicity, below we just present
the proof for the k = 1 case. For k > 2 case, interested readers can find the detailed
proof in the original paper [153].

By definition, when k = 1, ¢; € Qy.1. Then by the Taylor expansion, we obtain

/ (uy — (ITyw))prdxdy
K
= [ = [T + 0= 700, i yoldxdy. (539
K
Denote the functions
1 2_ g2 1 2_ g2
A@) = Slx —x)" =] B(y) = Sl —yo)" = hyl. (5.35)
Note that in the proof below we will constantly use the facts that:
A(x) =0 onx=x.xh,, B()=0 ony=y.xh,. (5.36)

Using integration by parts and the identity d,, B(y) = 1, (5.30) and (5.36), we
have
| = mawnxdy = [ = (s, Bdxdy
K K
Xe+hy

= [ = @, BORS, dx = [ o= @, 0,5)dxdy

x=xc—hy

= / (w1 — (ITpw)1)yy B(y)dxdy =/ dyyuy - B(y)dxdy,
K K

where in the last step we used the fact that (IT,u); € Qo ;.
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Similarly, by the identity y — y, = %3;’, (B?(y)) and integration by parts, we
obtain

[ = - yodxdy = [ - ) - 03B 0)dxdy
K K 6

Xty L, s Yethy
= / (I/ll - (Hhu)l) : gay(B (y))|y=yc—hydx

x=x.—hy

- [ = T, - R B 0)dxdy
K

- / (= () 0y (B*()ddy = / Dy £ (B(3)dxdy.
K K

Substituting the above integral identities into (5.34) and using the inverse
estimate, we have

/K(Ml — () )p1dxdy
1
- / dyyur - B(y) - 1 (xe., ye)dxdy +/ yyur - E(Bz(yny 0y (xe, yc)dxdy
K K
= /Kayy”l “B(y) - [pi1(x,y) — (y — ye)oypi(x, y)|dxdy

1
+ /K dyyur - gB(J’) (¥ = ye)0ydi1(x, y)dxdy
= O(hi)”f)yy“l||0,1<||¢1||0,1<.

Using the same arguments, we can prove

/ (u2 — (IMyw)2)dadxdy = O(h)||dxxuzllo.kl|d2l0.x-
K

which completes our proof for the k = 1 case. O

With Lemmas 5.4-5.6, we can see that Theorems 5.1 and 5.2 hold true for 2-D
rectangular elements. Below we want to show that for the lowest-order edge element
(i.e., kK = 1 in U;, and V},), we have one-order higher superconvergence in the L°°-
norm at rectangular element centers.

Lemma 5.7. Let K = [x. — hy,xc + h] X [ye — hy, ye + hy] be an arbitrary
rectangular element. Then for any u € H(curl; K) and ITyu|g € Qo1 X Q10, we
have

(u— MTgu)(x. yo) = O(h?). (5.37)



5.5 Extensions to 2-D Superconvergence Analysis 165

Proof. For the lowest-order edge element Q¢ 1 X Q1,0, the interpolation ITgu of any
u € H(curl; K) can be written as (cf. Example 3.6):

4
Miu(x,y) = Z(/} u-7;dl)N;(x, ), (5.38)
— i

where we denote /; the four edges of the element, which start from the bottom edge
and are oriented counterclockwise. Furthermore, we denote t; for the unit tangent
vector along /;. Recall that the edge element basis functions N; are as follows (cf.

Example 3.6):
Gethy)=y 0
N, = dhyhy , N, = x—(xc—hy) |»
0 ik,

(yt'_hy)_y O
N; = 4hxhy s Na= | s—ethn) |-
0 iy

By (5.38) and the notation u = (u;, uy)’, we have

Igu(xe, ye)

(,Vr+hy)_)’r 0
— [t =nax- () [ by s
I 0 b T dhchy,
(J’c_h}')_)’c 0
—/ up(x, ye + hy)dx : Hhchy _/ ur(xe —hy, Y)dy - | x—ceetho |
I3 0 Iy 4hyh)

from which we obtain the first component

1 Xe+hy Xethy
(/ ul(x,yc—hy)dx—i—/ ui(x,ye + hy)dx)

4h7€ (»—hx c—hx
1 Xe+hy
= m ( [t1 (xc, ye — hy) + (X —x0)0yuy (Xe, Yo — hy) + O(h;zc)]d-x
x Jxo—hy

Xet+hy
+/ [u1(xe, ye 4+ hy) + (X — x0)dxui (xc, ye + hy) + O(h2)]dx)

Xe—hx

1
= E[”l(xm Ye _hy) + ”l(xm Ye + hy)] + O(hi),

where we used the Taylor expansion and the fact that f :C_tlh

the Taylor expansion one more time, we can easily see that

*(x —x.)dx = 0. Using
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(M) — ur)(xe, ye)

1
E[ul(xm Ve = hy) +ur(xe, ye + hy)] —ui(xe, ye) + O(h)zc)

O(h3) + O(h3).

By the same arguments, we can obtain the same estimate for the second
component:
((Tgw), — w)(xe. ye) = O(h}) + O(h3).

which completes the proof. O

With the above preparations, finally we can prove the following L°° supercon-
vergence result.

Theorem 5.4. Let (x., y.) be the center of a rectangular element K = [x, —
hy, Xe + ] X [ye —hy, ye +hy), and E" and H" be the lowest-order finite element
solution of (5.9)~(5.12), i.e., E'|x € Qo1 x Q10 and H"|x € Qoo. Under the
assumption that the L? norms of IT,E — E" and PyH — H" are almost uniformly
distributed, i.e.,

C
/ |IT,E —E"?dK < —/ |IT,E —E"?dK, (5.39)
K N Jo

C
/ |P,H — H"*dK < —/ |P,H — H"|*dK, (5.40)
K N Jo

where N denotes the total number of elements over §2. Then on a quasi-uniform
mesh we have the L*° superconvergence

|(E —E")(xe. yo)l + [(H = H")(xe. yo)| = Ch?. (5.41)
Proof. Using the fact that the m-point Gaussian quadrature holds exactly for all

polynomials up to degree 2m — 1, and the Cauchy-Schwarz inequality, for the first
component of error IT,E — E" we easily have

|(I,E — E") (xc, yo)| = |1<| / (IT,E — E"),dxdy|

| /\

h 20 q2 1/2
|K|(/ (=B Pxdy)' ([ Pdxay)

h 1/2
ety [ I0TE =~ B Pdxdy)

1

2 2



5.5 Extensions to 2-D Superconvergence Analysis 167

where we used Theorem 5.1 and the fact that N|K| ~ meas(£2) = O(1). Similar
estimate can be obtained for the second component, i.e.,

|(ITLE — EM)s(xc, ye)| = O(h?),
from which and Lemma 5.4, we obtain
(E—E"(xc, o) = (E— ILE)(xc, ye) + (ITE —E")(x., y.) = O(h).

Note that for any function f(x, y), by Taylor expansion, we have
1 1
o [ fGeydxdy = f(xe.ye) = = | (f(x.y) = f(xe. ye))dxdy
K| Jk K] Jk

S / [ = 300 f (ke v) + (0 = )3, £ (ee ve) + OD)dxdy
Kl J«
= O(h?), (5.43)

using which, the fact that || x(PnH — H)dxdy = 0 and similar arguments used
in (5.42), we have

h 2
(H = H"xe. 30 ~ / (H — H"(x. y)dxdy + O()

= % / (PyH — H")(x, y)dxdy + O(h?)

< |K|(/ |P H — Hh|2dxdy)1/2(/ 12dxdy)'? + 0(h?) < Ch?,

which concludes the proof. O
By similar arguments, for the fully-discrete scheme (5.16)—(5.19), under the

constraints (5.39) and (5.40), we can prove

(max (|(E" —E)(xe, yo)| + [(H" — H")(xe. yo)]) = C(h* +7°).

Without imposing the constraints (5.39) and (5.40), we can similarly prove the
discrete [, superconvergence as Theorem 5.3. More specifically, we have

Theorem 5.5. Let xX = (x., y.) be the center of a rectangular element K =
[Xe—hy, xc+hy]X[ye— y,yc+hy], (E™, H™) and (E}', H}") be the 2-D analytical
and numerical solutions of (5.1)—(5.4) and (5.16)—(5.19), respectively. Then we have

 max (IIE" —Ep||;2 + ||H™ — H"||2) < C(z> + h?),
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1

3
where we denote ||ul|;, = (Z lu(xX)|? - |K|) , and | K| for the area of element K.
e

Numerical results demonstrating L> convergence rate O(h?) at rectangular
element centers are indeed observed for the lowest-order rectangular edge element.
Detailed results are presented in Chap. 7.

5.5.2 Superconvergence on Triangular Edge Elements

In this section, we would like to show that some superconvergence results as
Sect.5.5.1 hold true for the lowest-order triangular edge element. We assume that
the domain £2 is partitioned by a family of regular triangular meshes 7}, with
maximum mesh size /&, in which case the mixed finite element spaces used to
solve (5.16)—(5.19) are:

U, = {Y, € L*(R2) : 1y, = piecewise constant, ¥ K € Tj,},
Vi ={¢n € H(curl; 2) : ¢p|g = span(A; VA; —A;VA;), i,] =1,2,3, VK € T),},
where A; is the barycentric coordinate at the i -th vertex of the triangle K.

By the Stokes’ formula, it is easy to see that:

Lemma 5.8. Foranyu € H(curl; K), we have
/ V x (u — ITu)dxdy = 0.
K

Note that for any ¢,|x € Vi, V X ¢, is a constant, hence we easily have the
following result.

Lemma 5.9. Foranyw € L*>(K) and ¢p|x € V},, we have

/ (w—Pyw) -V X ppdxdy = 0.
K

Since there exists no natural superconvergence point for the numerical solution
of (5.16)—(5.19) obtained with the lowest-order triangular edge element, we consider
a special triangular mesh formed by parallelograms such as Fig.5.2.

Below is a superclose result between a function and its Nédélec interpolation on
a parallelogram.

Theorem 5.6 ([154, Theorem 3.3]). On a parallelogram < formed by two trian-
gles, ifu € H(curl; <) N H3(O) and ¢y, € Vy, then we have
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Fig. 5.2 Exemplary triangular meshes formed by parallelograms

/<> (u— (W) - ¢y dxdy = O ulloslinlloo- (5.44)

Note that by the standard interpolation estimate [217], we only have

/<> (0= (W) - ¢ = O [ull ycuron il 0

which is one order less than (5.44).

Through some technical calculation, a pointwise superconvergence result at the
center of each parallelogram can be proved by taking an average of the interpolations
from those two neighboring triangles.

Theorem 5.7 ([154, Theorem 3.4]). Assume that (x.,y.) is the center of one

parallelogram < formed by two triangles L and R, then for any w = (u1,u) €
C*(<), we have

[u— %((Hh“)lL + (M) R)](xc, yo) = OR?).

Another interesting result for the lowest-order triangular edge element is that
the average of a function over a parallelogram is equal to the function value at the
parallelogram center.

Lemma 5.10. Consider a parallelogram <> formed by vertices A(x.—I3 cosa, y. —
l3sina), B(x, — lzcosa + 21y, y. — l3sina), C(x. + l3cosa, y. + [3sina), and
D(x. + lzcosa — 21, y. + [3sin ), where O(x,, y.) denotes the midpoint of AC,
a = LCAB, 21,21, and 215 are the lengths of AB, BC and CA, respectively. The
following holds true (for any parallelogram in Fig. 5.3):

1
—/ updxdy = wy(xe,y.) Vuy € V. (5.45)
1< Jo
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Fig. 5.3 The exemplary parallelograms

Proof. By definition of V,, the first component of u;, € V; can be written as (cf.
[154, Lemma 2.1]):

1
Mh :Cl+c2ys

where c¢; and ¢, are some constants. Below we just prove (5.45) for the first
component on the general parallelogram (the left one in Fig.5.3), since proofs of
the other cases are easier.

From Fig. 5.3, we can write the line equations of AD and BC respectively:

l3sina

lap : y — (ye —l3sina) = [x — (xc = [3cos )],

l3cosa — 214

I3 sina

lpc: y—(ye —Ilzsina) = [x — (x; — l3cosa + 21y)],

l3cosa — 214
solving which for x, we obtain

l3cosa — 214

Xip = v — (ye — l3sin)] + (x, — [z cos ),

[3sina

l3cosa — 214

Xige = ———[y — (¥ — 3sinw)] + (x. — [3cosa + 21}).
l3sina

Therefore, we have
/ uydxdy = /(cl + c2y)dxdy
<& <&

Ye+lI3sina Xige Ye+l3sina
= / / (c1 + c2y)dxdy = / 2li(c1 + e2y)dy
y, X

c—I3 sina 14D Ye—I3sina

= 2li[cy - 2lzsina + ¢ - 2y l3sina] = 21y - 213 sina(c; + c2y.) = |<>|u,1,(xc, Ve).

By the same technique, we can prove that [, wldxdy = |O|ul(xc, ye), which
concludes our proof. O

Using the above results, we can prove that the averaged solutions have pointwise
superconvergence at parallelogram centers (cf. [154, Theorem 4.3]).
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Theorem 5.8. Let (x., y.) be the center of a parallelogram <& shown in Fig. 5.3,
and E}' and H] be the finite element solution of (5.16)—(5.19) at time level t,,. If
the L? estimates of IT,E™ — E}' and P, H™ — H}" are almost uniformly distributed
over $2, i.e.,

C
/ |IT,E™ — E}'|?dxdy < —/ |IT,E™ — E"|*dxdy, (5.46)
1S N Ja
C
/ |P,H™ — H"|*dxdy < —/ |P,H™ — H"|*dxdy, (5.47)
o N Ja

where N denotes the total number of elements over §2, then we have

max(|(E" —Ey) (xe, yo)l + [(H™ — Hyj)(xe, yo)l) = C(h* + %),

where B, and H}} are the averaged values at the parallelogram centers:

Ey, = E(Eh 2 +E; [R)(Xcs Ye)s Hy), = E(Hh L+ Hy |R)(Xc, Ye)-



Chapter 6
A Posteriori Error Estimation

In this chapter, we present some basic techniques for developing a posteriori error
estimation for solving Maxwell’s equations. It is known that the a posteriori error
estimation plays a very important role in adaptive finite element method. In Sect. 6.1,
we provide a brief overview of a posteriori error estimation. Then in Sect.6.2,
through time-harmonic Maxwell’s equations, we demonstrate the fundamental ideas
on how to obtain the upper and lower posteriori error estimates. In Sect. 6.3, we
present a posteriori error estimator obtained for a cold plasma model described by
integro-differential Maxwell’s equations.

6.1 A Brief Overview of A Posteriori Error Analysis

How to use the computational solution to guide where to refine or coarsen the local
mesh grid and/or how to choose the proper orders of the basis function in different
regions becomes an essential problem in the adaptive finite element method. Since
the pioneering work of Babuska and Rheinboldt in the late 1970s [16], the adaptive
finite element method has been well developed as evidenced by the vast literature
in this area. If an error estimate for the unknown exact solution is totally based on
the available computational result, then this error estimate is called a posteriori
error estimator. How to develop a robust a posteriori error estimator plays an
important role in developing an effective adaptive finite element method. Due to
the intelligent work of many researchers over the past three decades, the study
of a posteriori error estimator for standard elliptic, parabolic and second order
hyperbolic problems seems mature (e.g., review papers [32,64,111,126,227], books
[4,20,21,252,287,297], and references cited therein).

On the other hand, works on a posteriori error estimators for Maxwell’s equations
are quite limited. The analysis of a posteriori error estimators for the edge elements
was initiated by Monk in 1998 [216] and Beck et al. in 2000 [31]. So far, there
are only about two dozens of papers devoted to Maxwell’s equations in free space

J. Li and Y. Huang, Time-Domain Finite Element Methods for Maxwell’s Equations 173
in Metamaterials, Springer Series in Computational Mathematics 43,
DOI 10.1007/978-3-642-33789-5_6, © Springer-Verlag Berlin Heidelberg 2013
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[48,72,82,139, 147,148, 159,253,305, 306]. For example, Monk [216] obtained a
posteriori error estimator for a scattering problem interacting with a bounded inho-
mogeneous and anisotropic scatterer. Beck et al. [31] developed a residual-based
a posteriori error estimator for the model problem (6.1) and (6.2) shown below.
In this seminar paper, they obtained both the lower and upper bounds. In 2003,
Nicaise et al. [225] considered residual-based a posteriori error estimator for the
same model. Then in 2005, Nicaise [224] developed a posteriori Zienkiewicz-Zhu
type error estimators for the same problem. Recently, Houston et al. [147] developed
a posteriori error estimator for a mixed discontinuous Galerkin approximation of
time-harmonic Maxwell’s equations.

In the following two sections, we present details on those basic techniques of how
to derive a posteriori error estimator for Maxwell’s equations in free space and cold
plasma, respectively. The rest of this chapter is mainly based on papers [72, 182].

6.2 A Posteriori Error Estimator for Free Space Model

6.2.1 Preliminaries

When discretizing the time-domain free space Maxwell’s equations in time, we end
up solving the following problem at each time step [31, 72]:

Vx (¢(x)V xu) + B(x)u=f in 2, 6.1)
uxn=0 onads2, (6.2)

where u is the time approximation of either the electric field E or the magnetic field
H, f € H(div; £2) is a source function, while «(x) and f(x) are the underlying
medium parameters. Here for simplicity, we only consider the perfect conductor
boundary condition (6.2). Throughout this chapter, §2 is assumed to be a bounded,
simply-connected domain in R® with connected Lipschitz polyhedral boundary,
whose unit outward normal vector is denoted as n.

For simplicity, we assume that «(x) and B(x) are piecewise positive constant
functions on £2, and £2 is composed of two disjoint subdomains £2; and £2,. More
specifically,

o=« and 8 = f8; in £2;,

where both £2| and £2, are simply-connected Lipschitz polyhedra.
It is easy to obtain a weak formulation of (6.1) and (6.2): Find u € Hy(curl; §2)
such that
a(a,v) = (f,v) Vve Hy(curl; 2), (6.3)

where the bilinear form a(u, v) is given by

a(u,v) = (¢V xu,Vxv)+ (Bu,v) Vuve Hy(curl; 2).
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Recall that the space Hy(curl; £2) is defined as
Hy(curl; 2) = {u € (L*(2))*: Vxue (L*(2))’ anduxn = 0ond2}.

The well-posedness of (6.3) is guaranteed by the Lax-Milgram lemma.

To develop a finite element method for solving (6.3), we consider a shape-regular
mesh 7T}, that partitions the domain §2 into disjoint tetrahedral elements { K}, such
that 2 = ker, K. Following the same notations defined in Sect. 4.2.2, we denote
the diameter of K by /g, the mesh size by h = maxker, ik, the set of all interior
faces by F//, the set of all boundary faces by F/2, and the set of all faces by F, =
F h’ U F hB. Furthermore, we denote wg for the union of all elements K having a
common face with K, and wp for the union of two elements sharing F.

With the above preparation, we can develop the finite element approximation
of (6.3): Findu € Vg such that

a(a,,vy) =& vy Vv,e Vg, (6.4)
where we use the lowest order edge element space (cf. Example 3.8):
Vi ={ve Hy(cur; 2): v|x =agx xx+bg, ax,bx € R®, VK € T} .

Below are some fundamental results (cf. [145,217]) needed for deriving a posterior
error estimator.

Lemma 6.1. The space Ho(curl; §2) admits the following (-orthogonal decompo-

sition
Ho(curl; 2) = HY(curl; 2) ® Hg (curl; 2), (6.5)
where
H(curl; 2) = {v e Hy(curl; 2) : Vxv =0}
and

Hi(curl; 2) = { v € Ho(curl; 2) : (Bv,v°) =0, v* € H(curl; 2)} .

Lemma 6.2. If the domain 2 is simply connected with connected boundary, we
have

H)(curl; 2) = VH, () (6.6)

and

IIv]lo < CIIVxV|lo Yve Hi(curl; ), (6.7)

where the constant C > 0 depends on §2 only.
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Lemma 6.3. [145, Lemma 2.4] Assume that S2 is a bounded Lipschitz domain, then
for any v € Hy(curl; §2), there exists the regular decomposition

vV=w+ Ve, (6.8)

where w € Ho(curl; 2) N (H'(2))? and ¢ € HJ (§2). Moreover, there is a positive
constant Cy;, depending only on §2 such that

||W||l = Chip”"”curl’ ||¢||1 = Chip”v”curla (69)

here and below we define the norm ||V||curt = (||V|[2 + ||V x v||2)1/2.

Lemma 6.4. Let Dk (resp. D) denote the union of elements in Tj, with non-empty
intersection with K (resp. F ). Furthermore, we denote a generic constant C > 0,
which depends only on the shape regularity of the mesh.

(i) [31] foranyw € Ho(curl; 2) N (H'(2))3, there exists the quasi-interpolation
IT,w e Vg such that

[lw—ITpwllo.x < Chg|W|ip, Y KeTy, (6.10)
1
[lw—TIT,wllo.r < Chip|W|ip,. Y F €F,. (6.11)

(ii) [127, Sect.1.A.3] let Sé’ be the continuous piecewise linear finite element
subspace of H}(82). Then for any ¢ € HJ($2), there exists a continuous
piecewise linear approximation I¢ € Sé’ such that

[l — Indllo.x < Chilplipy Y K €Ty, (6.12)
Bille — Lipllox < ChcllB3Vollon, YKET,  (613)
16— Lillor < ChElglin, ¥ F € F, (6.14)
B2l — Iipllor < CEIB*Vllop, VFeF. (615

6.2.2 An Upper Bound of A Posterior Error Estimator

Before presenting the error estimate, we need to introduce some notations:

OK pe = X ppe K pbe PRy ke Fe R,

oF F
Om Qm Qm Qm

[0 Z—
Ay =
where o, = min{o;, o, }. Furthermore, we define the element residuals

RK(llh) = f—,Bllh in K € Th,
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and the jump residuals: for any F € Fy,
Jri(wy) = —[a(V xw,) xn]p and Jra(w,) = [(f— Buy) - n]r.

For simplicity, in the rest of this section, we write

[sm)]r = gmF)|k, + gnr)|k,
with g(n) being either «(V x u,) x n or (f — Buy) - n, and K; and K, are the

two neighboring elements sharing the face F* with unit outward normal vector ng.
Furthermore, without confusion, we often use the short notation

Ry = Rg(w), Jri =Jri(uy) and Jro = Jp2(uy).

Denote the solution error e = u—uy. Below we will bound the energy norm ||e||, =
v a(e,e) from above and below by the local error indicators

MK =mx+ Y. Mmetmxt+ D, Mp (616
FCOK,FEF, FCOK,FEF,

where
o 1/2 —1/2
nx = ALllhgag PRelR g 0t = %R 0y I p R g
—1/2 1/2 ,—1/2
% x = max(1, AR B P divel2 . n3p = max(1, ARO[ B 2T el 2 5.

The upper bound of the error u — uy, is given below.

Theorem 6.1.
lu— w7 < Cup Y (KD, (6.17)

KeT,

where the constant C,, > 0 depends only on the shape regularity of the mesh.

Proof. It is easy to see that the error e € Hy(curl; §2) satisfies the error equation
a(e,v) =r(v) Vve Hyurl; £2), (6.18)
where the residual
r(v)y = (f—-pu,,v)— (@ Vxu,Vxv) Vve Hy(curl; 2).
Using (6.4), we have the Galerkin orthogonality relation

a(e,vy)) =r(vy)) =0 Vv, eV (6.19)
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Using the orthogonal decomposition (6.5) in the error equation (6.18), we have
llell2 = r(e) = r(e®) + r(e"), (6.20)

where e+ € HOJ- (curl; £2) and €° € H)(curl; £2). Then by the decomposition (6.8),
we have
ret) = r(w) +r(Ve), 6.21)

where w € Ho(curl; £2) N (H'(£2))? and ¢ € H}(£2).
The proof is completed by combining the estimates of r(w), 7(V¢) and r(e”)
proved in Lemmas 6.5-6.7 shown below. O

Lemma 6.5.

rw) <COY_ma+ Y ne) et

KET) FEF,

Proof. By the Galerkin orthogonality (6.19), we have
r(w) =r(w—IIw) = (f— Buy, w—IT)w) — (@V xu,, V x (W —IT;w)).
Then using integration by parts and the property V x (o« V x u;,) = 0, we obtain

r(w) = Z (f—Buy, — V x (aV xup),w—ITw) — Z ([aV xup xn]p,w—ITw)F

KeT), FeF,
= Y Rg.w—ILw) + Y (Jr.w—IwW)F
KeT), FeF,
< 3 IRklloxlw—Mwllox + Y [13F1llo.r 1w — Tywllo.r
KeTy FeF,
< CIOY. R IR IR O 2wlh + (> hellIeR #) 2wl
KEeTy, FeF,
=C(Y. mx+ Y. mp) a2V et
KEeT;, FEF,

which concludes the proof. In the above, we used the approximation prop-
erty (6.10) and (6.11), and the estimate (6.9). O

Lemma 6.6.

r(V) <C(Y_ mx+ Y mp) Pl

KeTy, FeF,
Proof. Tt is known that (cf. (2.6) of [72]):
V9N HY (curl; 2) = VSE, (6.22)

which implies that V¢, belongs to V2 for any ¢, € Sé’.
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By the Galerkin orthogonality (6.19), integration by parts and the fact that
div(Buy) = 0 on each element K, we have

r(V$) = r(V(p — ye)) = (E— Puy. V(p — IT9))
= > (div(Buy) —divE.¢ — )k + Y ([f— puy -nlp.¢ — ITh) F
KeT), FeF,
= Y (~divk g — M)k + Y Uk — M) r
KEeTy, FeF,
< > lldivelloklle — Tudllox + Y I1IRllo.rlle — Mudllo.r
KEeTy, FeF,
< CICY W lldvER )2 1l + (S hellTRl3 )7 1]
KeTy, FEeF,
< CICY WylldivelR )2 e llo + (> hellde 3 )2 et o]
KeT), FeF,

1 1 1 1
< CIY. ARk B aviR  + > AR Nh 2B Iral3 )2 a2V x ety

KeT, FeF,
2 2 it 1
<COY. nix+ Y. mp)llezV xet,
KEeTy, FeF,

which concludes the proof. Here we used the approximation property (6.12)—(6.14),
and the estimates (6.9) and (6.7). O

Lemma 6.7.

r@)<CY_mx+ Y mp) B .

KET), FEF,

Proof. By (6.6), we know that there exists some ¥ € H_ (£2) such that e’ = V.
Hence similar to the proof of Lemma 6.6, we have

r(€®) = r(V(y — M)
-1 1 _1 1,1
< COY_ B divEG ¢ + D 117782 Il 5 271182Vl
KEeTy, FeF,
1 1
<c(Y_mx+ Y molBzel,
KeTy FEeF,

which completes the proof. O
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6.2.3 A Lower Bound of A Posterior Error Estimator

To obtain a lower bound of the error, we need to use the bubble function technique
originally introduced by Verfurth [286] for the elliptic problem. We denote bk for
the standard polynomial bubble function on an element K, and b for the standard
polynomial bubble function on an interior element face F', shared by two elements
K and K’. For simplicity, in the following we denote UF = {K, K’} for the
union of elements K and K’. For a tetrahedron K, an exemplary element bubble
function bx =25611_,;, and face bubble function br = 27IT7_ A;, where A; is
the standard basis function in S at vertex x;.
With these notation, we have the following classical estimates.

Lemma 6.8. For any polynomial function v on K, there exists a constant C > 0
independent of v and h such that

1
[1bxvllo.x < ClIvllox, IVllo.x < Cllbgvllo.x. (6.23)
[IV(bew)|lo.x < Ch!IV]lox. (6.24)

On the other hand, for any polynomial function w on F, there exists a constant
C > 0 independent of w and h g such that

1
[wllo.r < Cllbgwllo.F, (6.25)
1
I|Ex(brw)llox < Chillwllor ¥ K € UF, (6.26)
_1
[IVEx(brw)llox < Chp?||wllor VY K € UF, (6.27)

where Ex(bpw) € HO1 (KU f/)°) is an extension of bpw such that Ex(bpw)|r =
bFW.

The same estimates as (6.23)—(6.27) hold true for vector functions. Moreover, for
a vector ploynomial function v on K, there exists a constant C > 0 independent of
v and hg such that

IV x (bxV)|lo.x < Chg'[V]]ox- (6.28)

Similarly, for any vector polynomial function w on F, there exists a constant C > 0
independent of w and h g such that

1
[IVx Ex(brpw)|lox < C]’lF2||W||0,F V K € UF, (6.29)

where Ex(bpw) € H| ((fuf/)°)3 is an extension of bpw such that Ex(brpw)|p =
bFW.
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Proof. The proof of (6.23), (6.25), and (6.26) can be found in [286, Lemma 4.1].
The proof of (6.24) and (6.27) can be obtained from Egs. (2.35) and (2.39) of [4],
respectively. The proof of (6.28) and (6.29) can be obtained by similar arguments as
the proof of (6.24) and (6.27). O

Before deriving the lower bound of the error, let us introduce a few more
notations. Let Rgx be the integral mean of Rx over element K, and divfx be
the integral mean of divfx over element K. Let A, = maxgren,(A%,) and

Afff( = Maxg’epy (A’Ig(of, D).
First, we have the following lower bound for the local error estimator 77 4.

Lemma 6.9.

1 _ 1
Mk < CA%[lle? V x (w—wp)|[§ x + hiBreg' |82 (w—wy)llf«
+h%ag' Rk — Rll2 ¢]. (6.30)

Proof. Using (6.23), the facts that bxRg € H{(£2)*> and V x (¢ V x ;) = 0, and
integration by parts, we have

C|Rkll§x < Rk.bxkRg)k = Rk, bxRg)x + Rg — Rg, bxRg)k
= (f— Bu, — V x (¢ V xw), bgRg)k + (Rg —Rx, bxRx)k
= (@ Vx@—w),Vx(OgRg)x + (Bu—w,), bxgRg)k
+(Rx — Rk, bxRy)k
< Clathy' et ¥ x @ —wpllox + Bl @ —wn)llox
+|IRx — Rgllo.x]l[Rkllo.x

where in the last step we used the standard inverse estimate and (6.23).
Combining the above estimate with the triangle inequality, we obtain

IIRkllo.x < |Rkllo.x + |[Rx —Rkllo.x
1, 1 L1
< Clazhg'|le? V x (w—wp)llox + BZI1B2 (w—wp)llox
+||Rx — Rk /o x]- (6.31)
Recall the definition of n; g, we have

77%,1( = A?(M(“KIHRKH%,K
1 _ 1
< CA%[lle V x (w—w)|[§ x + hxBrag B2 (w—wy)[§ «

+hyox' IRk — Rgl[3 «].

which completes the proof. O
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For the local error estimator '7%, > we have the following lower bound.
Lemma 6.10.

1 _ 1
mp < CALLY eV x@—w)l§x+ D hiBrag'|IB>@—w)l[§«

Kewr Kewr

+ > hyeg'|IRg — Rl ]. (6.32)

Kewr
Proof. Using (6.25), the fact V x (¢ V x u;) = 0, and integration by parts, we have
ClIrllGr < Trbrdr)r = —([a V xwy xn]p, bpJpi)F

Y (Vx(@Vxw)bpJrk — Y (@ V xw, V x (brJr)g

Kewr Kewr
=r(brJr1) — Z Rk, brIr)k
Kewr
= Y @V x@—uy).Vx(brIr)k — (B—u,). brJr)k]
Kewr

— > (Rg.brJr)k

Kewr
L 1
< CLY . aphi'llerV x (w—wp)lloxlbrIrllox
Kewr
o1
+ > BB @ —wp)lloxllbrIrllox + Y [IRklloxl1brIrillok]
Kewr Keop
o1y 11y
< CLY. aphllerV x @—w)llox + Y hxBilIB?(w—w)lox
Kewr Kewr

1 _
+ Z hi| IRk — Rkllo.k]l[IFilloF],

Kewr

where in the above derivation we used the standard inverse estimate, estimates (6.31)
and (6.27).
Hence by the definion of 7; r, we obtain

2 1 2
nr = Avhrag [[Jrillor

1 _ 1
< CAGL Y Nl Vx—w)5x+ D hiBrag'[1B2 (@ —w)l[f«

Kewr Kewr

+ ) W IRk — Rg|ff ],

Kewr

which concludes the proof. O
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For the local error estimator n% x» we have the following lower bound.

Lemma 6.11.
1 11T e .
% x < Cmax(AR DB (w— w3 ¢ + h%Br|divx — dive][2 ].

Proof. Similar to the proof of (6.31), by using the facts that
div(Buy) = 0 and divf = div(Bu),
we easily have
C||divf|[§ x < (divfx, bxdivex)g
= (div(f — Buy,), brdivfx) k + (divfx — divf, brdivex)k
= —(B(u—wy,), V(bgdivfg)) x + (divfx — divf, bxdivEg)
<C [ﬂéh}l ||,3% (u—w,)||ox + ||divEx — divf||o x]|[|divEx]|o.x.

which, along with the triangle inequality, leads to
. 1 1 T .
l1divtlo.x < CIBxhE 1B w—wn)llo.x + [[divex — divel]o].
Recall the definition of 73 ., we obtain

a 1 AT .
.k < Cmax(AR DB (w—wp)| 3 ¢ + hkBx|IdivEx — divi]]3 .

which concludes the proof. O

Finally, we can prove the following lower bound for the local error estima-
tor 73 5.

Lemma 6.12.
o 1 — . -
Br < Cmax(AF DY (1B —w) R + > hypxdive — divEx|[3 1.
Kewr Keop

(6.33)

Proof. Applying the extension operator Ex to the jump J£,, we obtain

ClrllGr < Ur.brEx(Jr2))r = ((E— Bup) -nlp.br Ex(Jp2))F
= (- Bw,, VOOrEx(JF2)))or + (div(f — Buy), br Ex(JF2))wp
= (BE—w,), VbrEx(Jr2))wr + (divE, br Ex(JF2)) oy

1 _1 1
< LY BIRZ B E—wdllox + 3 hilldivllo.x]lITeallor,

Kewr Kewr
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where we used (6.26). Using the estimate of divf, we have

1 _1 1 -
Weallor < CIY. Bihi? 1B E—wdllox + 3 hlldive— divExlo.x].

Kewr Kewr

from which and the definition of 73  we obtain

03 = max(AS DA BT ka2

1 — . s
< Cmax(AF DY (1B —w)lR x + Y Ak By ||divE — div][3 ).
Kewr Keop
which completes the proof. O

Combining Lemmas 6.9-6.12, we obtain the following lower bound of a
posterior error estimator.

Theorem 6.2.

1
D n(K) < Crow Y 1A 02V x (w— w3,

KeTy KeT,

_ 1
+A% Y Wk Brrag! B2 (w— w3

K ewg

1 _ —
+ALC Y BT @— w5 g + A% Y Mo IR — R[5 40
K cewg K’ ewg

AP ST B B divE — divE |} ).

K
K ewg

6.2.4 Zienkiewicz-Zhu Error Estimator

Another simple and effective posterior error estimator is the so-called Zienkiewicz-
Zhu (ZZ) estimator introduced by Zienkiewicz and Zhu [309] and later improved by
many researchers (cf. [172,296, 298] and references cited therein). The basic idea
is to use some post-processing procedure to compute an improved gradient of the
numerical solution first, then use the difference between this recovered gradient and
the original gradient for the error estimator. In practical implementation, a gradient
(or flux) is often computed, hence it is cheap to implement the ZZ error estimator.
Moreover, the estimator has been proved to be very robust for a variety of problems,
and has been quite popular. In this section, we present a nice Zienkiewicz-Zhu error
estimator obtained by Nicaise [224] for the Maxwell’s equations (6.1) and (6.2).
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We denote ./ the set of all (interior or boundary) nodes of T}, wyx the union of
all elements sharing node x, and the jump of a function v across a face F' as:

(vl = EETO(V(Y +enp) —v(y—eng)), yeEF,

where nr is the unit outward vector to F'.

Before we define a ZZ type recovered operator, let us first recall the barycentric
coordinate Ay at any node x defined in Chap.?2, i.e., A is a continuous piecewise
linear function on 7} such that

Ax(y) =6y, Vyet,

where 8,y = 1 if x =y, and 0 otherwise. Moreover, let us denote W), the space of
piecewise linear vector fields on 7, and V;, = W), N C($2, R).

With the above notation, a ZZ type recovered operator Rzz : W), — V), can be
defined by [224]: v;, — Y. , (RzzV;)(X)Ax, Where

(Rzzvi)(X) = D pxxvalk(®), x €4, (6.34)

Kewy

where pgx>0 are the weights, which can be freely chosen such that
> kew, Mkx = 1. Furthermore, the local and global ZZ estimators are defined as:

[|Rzzu; —wy|[§ ¢ + ||Rzz (curlyuy) — curlyuy, || &

2
Nz.x

7722 = Z 7722,1(7

KeT),

where curly, is calculated elementwisely.

Nicaise [224] proved that the above defined ZZ estimator is equivalent to a
residual type error estimator. Furthermore, both lower and upper bounds for the
ZZ estimators are obtained.

Theorem 6.3. For problem (6.1) and (6.2), the error u—uy, is bounded locally from
below and globally from above:

nzx < Cllle =Wl yeurtog + 2 Ex7l;

K’'Cwg

o= wpll ycurt.o) = Clnz + ne + €1

where

tx = hillrk — Rillox. & =D &x. my= Y hxllrgl«-

KeTy, KeTy,
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Here R is the exact residual defined by
Rx = f = (Vx(aV xuy) + pu,) VKEeT,,

and r is the corresponding approximated residual.

The proof of Theorem 6.3 is quite technical, interested readers can consult the
original paper [224, Theorem 3.9].

6.3 A Posteriori Error Estimator for Cold Plasma Model

In this section, we develop a posteriori error estimator for a semi-discrete DG
scheme used to solve the cold plasma model discussed in Sect. 4.2.2. For simplicity,
we assume that §2 is partitioned into disjoint tetrahedral elements { K} such that
2= ker, K. Hence the according finite element space is given by

Vi ={ve (L22))*: vlx e (PI(K))>, KeTy}, 1 >1, (6.35)

Note that all results below hold true for a mesh of affine hexahedral elements, in
which case on each element K, v|g is a polynomial of degree at most / in each
variable.

To simplify the presentation, we assume that all physical parameters in the
governing equation (4.5) are one (i.e., C, = v = w, = 1) and adding a source term
f to the right hand side of (4.5), in which case the governing equation is simplified as:

E,+VxVXE+E-JE) =H{, (6.36)

where the polarization current density J is

t
JE)=J(x.1;E) = / e UTIE(x, 5)ds. (6.37)

0

We can form a semi-discrete DG scheme for (6.36): For any t € (0,7T), find
E’(-,t) € V}, such that

(B ¢) + an(E".¢) — J(E").¢) = (£.4). ¥ ¢ €V, (6.38)
subject to the initial conditions

E'|,=o = ILEy, E!\,— = ILE,, (6.39)
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where [T, denotes the standard L,-projection onto V;,. Moreover, the bilinear form
ay is defined on Vj, x Vj, as

ap(v) =y /K(vXu.vvaru-v)dx— > /F[[u]]T-{{va}}dA

KEeT;, FeF,
_ Fg};h /F[[V]]T -{{V xu}}dA + Fg};h /F a[[u]]7 - [[V]]rdA.

Here [[v]] and {{v}} are the standard notation for the tangential jumps and averages
of v across interior faces defined in Sect. 4.2.2. Finally, a is a penalty function, which
is defined on each face F € Fj, as:

alF = yh_lv
where #|r = min{h g+, hgx-} for an interior face F = KT NJK~, and h|r = hg
for a boundary face F' = dK N d2. The penalty parameter y is a positive constant.

Following Sect. 4.2.2, we denote the space V(h) = Hy(curl; £2) 4+ V), and define
the DG energy norm by

VI = 1IVll5.e + D IV x VIG5, + D lla [Vl ][5 5
KeT), FeF,

In order to carry out the posteriori analysis, we introduce an auxiliary bilinear form
ap on V(h) x V(h) defined as

an(u,v) = Z/K(wava—i-u'v)dx— ZLg(u)-(va)dx

KeTi KeT,,
_ KZE:TII/KX(V) -(Vxuw)dx + FGZFII/Fa[[u]]T (Iv]lrdA,

where the lifting operator .2 (v) € V,, for any v € V(h) is defined by

/Q ZL(v)-wdx =y /F [Vll7 - {{w}}dA ¥ weV,, (6.40)

FeF,

from which it is easy to see that the lifting operator .Z’(v) can be bounded as follows
[148]:
- 1
IZMR g <™ Ci Y [l [¥Ir| - (6.41)

FeF,

In the rest two subsections, we present detailed derivation of upper and lower
bounds of the posteriori error estimator.
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6.3.1 Upper Bound of the Posteriori Error Estimator

One of the main tools used in the posteriori error estimate for DG methods is to
find a conforming finite element function close to the discontinuous one. For this
purpose, we define the conforming finite element space

V¢ =V, N Hy(curl; 2), (6.42)

i.e., Vj is the second family of Nédé€lec element [223]. Moreover, we have the
following approximation property [148].

Lemma 6.13. For any V" € V), there exists a conforming approximation V]Cl €V,

such that
h o2 - h 2
SNV VDB k< Capp Y BF V71 5
KEeT, FeF,
h ) h 2
(V' = v:llo.0 < Capp Z hellv' 7115, F s
FeFy,
and

- 1
IV = VeIl < Qo' Capp + 1) Y a2 [V TI7 115,
FeF,
where the constant C,p, > 0 depends only on the shape regularity of the mesh and
the approximation order | in space Vy,.

Before we state the posteriori error estimator, let us introduce some local error
indicators. Let f;, € V), be some approximation of f, and

'k, = hxllfs —El, —V x V x E" —E" + JEM)||? .

which measures the residual of the approximated governing Maxwell’s equa-
tions (6.36).
We denote

1
T =5 2 helllV < ENrll ¢
Fedk\I'

for the face residual about the jump of V x E".
To measure the tangential jumps of the approximate solution E”, we denote

1 1
T =5 2 BNl

FEIK\I
Noting that V - V x (V x E") = 0, hence

o = BV - (6 — K, — B + JEDIE ¢
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measures the error in the divergence of the governing Maxwell’s equations (6.36).
Furthermore, we denote

1
Mo =5 2. hxlllits —El —E" + JEYNIE
Fedk\I'

for measuring the normal jump of f, — E!. — E" 4 J(E") over the interior faces.
Similarly, we can define the following local estimators:

M, = hicl|(8 — Ej, =V x V < E" —E" + JE"), [[{ ¢

1
M =5 2 helllV < EDr (G p

Fedk\I'
1 1

My =5 2 N IE NI,
Fedk\I'

My = WllV - (6 — Ef, —E" + JE)|[f &

1
My =5 o helll@ —Ef —E + JE)N G 5.
Fedk\I'

Theorem 6.4. Let E be the solution of (6.36) and E" be the DG solution of (6.38)
With Y > Ypin. Then the following estimation holds:
IE—E"|[3(0) + [|(E—E"),|[;(0)
< C[||E - E"[[}(0) + ||(E — E"),|[}(0)]
t
+C/O > he(IELIG £ + NEIG £ + EM1G pdr

FeF,

+C " e [EM I 11 £ () + Nl [ 113 £ ()
FEeF,

+lla2 [EM)7 112 (0) + [a [EM]r |12 7 (0)]

+CIIE=TallG o (1) + D (ke + M7 + M + My + M) ()]
KeTy

FCIE =113 000 + D g + NF + Mo + Moy + M) O)]
KeTy

t
2 2 2 2 2 2
O [ U G B 408+ + 1) + (1A= Il

0 ke,
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Proof. Denote w = E — E!' € Hy(curl; £2), where E" is the conforming
approximation of E”. Then for any ¢ € Ho(curl; £2), we have
(Wi, §) +an(w.¢) = (E—E" + E' ~E!);.¢) + an(E~E" + E' —El.¢)
= (Ex — E}.¢) + an(E.¢) — ay(E". ¢)
+((E" —El)y. ¢) + an(E' —E]. ¢). (6.43)
Using the fact that @, (u,v) = [,(V xu-V xv+u-v)dx on Hy(curl; £2) x

Hy(curl; §2), we can write the weak formulation of (6.36) as: Find E € Hy(curl; §2)
such that

(Eu.¢) + an(E.¢) — (J(E),$) = (£.¢) V ¢ € Ho(curl; £2). (6.44)

Using the fact that @, = aj; on V, x Vj,, we can rewrite the semi-discrete
scheme (6.38) as

(EL ¢n) + an(E" ¢p) — JE"). 1) = (£, d1). Y ¢ € Vi (6.45)

From (6.44) and (6.45), we have

(Ex —E! ¢) + an(E, ¢) —an(E", ¢)
= (f+ J(E) —E!, ¢) — an(E", ¢y) — an(E", ¢ — én)
= (f+JE") —EL ¢ —¢) + TE—-E"), ¢) —anE", ¢ — pn),

substituting which into (6.43), we obtain

(Wi, @) + an(w,¢) = (E+ JE") —E!. ¢ — ¢) + J(w + E! —E"), ¢)
—an(E" ¢ — gn) + (E" —EM)y, ¢) + an(E" —E! ¢). (6.46)

Choosing ¢ = w, in (6.46), then integrating both sides from O to ¢, and
multiplying both sides by 2, we obtain

5
w17 + W DI < [IWO)I7 + W O[5+ Y Erri. (6:47)

i=1

With careful estimates of all Err;,i = 1,---,5 (cf. [182]), we have
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w17 + 1w (0117

t
< C(|IwO)[Z + [[w: O)|I}) + C [0 (IWOIIE + 1w (0)]]7)dt

t
+C [0 > he(IEL 1 F + NEM IS + IEM) 15 f)dt
FeF,

C
+lwOI; + 5 2 la?E I p+C Y lla? [E" N7 11 »
FeF, FeF,

C
+ 82l IWO)1Z,r + gmf—fhné,g(r) + 3 (kg + M7y + 07 + 1Dy + M) (O]
KeT)

C
+ 83/ 1w(0)|12,,; + gmf—fhné,g(m + 3 (kg + 17 + 05 + 0Dy + Ny ) O]
- KeTy

t
€ [ UX Oy 0By 2y iy )+ €= Bl lar (6.48)
KeTy

By the definition of || - ||, and Lemma 6.13, we easily have

1
NE —EHOIZ < C > llaz (BB
FeFy,

and
1
B! —E!, @)} < C E a2 (BN 115 -
FeF,

which, along with (6.48), the triangle inequality, and the Gronwall inequality
(choosing §; and §, small enough), concludes the proof. O

6.3.2 Lower Bound of the Local Error Estimator

Theorem 6.5. Let E be the solution of (6.36) and E" be the DG solution of (6.38)
with Yy > Ymin. Then the following local bounds hold:

t
) nre < ClglIE —ENllox + hllE—EMlo + g /0 IIE — E|o.x (s)ds

+hi it — fllox + IV x (E—E"]|ox],

(i) nre <C Y. [hkllE—EMyllox + hgllE—E"[ox
KeUF

t
e /0 IE" — Ellox (5)ds + hilIfs — Fllo.x + 1V x (B — B)lJo.c].
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1
(i) npg < C(lfy —fllox + I[(E—E", llox + |[E—E"|ox +/0 [[E" — Ello.k (s)ds).

@) nve <C Y (I —fllox + |IE—E" ok
KeUF

t
HIE= Bl + [ 1" = Ell(5)ds)
Proof. To give readers some ideas about how to prove these lower bounds, below

we just show the proofs of (i) and (iv). Proofs of the rest can be found in the original
paper [182].

(i) Letv, =f, —E! —V xV xE"—E" + J(E"), and v;, = bgv),.
Using the governing equation (6.36), we have
||b,§vh||g_,< = / (f, —E" —V x V x E" —E" + J(E")) - v, dx
K
= /[(E—Eh)u +VXxVx(E—-E"Y+ E—-E")—JE—-E"] vydx
K
+/(fh —f) - vydx
K
= / [(E—E"), + (E—E") = JE—E") + (£ — )] - v,dx
K
+/ (V x (E—E")-(V xv)dx,
K

where in the last step we used integration by parts and the fact that v, = 0 on
K.
Then by Lemma 6.8, we have

t

Ivillo.x < CIE—E"llox + ||E—E"Jox + / |[E — E"|[o.x (5)ds
0
+1£, — fllo.x + hg' IV x (B —E")||ox],

which leads to

t
nre < ClAxIIE —ENyllox + hicllE — EMlox + hx / IIE — E"o.x(s)ds
0
+hi |t — fllox + ||V x (E—E")ox],

which completes the proof of (i).

(iv) Letvy, = [[f, — El —E" + J(E")]]y, and vj, = brv,. Using the facts that
[[f—E,;, —E+J(E)|]y = 0on interior facesand V- (f—E,, —E + J(E)) = 0
in K, we have
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1
bEvlR = /F [y — B, — B!+ JEN)]]y - vpds

- / ([f, —f+ (E—E",, + E—E" + JEE" —E)]]y - vpds
F

> / V- (f, —El —E" + JE")vydx
keur 'K

+ Z /(fl1_f+(E_Eh)tt+E—Eh+J(Eh—E))'vadx
keur 'K

IA

C > ' npglivsllox + Y [lIfs —fllo.x + [1(E—E")llo.x
KeUF KeUF

t
HIE=E ok + [ 11"~ Bl 0)ds) 9%l
Using Lemma 6.4 and the estimate (iii), we have

1
NNg = hfv||Vh||o,F

<C Y oy + s —ftllox + [IE—ENllox

KeUF

t
HIE—EMlo + /0 |IE” — El|o.x (5)ds)

t
< C Y (i —fllox + IE—E" llox + [IE—E"||ox +/0 |[E" —Ello.x (s)ds).

KeUF

which concludes the proof of (iv). |



Chapter 7
A Matlab Edge Element Code for Metamaterials

In this chapter, we demonstrate the practical implementation of a mixed finite
element method (FEM) for a 2-D Drude metamaterial model (5.1)—(5.4).

Let us recall that the basic procedures of using FEM to solve a partial differential
equation (PDE):

1. Discretize the computational domain into finite elements;

2. Rewrite the PDE in a weak formulation, then choose proper finite element spaces
and form the finite element scheme from the weak formulation;

. Calculate those element matrices on each element;

. Assemble element matrices to form a global linear system;

. Implement the boundary conditions and solve the linear system;

. Postprocess the numerical solution.

AN N B~ W

Compared to many books on finite element programming [21,62, 158,240, 252],
there are only several books devoted to Maxwell’s equations [42,97,98, 141, 162,
267]. To our best knowledge, no existing book provides complete source codes
for solving time-domain Maxwell’s equations using edge elements. Hence, in this
chapter, we will present implementation details on using edge elements to solve the
Drude metamaterial model (5.1)—(5.4). More specifically, in Sect.7.1, we present
a simple grid-generation algorithm and its implementation. Section 7.2 formulates
the finite element scheme for the Drude model (5.1)—(5.4). In Sect. 7.3, we discuss
how to calculate those element matrices involved. Then in Sect. 7.4 we discuss the
finite element assembly procedure and how to implement the Dirichlet boundary
condition. Since edge elements do not yield numerical solutions at mesh nodes
automatically, in Sect. 7.5 we present a postprocessing step to retrieve the numerical
solutions at element centers. Finally, in Sect. 7.6 we present an example problem to
show how our algorithm gets implemented in MATLAB. Detailed MATLAB source
codes with many comments are provided. We summarize this chapter in Sect. 7.7.

J. Li and Y. Huang, Time-Domain Finite Element Methods for Maxwell’s Equations 195
in Metamaterials, Springer Series in Computational Mathematics 43,
DOI 10.1007/978-3-642-33789-5_7, © Springer-Verlag Berlin Heidelberg 2013
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7.1 Mesh Generation

For simplicity, we assume that the physical domain is a rectangle 2 =
[lowx, highx] x [lowy, highy], which is subdivided into nelex x neley uniform
rectangular elements. Here nelex and neley denote the numbers of elements in the
x and y directions, respectively. A simple MATLAB code below accomplishes this
task, where the x and y coordinates of all nodes are stored in the first and second
rows of array no2xy(1: 2,1 : np), respectively, where np denotes the total number
of points in the mesh.

dx= (highx-lowx) /nelex; dy=(highy-lowy)/neley;

nx = nelex+1l; ny = neley+1l;
np = (nelex+1l)* (neley+1l); % total # of grid points
no2xy = zeros(2,np) ;
for j=1:ny
for i=1l:nx
ipt=nx*(j-1)+1i;
no2xy (1l,ipt)=dx*(i-1) ;
no2xy (2, ipt) =dy* (j-1) ;
end
end

Similar to the classical nodal based finite element method, we need to build
up a connectivity matrix e/2no(i,j) to describe the relation between local
nodes and global nodes. For the lowest-order rectangular edge element,
el2no(i, j) denotes the global label of the i-th node of the j-th element, where
i=1,2,3,4,j=1,--- ,numel, and numel denotes the total number of elements.
For consistency, the four nodes of each element are ordered counterclockwise. This
task is achieved by the following MATLAB code.

numel=(nelex) x (neley); % total number of elements
el2no=zeros (4,numel) ;

idx=1;
for i=l:neley
for j=l:nelex
el2no(:,idx)=[j+(i-1)*nx; j+(i-1)*nx+1; \ldots
j4nx*xi+1; j+nxxi];
idx = idx+1;
end
end

Since unknowns in edge element space are associated with edges in the mesh,
we need to number the edges and associate an orientation direction with each edge.
To do this, we assume that each edge is defined by its start and end points, and each
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edge is assigned a global edge number. This task can be done efficiently based on
a sorting technique originally proposed by Jin [162, p. 332] and implemented for
triangular edge elements in MATLAB [42, p. 125]. Below is our implementation to
create an array e/2ed (i, j), which stores the i-th edge of the j-th element, where
i=1,---,4,and j = 1,--- ,numel.

[

% the total number of edges including boundary edges
numed=nelexx* (ny) +neley=* (nx) ;
for i=1:numel
for j=1:4
if (3==1 | j==2 | j==3)
edges ((1i-1)*4+j,:)=[el2no(j,1i) el2no(j+1,1)];
else
edges ((1i-1)*4+j,:)=[el2no(j,1i) el2no(1l,i)];
end
end
end

edges=sort (edges, 2) ;
[ed2no, trash,el2ed] =unique (edges, 'rows’) ;
el2ed=reshape (el2ed, 4,numel) ;

The complete MATLAB source code create_mesh.m is shown below:

function create mesh

globals2D;
% give the rectangle info

lowx=0; highx=1.0; lowy=0; highy=1.0;
nelex=20; neley=20;

dx= (highx-lowx) /nelex; dy=(highy-lowy) /neley;

% generate a rectangular mesh

o

nx = nelex+1l; % number of points in the x direction

ny = neley+1l; % number of points in the y direction
np = nx*ny; % total number of grid points

no2xy = zeros(2,np) ;

for j=1l:ny

for i=1:nx
ipt=nx*(j-1)+1i;
no2xy (1, ipt) =dx* (i-1) ; no2xy (2, ipt) =dy* (j-1) ;
end
end

o

numel= (nelex) * (neley) ; % the number of total elements

% 4 nodes (counterclockwise) for each element!

el2no=zeros (4,numel) ;

idx=1;

for i=1:neley % number of columns to go through
for j=l:nelex
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el2no(:,idx)=[]j+(i-1) *nx; J+(1-1)*nx+1;
Jnx*i+1l; j+nxxil;
idx = idx+1;
end
end
% the total number of edges including boundary edges
numed=nelexx* (ny) +neleyx (nx) ;
for i=1:numel
for j=1:4 % for each element in each column
if (j==1 | j==2 | j==3)
edges ((i-1)*4+7j,:)=[el2no(j,i) el2no(j+1,1i)];
else
edges ((i-1)*4+j,:)=[el2no(j,i) el2no(1l,i)];
end
end
end
edges=sort (edges, 2) ;
[ed2no, trash,el2ed] =unique (edges, 'rows') ;
el2ed=reshape (el2ed, 4,numel) ;

o°

9000000000000
5660000000000

o°

©000000000000000
$60600000000060000

o°

o
°

o°

)
)

o°

°
3

o\°

000
k]

o\°

00000
k)

o\

% Indicators: 1 for interior edges; 0 for boundary edges.

ed id=zeros(numed, 1) ;

for i=1:numed
vlx = no2xy(l,ed2no(i, 1)
vly = no2xy(2,ed2no(i, 1)
v2x = no2xy(l,ed2no(i,2)
v2y = no2xy(2,ed2no(i,2)

7

’ 7

7

)
)i
)
)

if (vlix==lowx & v2x==lowx) | (vlx==highx & v2x==highx) |...
(vliy==lowy & v2y==lowy) | (vly==highy & v2y==highy)
ed_id(i)=1;
end
end
eint = find(ed id == 0); % get labels for all interior edges
iecnt = length(eint) ; % total number of interior edges

o\

compare reference element edge directions vs global
edge directions to get the orientations for all edges

o\°

% 3

% R

$ 4 v T2

5 ----- >-----

% 1

edori = ones(numel,4);

for i=1:numel

% edori(i,:)=[1 1 -1 -1];
for j=1:4

edn = el2ed(j,1i);
nl=ed2no (edn,1); n2=ed2no(edn,2) ;
if j < 4
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ml=el2no(j,1); m2=el2no(j+1,1);
else
ml=el2no(j,1i); m2=el2no(1,1i);
end
if ml > m2
edori(i,j)=-1;
end
end
end
return

7.2 The Finite Element Scheme

For the non-dimensionalized Drude model derived in Sect. 4.4 with added source
terms f and g, we can obtain its weak formulation: For any ¢ € (0, 7], find the
solutions E € Hy(curl; 2), J € H(curl; ), H and K € L*(£2) such that

(E.¢)-H.Vx9)+J.¢)=(F¢) V¢cHul ),  (7.1)

(H,¥) + (VXE )+ (K, ¢) = (g.¥), V¥ eL¥(R), (7.2)
J.$)+ I.(J.¢) —2(E.$) =0, V¢ e H(curl; 2), (7.3)
(Ki. W) + Tu(K,¥) — X (H ) =0, V¢ e LX(£2), (7.4)

subject to the perfect conducting boundary condition (3.59) and initial conditions
(3.60) and (3.61).

To construct a finite element scheme for (7.1)-(7.4), we first discretize the
physical domain £2 into rectangular elements K € Tj. On this mesh 7},, we construct
the lowest-order Raviart-Thomas-Nédélec finite element spaces:

Uy = {uy € L*(2) : wnlx € Qoo. ¥ K € Ti}, (7.5)
Vi ={v, € H(curl; 2) : vplx € Qo1 x Q1. VY K €T} (7.6)
To take care of the perfect conducting boundary condition (3.59), we introduce a

subspace of V;;:
Vz ={v,eV,: v, xn=0 ondf2}.

Similar to (5.16)—(5.19), we can formulate a Crank-Nicolson mixed finite ele-
ment scheme for solving (7.1)~(7.4): For k > 1, find Ef € V. J} € V,,, HF, KF €
Uy, such that

(SIEks ¢h) - (ﬁ:’ V x ¢h) + (j:’ ¢h) = (tk_%v ¢h)’ A ¢h S Vgs (77)

G HE ) + (V< By, ) + (K vn) = (€52, 90), Y Y € Uy, (7.8)
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(StJis ah) + Fe(j:s ah) - wg(E:s ah) = Ov v ¢7h € th (79)

S KK Un) + DBy W) — 02 (H o d) =0, Y i, € Uy, (7.10)
subject to the initial approximations

E)(x) = Eo(x).  H;/(x) = PyHo(x). (7.11)

(%) = M Jo(x),  KJ(x) = PyKo(x). (7.12)

As usual, we denote P, for the standard L?($2)-projection operator onto Uy, and
IT;, for the Nédélec interpolation operator.

In practical implementation, we first solve (7.9) and (7.10) for J],j and K ,]f :

2—1l,
k ¢ rk—1 k k—1
= Ef + EX 7.13
J; v + 2+ F( + ). (7.13)
2—tl, ., 2 _
Kf = =1 4 —(H,, + HfY (7.14)

2+, " 2+ 1l
then substituting (7.13) and (7.14) into (7.7) and (7.8), respectively, we obtain

202

@) (1+ m)( he®n) — <H,1‘,Vx¢h)
2.2
= (1- %)(Bﬁ“w +SHT LV gy
5 F(Jﬁ L)+ T ),
N Tzwz .
(i) U"‘W)(Hhﬂ/fh)"‘ (VXEJM/fh)
2
= (1- 2(2’+—‘“F))( L) = (VB )
2 1
—#(K;f_lv i) + (g2, ).

We can simply rewrite the above system as:
AEF — BHF =1, (7.15)
B'EF + CHF = g, (7.16)

where A, B and C represent the corresponding coefficient matrices. Here B’ denote
the transpose of B. Solving for H* from (7.16), then substituting it into (7.15), we
obtain
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H=C'(g— B'E"), EF=(A+BC'B)'(t+ BC'g). (7.17)

In summary, the algorithm can be implemented as follows: At each time step, we
first solve for E} from (7.17), then H}; and finally update J§ and K¥ using (7.13)
and (7.14), respectively.

7.3 Calculation of Element Matrices

On arectangle K = [x,, Xp] X [Va, V5], We use a scaled edge element basis functions
for the space Vj:

. Y=y R 0 . Ya=y N 0
Nl — Yo=Ya | N2 — x—x, , N3 = Yb—Ya s N4 =\ x—x |-
0 Xp—Xq 0 *b—Xa

where the edges are oriented counterclockwisely, starting from the bottom edge.

In (7.15), the matrix A is really a multiple of a global mass matrix matM =
(N;,N;), while B is a multiple of matrix matBM = (1,V x N;). The matrix C
in (7.16) is just a diagonal matrix, whose elements are the areas of all elements.
Matrices matM and mat BM can be constructed from the corresponding matrices
on each element. These element matrices can be obtained directly by the following
lemmas.

Lemma 7.1. The mass matrix M* = (M) = (th fyyub N; -N;dxdy) is given by

Xa

2 0-10

M¢ = (xp — Xa)(Yp = Ya) 0 2 0 -1
6 -1 0 2 0

0 -10 2

Proof. It is easy to see that M ¢ is symmetric, and M{, = M3, = M3, = 0.
Furthermore, we have

Xp PV —y\2 1
M¢ = / / (yb 4 ) dxdy = =(xp — x) (Vb — Ya),
Xa Ya yb - y“ 3

P (yp = 3)(Ya = ) -1
Mi; = 0 Z IR V) dxdy = —(xh — Xa) (b — Ya),
B /xa /Ya (Y — ya)? Y 6 (xp YVb = Ya)

and

(x — x, —1
Mze4 = / / ()C )C )(x b)dXdy = ?(Xb _xu)(yb _yu)7
hz

a (xp — x4)?

which completes the proof. O
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Lemma 7.2. The corresponding element curl matrix B = (Bj) = (f;;h fyyuh V x
N;dxdy) is given by

B® = [Xp — X4 Yo — Ya Xb — Xa Yb — Yal-
Proof. Note that

Vb aN(Z) N( D

Bf=/ /(

yl,l
b

/ / dxdy—xb—xa
¥

a Yb —

)dxdy

Similarly, we can prove the other components. O

7.4 Assembly Process and Boundary Conditions

The global mass matrix matM and curl matrix matBM can be formed by
assembling the contributions from each element matrix. More specifically, we just
need to loop through all the edges of all elements in the mesh to find the global label
for each edge, and put the contribution into the right location in the global matrix.
This is different from the classical nodal-based finite element method, which needs
to loop through all the nodes of all elements in the mesh. We like to remark that
during the assembly process, the orientation of each edge (stored as *1 in array
edori(1: numel,1 : 4)) needs to be considered before each component is added to
the global matrix.

The detailed assembly process for both matB and matBM is realized in the
following code.

for i=1:numel % loop through elements
for j=1:4 % loop through edges
edl = el2ed(j,1i);
matBM(edl,i) = matBM(edl,i) + edori(i,j)*Curl(j);

for k=j:4 % loop through edges
ed2 = el2ed(k,1);
matM(edl,ed2) = matM(edl,ed2) \ldots

+ edori (i, j) *xedori (i, k) *Mref (j,k);
matM(ed2,edl) = matM(edl,ed2) ;
end

end
end
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Since our boundary condition nx E = 0 is a natural boundary condition, we don’t
have to impose it explicitly.

After assembly, we have to solve the system (7.17) for the unknown coefficients
of electric field E. Since the coefficient matrix is symmetric and well conditioned,
we just use the simple direct solver provided by MATLAB. Interested readers can
use more advanced solvers, such as the Generalized Minimal Residual (GRMES)
method, the Bi-Conjugate Gradient (Bi-CG) method, the Bi-Conjugate Gradient
Stabilized (Bi-CGSTAB) method [28], multigrid method and the preconditioner
method [129, 136, 146].

The complete MATLAB source code form_mass_matrix.m, which accomplishes
the construction of the global matrix, is shown below.

function [rhsEF,rhsEE, rhsEJ, rhsEH, rhsHH, rhsHK, rhsHG,HO,K0] =
form mass_matrix (HH, KK,gRHS, f1RHS, £2RHS, Ex, Ey, Jx, Jy)

globals2D;

numel= (nelex) x (neley) ;
one = ones(1,4);

rhsEF=zeros (numed, 1) ; % for (£,N_1i)

rhsEE=zeros (numed, 1) ; % for (EO,N_1i)
rhsEJ=zeros (numed, 1) ; % for (JO,N_1i)
rhsEH=zeros (numed, 1) ; % for (HO,curl N_i)

rhsHH=zeros (numel, 1) ; % for (HO, psi i)
rhsHK=zeros (numel, 1) ; % for (KO, psi_i)
rhsHG=zeros (numel, 1) % for (g, psi i)

o

% store the initial value at each element center

HO = zeros(numel,1);
KO = zeros(numel,1);
matM = sparse (numed,numed); % zero matrix of numedges x numedges

matBM = sparse (numed,numel) ;
area = zeros (numel, 1) ;
for i=1:numel

% coordinates of this element from 1lst node & 3rd node
xae=no2xy (1,el2no(1,i)); xbe=no2xy(1l,el2no(3,1i));

yae=no2xy(2,el2no(1,1)); ybe=no2xy(2,el2no(3,1i));
midpt(i,1) = 0.5% (min(no2xy(1,el2no(:,1)))
+ max (no2xy(l,el2no(:,1))));
midpt(i,2) = 0.5% (min(no2xy(2,el2no(:,1)))
+ max (no2xy(2,el2no(:,1))));
HO (i) = % element center value

HH (midpt (i,1) ,midpt(i,2),0);
KO (i) = KK(midpt(i,1),midpt(i,2),0); % element center value
rhs_g = gRHS (midpt (i,1),midpt(i,2),0.5%dt);

% the coordinates of the four vertex
)=xae; ye(l)=yae;
) =xbe; ye(2)=yae;
xe (3) =xbe; ye(3)=ybe;
) =xae; ye(4)=ybe;
(i) = (ybe-yae)* (xbe-xae) ; % for non-uniform rectangles
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for j=1:4 % loop through edges
edl = el2ed(j,1);

% evaluate the RHS: \int O fRHS % N _j
% we used Gaussian integration: cf. my book p.190!
rhs ef=0; rhs ee=0; rhs ej=0;

for ii=1:2 % loop over gauss points in eta
for jj=1:2 % loop over gauss points in psi
eta = gauss(ii); psi = gauss(jj);
% Q1 function: countcockwise starting at left-low corner
NJ=0.25* (one + psixpsiJd) . (one + etaxetad);

o

% derivatives of shape functions in reference coordinates

NJpsi = 0.25%psiJd.+ (one + etaxetad); % 1lx4 array
NJeta = 0.25xetad.x (one + psixpsid); % 1x4 array

% derivatives of x and y wrt psi and eta

xpsi = NJpsixxe’; ypsi = NJpsixye’;

xeta = NJetaxxe’; yeta = NJetaxye’;

% Jinv = [yeta, -xeta; -ypsi, xpsil; % 2x2 array

jcob = xpsixyeta - xetaxypsi;
xhat=dot (xe,NJ) ; vyhat=dot (ye,NJ) ;

if j==
basl=(ybe-yhat) / (ybe-yae) ;
rhs _ef = rhs_ef + f1RHS (xhat,yhat,0.5+dt)+basl+jcob;
rhs ee = rhs ee + Ex(xhat,yhat,0)+baslxjcob;
rhs_ej = rhs_ej + Jx(xhat,yhat,0) «baslxjcob;
elseif j==2
bas2=(xhat-xae) / (xbe-xae) ;
rhs ef = rhs ef + f2RHS(xhat,yhat,0.5+dt)+bas2+jcob;
rhs_ee = rhs_ee + Ey(xhat,yhat,0)+bas2xjcob;
rhs ej = rhs ej + Jy(xhat,yhat,0)+bas2xjcob;
elseif j==
bas3=- (yhat-yae) / (ybe-yae) ;
rhs ef = rhs_ef + f1RHS (xhat,yhat,0.5+dt)+bas3+jcob;
rhs ee = rhs ee + Ex(xhat,yhat,0)«bas3xjcob;
rhs_ej = rhs_ej + Jx(xhat,yhat,0)«bas3xjcob;
else
bas4=- (xbe-xhat) / (xbe-xae) ;
rhs ef = rhs ef + f2RHS(xhat,yhat,0.5+dt) xbas4+jcob;
rhs_ee = rhs_ee + Ey(xhat,yhat,0) «xbas4xjcob;
rhs ej = rhs ej + Jy(xhat,yhat,0) *bas4xjcob;
end
end
end
% assemble the edge contribution into global rhs vector
rhsEF (edl) =rhsEF (edl) +edori (i, j) »rrhs_ef;
rhsEE (edl) =rhsEE (edl) +edori (i, ]j) xrhs_ee;
rhsEJ (edl) =rhsEJ (edl) +edori (i, J) »rrhs_ej;
rhsEH (edl) = edori(i,j) *HO (i) *Curl(j) ;

matBM(edl,i) = matBM(edl,i) + edori(i,j)*Curl(j);
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for k=j:4
ed2 = el2ed(k,i);
matM(edl,ed2) = matM(edl,ed2)
+ edori (i, j)+edori (i, k)xMref (j,k);
matM(ed2,edl) = matM(edl,ed2) ;
end
end % end of 1lst edge loop
rhsHH (1) =HO (i) rarea (1) ;
rhsHK (1) =K0 (i) rarea (1) ;
rhsHG (1) =rhs_gxarea (i) ;
end

return

By similar techniques, we have to assemble the right hand side vector in each
time step. This task is realized in the driver function Drude_cn.m shown in Sect. 7.6.

7.5 Postprocessing

Once we obtain the unknown coefficients of electric field E, we can use them to
construct the numerical electric field E; at any point, which can be used to compare
with the analytic electric field E for error estimates. This reconstruction part can be
realized in the following code, where the numerical electric field E is calculated at
each element center.

solvec = zeros (numed, 1) ;

% extract the coefficients of E field

solvec (eint)=znew(1l:iecnt) ;

for i=1:numel
% coordinates of this element from 1st & 3rd nodes
xae=no2xy(1l,el2no(1,i)); xbe=no2xy(l,el2no(3,1i));
yae=no2xy(2,el2no(1,1i)); ybe=no2xy(2,el2no(3,1));
% basis functions
basl= (ybe-midpt (i,2))/ (ybe-yae) ;
bas3=- (midpt (1, 2) -yae) / (ybe-yae) ;
bas2=(midpt (i,1) -xae) / (xbe-xae) ;
bas4=- (xbe-midpt (i,1)) / (xbe-xae) ;

$construct the numerical E fields

Ex num(i)=edori(i, 1) *solvec(el2ed(1,1i))+basl + \ldots
edori(i,3)*«solvec(el2ed(3,1)) xbas3;

Ey num(i)=edori (i, 2)*solvec(el2ed(2,1))+bas2 + \ldots
edori(i,4)*solvec(el2ed(4,1)) +xbas4;

end
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Considering that H is a piecewise constant, the numerical magnetic field H can
be directly obtained by the following code.

for i=1:numel
HH num(i) = znew(iecnt+i);
end

Once we have the numerical solutions, we can postprocess the solutions in
various ways. For example, we can plot the electric field E by simple commands
as follows:

figure (1) ;clf(1);

quiver (midpt (:,1)’,midpt(:,2)’,Ex num,Ey num),
titstr=strcat ('Numerical E field at midpoints’);
title(titstr),

axis([lowx highx lowy highyl) ;

Similarly, we can do a surface plot for the scale magnetic field H as shown
below:

figure (4);clf(4);
for j=l:neley
for i=1:nelex
% change 1-D vector into 2-D array
U2d(1i,j)=HH num(nelexx (j-1)+1i);
end
end

surf (1:nelex, 1l:neley, U24d');
titstr=strcat ('Numerical H field’);
title(titstr) ;

xlabel ('X’"); ylabel (’'Y’);

A sample MATLAB code postprocessing.m demonstrating our postprocessing
implementation is given below:

function postprocessing (HH, Ex,Ey, znew, tt,numel)
globals2D;

$plot the numerical field

solvec = zeros (numed, 1) ;

solvec (eint) =znew(1l:iecnt) ; $coefficients of E field

for i=1:numel
% coordinates of this element from 1lst node & 3rd node
xae=no2xy(1l,el2no(1,1i)); =xbe=no2xy(l,el2no(3,1));
yae=no2xy(2,el2no(1l,i)); ybe=no2xy(2,el2no(3,1));
% basis functions: cf plll
basl=(ybe-midpt (i,2))/ (ybe-yae) ;
bas3=- (midpt (i,2) -yae) / (ybe-vyae) ;
bas2=(midpt (i,1) -xae) / (xbe-xae) ;



7.5 Postprocessing

bas4=- (xbe-midpt (i,1)) / (xbe-xae) ;

%$calculate the numerical and exact E fields
Ex num(i)=edori(i, 1) +solvec(el2ed(1,1))+basl +

edori(i,3)xsolvec (3,1)) *bas3;
Ey num(i)=edori (i, 2)+solvec (2,1)) *xbas2 +
edori(i,4)xsolvec (4,1)) *bas4;
Ex ex (i) = Ex(midpt(i,1),midpt(i,2),tt);
Ey ex(i) = Ey(midpt(i,1),midpt(i,2),tt);

o

% calculate the numerical and exact H fields

HH ex (i) = HH(midpt(i,1),midpt(i,2),tt);

HH num(i) = zne
end

figure (1) ;clf (1) ;

w(iecnt+1) ;

quiver (midpt (:,1)’,midpt(:,2)’,Ex num,Ey num),
titstr=strcat ('Numerical E field at midpoints’);

title(titstr),

axis([lowx highx lowy highy]) ;

figure(2);clf(2);

quiver (midpt (:,1)’,midpt(:,2)’,Ex ex,

Ey ex),

titstr=strcat (’Analytical E field at midpoints’) ;

title(titstr),
axis([lowx highx lo

°

timestep=1int?2
figure(3) ;clf

wy highyl) ;

% plot Hz at the last time step

str(nt) ;
(3);

(a scalar)

pcolor ( (reshape (HH num(1l:numel),nelex,neley))’);

hold on;

oe
oe

o°

hold off
shading flat;
% caxis([-1.0
%% axis([1 ie
colorbar;
axis image;
% axis off;

1.01);
1 jel);

line (boxlinex,boxliney, 'Color’,’'w’);

titstr=strcat ('Numerical H field’);

title(titstr)
xlabel ("X’");

figure (4) ;clf
for j=l:neley
for i=1:nel

o

7

ylabel ('Y’");
(4);

ex

% change 1-D vector into 2-D array

U2d(1i,3j)=HH num(nelex=* (j-1)+1i);
H2d(1,]j)=HH ex(nelexx(j-1)+1i)-U2d(i,]J);

Ex2d(1i,]j)=Ex_ex(nelexx (j-1)+1i)-Ex num(nelexx (j-1)+1i);

end
end

207
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surf (1:nelex, 1l:neley, U2d’);
title(titstr);
xlabel ('X’); ylabel('Y");

figure (5) ;clf (5);

surf (1:nelex, 1l:neley, H2d4d');
title(’'H field pointwise error’);
xlabel ('X’"); ylabel(’'Y’);

figure(6) ;clf (6);

surf (1:nelex, 1l:neley, Ex2d’);

title(’Electric component Ex pointwise error’);
xlabel ('X’); ylabel('Y");

$Debug: check the last 4 element solutions
for i=numel-4:numel

display(’ H exact, numer ='),HH ex(i),HH num(i)
display ('Ex exact, numer ='),Ex ex(i),Ex num(i)
end

display ('Number of interior edges, numel, DOF = '),

o

size (eint) ,numel, size (znew)

% calculate the max pointwise error

err Ex=max (abs (Ex num-Ex_ex)),
err Ey=max (abs (Ey num-Ey ex)),
err H=max (abs (HH num-HH ex)),

7.6 Numerical Results

In this section, we use an example to demonstrate our implementation of the
scheme (7.1)—(7.4). To check the convergence rate, we construct the following exact
solutions for the 2-D transverse electrical model (assuming that I3, = I, w, = ,)
on the domain £2 = (0, 1)%:

be(5) = (B
E, sin T x

1
H = —(cosx —cosmy)e " (w2t — T,).
T

The corresponding electric and magnetic currents are

J= (Jx) _ (S.inﬂy)a)fte_r"t,
Jy sinx
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and | |
K = ;(cos TX — COS er)e_r"’a)ez(za)ezt2 —T,1),
respectively. The corresponding source term f = 0, while g is given by

1 1
g = —(cosmx —cosmy)e T (=2wkt + I'* + w? + 7 + ijtz).
b

Notice that our solution E satisfies the conditions
nxE=0 on 052, V-E=0 in £.

Our complete codes for solving this problem are composed of five MATLAB
functions:

1. Drude_cn.m: the driver function;

2. globals2D.m: define all the global variables and constants;

3. create_mesh.m, form_mass_matrix.m, postprocessing.m: the other supporting
functions explained above.

In the driver function Drude_cn.m, we assign the time step size, the total number
of time steps of the simulation, and define the exact solutions used to calculate the
error estimates. Below is our implementation of Drude_cn.m:

Author: Prof. Jichun Li

o° oP

o°

Solve Drude metamaterial model using Crank-Nicolson type
mixed FEM by rectangular edge element.

o o°

o°

Drive function (this one): Drude_cn.m

Other supporting functions:
1. globals2D.m: define global variables and constants
2. create mesh.m: generate rectangular mesh

o° o

o°

% 3. form mass_matrix.m: create the global mass matrix
% and prepare for time marching
% 4. postprocessing.m: compare numerical and analytical

o°

solutions, calculate errors and do plottings

o°

clear all,
globals2D; % all global variables and constants
format long;

oe

$%%%%%%%%% set up the exact solutions $%%%%%%%%%%%
gama=1.0e0; wpem=1l.0e0;

% exact electric field and electric polarization
Ex = @(x,y,t)sin(pixy) .+exp(-gamaxt
Ey = @(x,y,t)sin(pi*x) .+exp(-gamaxt
Jx = @(x,y,t)sin(pixy) .+exp(-gamaxt) swpem” 2+t ;
Jy = @(x,y,t)sin(pi*x).+exp(-gamaxt)xwpem 2%t ;

% exact magnetic field and magnetic polarization

7

7
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HH = @(x,y,t) (cos(pi*x)-cos(pixy))...
/pil.xexp (-gamaxt) * (wpem”2xt-gama) ;

KK = @(x,y,t) (cos(pi*x)-cos(pixy))/pi.*exp(-gamax*t) ...
*wpem” 2% (0.5 (wpemxt) "2-gamaxt) ;

°

% exact RHS

f1RHS = @(x,y,t)0.0;

f2RHS = @(x,y,t)0.0;

gRHS = @(x,y,t) (cos(pixx)-cos(pixy))/pi.*exp(-gamaxt) ...
* (-2xgamaxwpem”™ 2+t + gama”2 + wpem”2
+ pi”2 + 0.5*xwpem”2x (wpemxt) "2) ;

dt=1.e-8, nt=10;

id bc = 1; %$Indicator: 1 for Dirichlet BC; 0 otherwise.

% create a rectangular mesh on [lowx,highx]x[lowy,highy]
create mesh;
dim = iecnt + numel; % total number of unknowns

°

% local mass matrix

Mref = (dxxdy/6)x[2 0 -1 0;0 2 0 -1;-1 0 2 0;0 -1 0 2]1;
Curl = [dx;dy;dx;dy]; % (1, curl N i)

matM = sparse (numed, numed) ;
matBM = sparse (numed,numel) ;
area = zeros (numel, 1) ;

% form matrix matM and matrix matBM
[rhsEF, rhsEE, rhsEJ, rhsEH, rhsHH, rhsHK, rhsHG, HO, K0] =
KK, gRHS, f1RHS, £2RHS, Ex, Ey, Jx, Jy

’ ’ ’ ’ ’ ’ ’ ’
©900000000000000000000000000000000000000000000000000000
CC000000000000000000000000000060600000000060600000606006060060606070

o°

if id bc == 1 % For Dirichlet BC, use internal edge values
matM = matM(eint,eint) ;
matBM=matBM (eint, :) ;
rhsEF=rhsEF (eint) ;
rhsEE=rhsEE (eint) ;
rhsEJ=rhsEJ (eint)
rhsEH=rhsEH ( )

I

7

eint
end

EO0=1inv (matM) *rhsEE; % get initial values of E and J
J0=1inv (matM) *rhsEJ;

cstl = 1+ (dt*wpem) "2/ (2% (2+dt*gama)) ;

cst2 = 0.5%dt; cst3 = 1-(dtxwpem) "2/ (2% (2+dtxgama)) ;
cstd = 2xdt/ (2+dtxgama) ;
cst5=(2-dtxgama) / (2+dtxgama) ;

cst6=dtrwpem”2/ (2+dtxgama) ;

rhs glb=[cst3+«rhsEE + cst2+rhsEH - cst4xrhsEJ + dtsrhsEF;
cst3xrhsHH - cst2x+matBM’*E0 - cst4xrhsHK + dtxrhsHG] ;

% the global coefficient matrix (A -B; B’ D)
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Ae - Bh =f1
B'e + Dh = £ 2
solve the system: h = D"{-1}(f 2-B’e);
e = (A+BD"{-1}B’)"{-1} (£_1+BD"{-1}£f 2)
coefficient matrix for unknown E is: A+Bxinv (D) *B’

o° o o o° o

$mat4E = cstlsmatM + matBMxmatBM’./areasx (cst2+xcst2) /cst3;
for k=1:numel
tmp(:,k) = (matBM(:,k)/area(k)) ;
end
mat4E = cstlsmatM + matBMxtmp’x (cst2xcst2) /cst3;

rhs4E = rhs glb(l:iecnt)
+ matBM./areasrhs glb(iecnt+1:dim) xcst2/cst3;
rhs4E = rhs glb(l:iecnt)
+tmp (:, 1l:numel) *rhs glb(iecnt+1:dim) *xcst2/cst3;

o° o

o°
o°

$3%%%3%%%3%%%% begin time marching %$3%%%3%%%3%%%3%%%3
one = ones(1,4);
tic % start to measure the elapsed time
for n=1:nt
$first solve the system for E h"k, then for H h"k

znew (l:iecnt,1l) = mat4E\rhs4Ek;

suml = zeros (numel,1) ;
for ii=1:numel

suml (1i) =suml (ii) +matBM(1l:iecnt,ii) ' *znew(l:iecnt) ;
end

znew (iecnt+1:dim,1) = (rhs glb(iecnt+l:dim,1)
-cst2xsuml (1:numel, 1)) ./ (cst3xarea (l:numel, 1)) ;
znew (iecnt+1:dim)=(rhs_glb(iecnt+1l:dim) ...
-dt+matBM’ xznew (1l:iecnt)) /al;

o° oP

o

% for safety, re-assign to zero

rhsEF=zeros (numed, 1) ; $ for (£,N_1i)
rhsEH=zeros (numed, 1) ; % for (HO,curl N i)
rhsHH=zeros (numel, 1) ; $ for (HO, psi 1)
rhsHK=zeros (numel, 1) ; % for (KO, psi_ i)
rhsHG=zeros (numel, 1) ; $ for (g, psi_ i)
if n <= (nt-1)

% update all degrees of freedom

tt = (n+0.5)xdt;

En = znew(l:iecnt) ;

Hn = znew(iecnt+1l:dim) ;
Jn = cst6x(En + EO0) + cst5%J0;
Kn = csté6x(Hn + HO) + cst5%K0;

for i=1:numel
xae=no2xy(l,el2no(1,i)); xbe=no2xy(l,el2no(3,1i));
yae=no2xy(2,el2no(1,1i)); ybe=no2xy(2,el2no(3,1i));

o

% the coordinates of the four vertex
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xe (1) =xae; e (1) =yae;

xe (2) =xbe; ye(2)=yae;

xe (3) =xbe; e (3) =ybe;

xe (4)=xae; ye(4)=ybe;

for j=1:4 % loop through edges
edl = el2ed(j,1i);
rhs_ef:O;

o
°

for ii=1:2 loop over gauss points in eta

for jj=1:2 % loop over gauss points in psi
eta gauss (ii); psi gauss (jj) ;
% Q1 function:
NJ=0.25* (one + psi*psid) .=*

]

(one + etaxetad) ;
derivatives of shape functions

NJpsi=0.25+psiJd.« (one + eta=xetad);
NJeta=0.25xetad.* (one + psixpsid) ;

o
3

o°

1x4
1x4
derivatives of x and y wrt psi and eta

array
array

oe

xpsi = NJpsixxe’ ypsi = NJpsixye’
xeta = NJetaxxe’; yeta = NJetaxye’;

% Jinv = [yeta, -xeta; -ypsi, xpsil; % 2x2 array
jcob = xpsixyeta - xetaxypsi;

xhat=dot (xe,NJ) ; yhat=dot (ye,NJ) ;
if j==1
basl= (ybe-yhat) / (ybe-vyae) ;
rhs ef=rhs ef + f1RHS (xhat,yhat,tt)+basl*jcob;
elseif j==
bas2=(xhat-xae) / (xbe-xae) ;
rhs ef=rhs ef + f2RHS (xhat,yhat,tt)+bas2+jcob;
elseif j==
bas3=- (yhat-yae) / (ybe-yae) ;
rhs ef=rhs ef + f1RHS (xhat,yhat,tt)*bas3*jcob;
else
bas4=- (xbe-xhat) / (xbe-xae) ;
rhs ef=rhs ef + f2RHS (xhat,yhat,tt)+bas4*jcob;
end
end
end
assemble the edge contribution into global rhs vector

°
3

rhsEF (edl) =rhsEF (edl) +edori (i, j) xrhs_ef;
rhsEH (edl) = edori(i,j)+Hn(i)*Curl (j) ;
end % end of 1st edge loop
rhsHH (1) =Hn (i) xarea (i) ;
rhsHK (i) =Kn (i) xarea (i) ;
rhsHG (1) =gRHS (midpt (i,1) ,midpt (i, 2),tt) *xarea(i) ;
end % end of element loop
if id bc == 1 % Dirichlet BC

rhsEF=rhsEF (eint
rhsEH=rhsEH (eint
end
form new RHS

1
)i
)

7
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Table 7.1 The pointwise . Meshes E, errors H, errors
errors atclement certers With 1010 4.10388426368e—003  2.55501841905e—010
: : ’ 20 x 20 1.02758690447¢—003 6.44169162455e—011
after 1 time step
40 x 40 2.57051528841e—004  1.61380908636e—011
80 x 80 6.43804719980e—005 4.19719814459e—012
160 x 160 1.63183158637e—005 1.66422431391e—012

Table 7.2 The pointwise errors at element centers with I, = w, = 1,7 = 1073 after 100 time
step

Meshes E, errors H, errors DOFs CPU time (sec)
10 x 10 4.10387149¢—03 2.55493626e—10 280 5.49
20 x 20 1.02756605e—03 6.44204689%¢—11 1,160 22.17
40 x 40 2.57014726e—04 1.61460844e—11 4,720 99.71
80 x 80 6.43118232e—05 4.11581879e—12 19,040 604.19
160 x 160 1.61859982e—05 1.33271171e—12 76,480 4479.43

rhs glb=[cst3+matM+EO+cst2+rhsEH-cst4+matM+«J0+dt+«rhsEF; . ..
cst3xrhsHH-cst2+xmatBM’ *E0-cst4xrhsHK+dt xrhsHG] ;

rhs glb(l:iecnt)

+ tmp(:,1:numel)+rhs glb(iecnt+1l:dim)*cst2/cst3;

rhs4E =

% update all dof

EO = En; J0 = Jn; HO = Hn; KO = Kn;
end % end of the BIG ’'if’ loop
display(’step n=’),n

end % end of time marching
toc % end measurement of elapsed time

°

% compare the analytic and numerical solutions at T
postprocessing (HH, Ex, Ey, znew, nt*dt , numel) ;
return

Exemplary results are shown in Tables 7.1 and 7.2 (where DOFs denote the total
number of degrees of freedom) and in Fig.7.1. Tables 7.1 and 7.2 clearly show the
pointwise convergence rate O (/%) at element centers, where / is the mesh size. Note
that O(h?) is better than the theoretical approximation result, i.e., superconvergence
happens at the rectangular element centers as we proved in Chap. 5.

7.7 Bibliographical Remarks

The number of books covering finite element programming for Maxwell’s equations
is quite limited. For example, the classic books by Jin [162] and by Silverster and
Ferrari [267] describe the basic finite element techniques for Maxwell’s equations.
[267] even provides all the source code in Fortran. The recent book by Hesthaven
and Warburton [141] introduced the nodal discontinuous Galerkin (DG) method for
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Fig. 7.1 Numerical solution obtained on 20 X 20 mesh with I, = w, = 1,7 = 1079 after 100
time steps: (Left) The electric field; (Right) The magnetic field

conservation laws and Maxwell’s equations. This book provides a very nice package
for readers to experience the DG method for solving various problems, including
time-domain Maxwell’s equations in free space. Other recent contributions to this
area are the books by Demkowicz et al. [97, 98], in which they detailed the hp-
finite element method for solving elliptic problems and time-harmonic Maxwell’s
equations. A self-contained 2-D package (covering grid generation, solver, and
visualisation) is included in [97]. Readers can find a few other hp Maxwell packages
mentioned in the Foreword of [97].



Chapter 8
Perfectly Matched Layers

One common problem in computational electromagnetics is how to simulate wave
propagation on an unbounded domain accurately and efficiently. One typical
technique is to use the absorbing boundary conditions (ABCs) to truncate the
unbounded domain to a bounded domain. The solution computed with an ABC on
a bounded domain should be a good approximation to the solution originally given
on the unbounded domain. Hence constructing a good ABC is quite challenging.

Over the years various ABCs have been developed in computational electro-
magnetics, and the most effective ABC seems to be the perfectly matched layer
(PML) introduced by Berenger in 1994 [34]. Since 1994, the PML has been
intensively investigated, and many interesting results have been obtained (cf. [10],
[276, Chap. 7] and references therein).

In this chapter, we present some interesting PMLs developed over the last
20 years. More specifically, in Sect.8.1, we discuss three ways for obtaining the
PMLs matched to the free space. Then in Sect.8.2, we extend the discussion to
lossy media. Finally, we describe some PMLs developed for the dispersive media
and metamaterials in Sect. 8.3.

8.1 PMLs Matched to the Free Space

8.1.1 Berenger Split PMLs

In 1994, Berenger [34] proposed the first time-domain perfectly matched layer for
modeling electromagnetic wave propagation in unbounded free space. The basic
idea is to introduce a specially designed layer to absorb the electromagnetic waves
without any reflection from the interfaces between the free space and the special
layer. Later in 1996, Berenger [35] extended the PML medium technique to 3-D.
Below we shall introduce the 3-D Berenger PML, since the 2-D PML can be directly
obtained from the 3-D model as special cases. Following [35], Berenger’s PML is

J. Li and Y. Huang, Time-Domain Finite Element Methods for Maxwell’s Equations 215
in Metamaterials, Springer Series in Computational Mathematics 43,
DOI 10.1007/978-3-642-33789-5_8, © Springer-Verlag Berlin Heidelberg 2013
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based on a splitted form of Maxwell’s equations: the six field components are split
into 12 subcomponents (i.e., Ex = Exy + Ex;,Ey = Eyy + E), E; = E; + Eyy,
H,=H, +H.H,=H,+ H,,H, = H, + H_), in which case the original
six Cartesian equations are split into 12 subequations as follows:

oE, Jd(H, + Hy)
€o azy +0,E,y = Ty (8.1a)
0E, d(Hy, + Hyx
€0—= + 0,Ex, = _M (8.1b)
ot 0z
Eyz a(ny + sz)
't o0E,,=—2 % 8.1
€ ot + Ok 0z (8.1c)
IE d(Hyx + Hyy)

VEp = ——— 92 1d
€0 o + o E), Ix (8.1d)
oz | 5 F, = Wt By (8.1e)

ot ' ox
IE; d(Hyy + H.y.)
€0 azy +0,E, = _ya—y (8.1f)
0H,, . 0(E + Ey)
Hy, =-—"=" 8.1
Ho—g— + 0, Hyy % (8.1g)
OH., . I(Ey, + Eyy)
H,, = —X_ % 8.1h
Mo 9t +UZ z 9z ( )
0H,, . JI(Ey, + Ey;) )
o azy +0rH,, = —g—z (8.1i)
E + Ey) .
=t op Hyy = ————= 8.1
I"LO at + O’x ¥y ax ( J)
0H I(Eyx + Ey.
o—— + 0} Hyy = Byt Eyr) (8.1k)
ot ax
asz * a(Exy + Exz)
po— =+ oy Hy = — (8.11)

where parameters 0;,0,i = x,y,z, are the homogeneous electric and magnetic
conductivities in the i direction.

Replacing each component of (8.1) by a plane wave solution, for example,
oy = Eqyel@ kD), (8.2)
we can obtain 12 equations expressed in terms of the angular frequency w, the wave

number k = (k,,ky,k;), the position vector r = (x, y,z), and 12 components
Ey,Ey., -+, Hy, H;,. By introducing stretching parameters s; and s [35]:
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*
0;

Joko

% =1+

1

Si:1+

- . L =Xx,),7, (8.3)
JWeo

we can further reduce the resulting 12 equations into just 6 equations:

- k, ~ k, ~
weEy =——H,+ —H, (8.4a)
Sy S,
- k. ~ k. ~
weky = ——H, + —H, (8.4b)
Sz Sx
. ke ~ k-
weE, = ——H, + +H, (8.4¢)
Sy Sy
~ ky = k. =
opoHy = —E.— —Ey (8.4d)
s s
y z
~ k, ~ ky ~
wuoH, = —*Ex — —*EZ (8.4e)
SZ Sx
~ ke ~ ky, ~
opoH, = ~E, — L E,, (8.41)
s¥ 53
where we denote
Ex = Exy + Exm = ny + E~yz7 Ez = sz + Ezy7 (85)
I:IV = ﬁxy + I:IYZa ﬁy = ~yx + ~yza ﬁz = I:sz + sz (8.6)
Note that (8.4) can be rewritten in vector form as
cwE = —k, x H, powH =k* xE, (8.7)

where we denote

and
k, = (kx/sx,ky/sy,kz/sz)’, ki = (kx/s:,ky/s;‘,kz/s;)’.

It is interesting to note that if applying (8.2) to the Maxwell’s equations in
vaccum

oE oH
— =VxH, —uy— =VxE, 8.8
€0, X Mo X (8.8)
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we have 5 3 3 }
eowE = -k xH, pooH =Kk xE, (8.9)

which is a special case of the PML equations (8.7). This fact is not surprising, since
(8.8) is a special case of (8.1) witho; =0 =0, i = x, ),z

To make the PML work properly, the electric and magnetic conductivities have
to be choosen carefully. In the PML region matched to a vacuum, the transverse
conductivities equal zero and the longitudinal conductivities satisfy the impedance

matching condition
*

2% i—x (8.10)
€0 Ho

For example, consider an inner vacuum domain surrounded by an absorbing PML
medium. On the six walls of the computational domain, the transverse conductivities
of the PML media are set to zero in order to cancel the reflection from the
vacuum-PML interfaces. For example, (O,O,O,O,UZ,O';) should be used in the
upper and lower walls (i.e., the interfaces normal to the z-direction). Along the 12
interface edges, the longitudinal conductivities are equal to zero, and the transverse
conductivities are equal to those of the adjacent side media. Hence, no reflection
is produced theoretically from side-edge interfaces. In the eight corner regions, the
conductivities are chosen to match those of the adjacent edges, i.e., the transverse
conductivities match at interfaces between edge layers and corner layers, which
makes zero reflection from all the edge-corner interfaces. Detailed specifications
of conductivities in the edge and corner regions of PML are depicted in Fig. 8.1
(cf. Fig.3 of [35]). Many experiments ([276]) show that the PML conductivities
(either o; or 0;*) can be simply chosen as a polynomial:

ou(p) = (5", 8.11)

where n > 2 is the polynomial degree, § is the PML thickness, p is the distance
from the interface, o is the conductivity on the outer side of the PML (at p = §).
Note that given a reflection goal R(0), o is often chosen as

oy = —(”%;Qcﬁn R(0). (8.12)

Recall that C, = 1/, /€gj1o denotes the wave propagation speed in vacuum.

Finally, we want to mention that in 2-D cases, the above 3-D PML equations (8.1)
are reduced to a set of four equations by splitting only one component. More
specifically, in the TE;, (transverse electric to z) case, only the magnetic component
is split, which results the PML equations for the TE case as:

0E
ot

O(H + H.y)
dy

€0—— +0,Ey = (8.13a)
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Fig. 8.1 Illustration of the 3-D PML

oE o(H H
Wy g g Ot )

8.13b
ot ox ( )
OHzs +0XH. 9L, (8.13¢)
o, Hyy =——— .13c
Homg T 0% ox
oH, O,
Mo o o, H; = By (8.13d)

Similarly in the TM case, only the electric component is split. For example, the
PML equations for 7M. (transverse magnetic to z) case are:

- 14
o o 3y (8.142)
0H, " 0(E+ Ey)
oot + ot Hy = =2 2 (8.14b)
I oH,
8E 3Hx
o+ oy Exy = 5 (8.14d)

Detailed specifications of conductivities in the face and corner regions of PML are
depicted in Fig. 8.2.
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Fig. 8.2 Illustration of the 2-D PML

8.1.1.1 The PML Medium and Stretched Coordinates

Soon after Berenger’s PML propoosal, researchers [74, 213, 246] found that the
Berenger PML equations can be derived using a stretched coordinate approach.
Substituting the plane wave solution (8.2) into (8.1) and adding every two

subequations together, we obtain the following six equations which are equivalent
to (8.1):

. 19H. 10H
jweEy = ——= — ——X, (8.15a)

sy dy s, Oz

- 190H, 1 0H
jweE, = — - (8.15b)

s. 07 sy Ox

iweE, = ——% — — , 8.15
J@€0Es Sy 0x sy 0y ( ©)
- 19E, 1 0E
iopoHy = ——— + — %, 8.15d
JopoHy * Oy +S* PR ( )
- 1 9E, 1 0E,
i H, = —— —_—, 8.15
JOH0Ly s¥ 0z s¥ Ox (8:15¢)
- 1 0E 1 9E
jopoH, = ———> + ——, (8.15f)

where the stretching parameters s; and s;* are the same as (8.3).
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Assuming that coefficients sy, sy, 5, vary with x, y, z, respectively, and introduc-
ing the following change of variables

dx' = s, (x)dx, dy' =s,(y)dy, d7 =s.(2)dz. (8.16)

we can rewrite the first three equations of (8.15) as:

.~ 0H, 9H,
jweEy = — — — (8.17a)
ay’ 07
. 3H. 0H
iwe Ey, = — — — 8.17b
J@e€0Sy 07 ax’ ( )
.- 0H, 0H,
jwe E, = P oy (8.17¢)

Changed into time domain with the stretched coordinates (8.16) and (8.17) becomes

60% = V’ x H, which has the same form as Ampere equations in vacuum.

By the same technique, the last three equations of (8.15) can be rewritten as:

o dE, OE,

JopoHy = — oy o (8.18a)

jopoH, = —83% gff (8.18b)

joueH, = —% % (8.18¢)
In time domain, (8.18) can be rewritten as Ho% = —V” x E in the stretched

coordinates dx” = sy (x)dx, dy” = s} (y)dy, d7" = s!(z)dz, and have exactly
the same form as the Faraday equations in vacuum.

Hence, the original Berenger’s split PML can be recast in a nonsplit form, which
makes manipulating the PML equations easy and simplifies the understanding of
the behavior of the PML. Furthermore, Berenger’s split PML also offers an easy
way to map the PML into other coordinate systems such as cylindrical and spherical
coordinates [278].

8.1.2 The Convolutional PML

From the frequency domain equations (8.4), we can obtain the so-called convolu-
tional PML, which was introduced by Roden and Gedney [248]. One important
feature of the convolutional PML equations is that it is easy to generalize to
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any physical medium, be it inhomogeneous, lossy, anisotropic, dispersive, or even
nonlinear.
Transforming (8.15a) into time domain, we obtain [248]:

0E, 0H,

€— 5 =5,() * — 3y —5.(1) * (8.19)

where * denotes the convolution product, and 5, (¢) and 5;(¢) are the inverse Laplace

transforms of —— and ——, respectively. For example, when the stretching factors
sy (a)) Sz (a))

sy(w) and sz(a)) are given by (8.3), we have

S =680+ &), i=y.z (8.20)

where §(¢) is the Dirac function, and
o, _%, .
Ei(t) =——e u@), i=yz (8.21)
€0

where u(¢) is the unit step function. Hence (8.19) can be rewritten as

OE, _ OH, aH

Gat_ay

H H
+&(1) * —&(1) * (8.22)

Other five equations similar to (8.22) can be obtained from (8.4b)—(8.4f). Hence
the convolutional PML is equivalent to the standard Maxwell’s equations in vacuum,
plus 12 convolutional terms.

8.1.3 The Uniaxial PML

Note that the split PML equations (8.1) differ from the standard Maxwell’s
equations, hence the split PML is often termed as non-Maxwellian in the literature.
It renders implementation difficult and shows long term unstability [1,29,30], which
prompted the development of other PMLs. The uniaxial PML [125,249] is one type
of unsplit PMLs, and it can be derived from (8.4).

Let us introduce the following change of variables:

=s,E,, E =s.E, (8.23)
H,, H, =s'H, (8.24)

using which we can rewrite (8.4a) as
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—E, =— k,H k.H 8.25
CUGOSX X sys;f‘ yH; + st; 1y ( )
Assume that the matching condition (8.10) holds, i.e., s, = s¥, s, = s;‘, 5. = s,
then (8.25) can be rewritten as
SySz A N R
wep g E.=—-kyH, +k.H,. (8.26)
X

Similar equations can be obtained for the rest five equations of (8.4). The final
system for the uniaxial PML in frequency domain can be written as [125]:

w6, E = —kxH, wuoiH=kxE, (8.27)

where the tensors €; and i, are

€ = Iy = diag(sysz, ﬂ, &) (8.28)
Sy Sy 8

To simplify the derivation for the uniaxial PML in time domain, below we drop
the hat for all fields in (8.27). The first subequation of (8.27) can be written as

SyS JH, O0H
joe==Ey = =~ — ==, (8.29)
Sy dy 0z
which can be rewritten into a system of two equations:
JH, O0H
josyDy ==~ S0 D=2 E,. (8.30)
dy 0z Sy

Recall the explicit expressions (8.3) for s;,i = x, y, z, we can transform (8.30)
into time domain as:

oD, o, 0H, 0H,
2p = - 8.31
ot + c« ay 0z ( )
0E, 0D, Ox
- E,=—+ —D,. 8.32
0 o at +60 ’ (832)
Similarly, from the second and third subequations of (8.27), we have

oD, o, 0H, 0H,

—+ —D, = — , 8.33
ot e 0z ox ( )
oE oD

0 o Ey =2+ 2 p (8.34)

ot ot €0 r
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and
aDZ Oy aH aHx

4+ 2D, = —, 8.35

dt € Ox ay ( )
E, aD, o,

— E, = —D,. 8.36

€0 Y. + 0y L, 9 + % z ( )

where we denote D, = eo—E and D, = = €0+ Ll E..

By the same technique, we can obtain another group of six time domain equations
resulting from the second equation of (8.27). Note that (8.31), (8.33) and (8.35) can
be written in vector form as

0; Ox

D
a—+ g( — —)D V x H,
ot 60

which is the Ampere equation in a lossy medium. Hence the uniaxial PML can be
regarded as a lossy medium plus a set of six differential equations.

8.2 PMLs for Lossy Media

8.2.1 Split PML

A PML for lossy media was presented in [115]. Following [115], the PML equations
for a lossy medium (e, i, 00,07) in a stretched coordinate can be written as
(cf. (8.15) and (8.18)):

Vi xH = jwe'E (8.37)
Vi xE = —jou/H (8.38)
where .
M/=M+7—°, d=ct 2 (8.39)
jo jo
and V; = xs— ﬁ + ys ay + isia% The stretching parameters are chosen as
0;
s,(z)—1+£ iy =1+ 29D ey (8.40)
Jw jou’

We can write the x component of (8.37) as
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- 19H, 10H
Jjoe(l + ,U—O)EX = -2
Jjwe sy dy s, Oz

which can be split into two subequations:

. 1 0H
joe(l + —)E,, = — 2=
Jjwe sy 0y
oy . ~ 1 90H
joe(l + —2)E,, = ———2
jwe s, 07

225

(8.41)

(8.42a)

(8.42b)

where Exy and Exz are the two split components of Ex, ie., Ex = Exy + Exz.

Substituting the definition (8.40) for s, into (8.42a), we obtain

000y ~ J0H.
(joe+ 0o+ 0y + —2)Eyy = —=,
Jjwe ay
which can be rewritten in time domain as follows:
0E .y 000y (! 0H,
€ + (00 + 0,)E\y + —2 E.dt = =2
o T G0ty Exy + =1 oo Iy

(8.43)

Similarly, from (8.37) we can obtain the rest five PML equations in frequency

domain:
000; . ~ OH
(jwe + 09 + 0, + 0 VE,, = ——~
Jjwe 0z
000y . ~ OH
(ja)6+00+0x+ 0 X)ny:_ L
Jjwe ax
000, . ~ OH
(ja)e+(ro+az+¥)EyZ: al
Jjwe 0z
000y . ~ 0H
(jwe + 00+ 0y + ——)Eoy = —2
jwe ox

oo0 ~
(joe + 00+ 0y + —2)E,y = ——=

Jwe
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On the other hand, the x component of (8.38) yields

* - 193E, 10E
—jou+ A, =~ (8.44)
jo sy 0y sF o0z
which can be split into two subequations:
o) . ~ 1 0E
—jo(pn + ._O)ny = _*_Z (8.45a)
jo sy 9y
oy . ~ 1 0E
—jo(u+ ) He = ———= (8.45b)
jo s¥ 0z

where I:IX y and I:IXZ are the two components of I:IX.
Substituting the stretching parameters into (8.45a) and (8.45b), respectively, we
obtain

ooy - OE

. O'* O'* Yy H — Z

(jwu—i- 0 + y + ]Cl) ) Xy By
ook -~ AE

(jop + o5 +0* + 22)H,, = —.
jw 0z

Similarly, the y and z components of (8.38) lead to the following four PML
equations in frequency domain:

ofoX - oE

. O'* O'* 0>z H. = — X
(jou +oy +0; + ja)) vz 92
ofoX - OE
(]CUM+UJ+U:+ 0. X)ny :3—Z
jo X

ofoX - oE

(ja),LL"f‘O'(;'< +0': + 0. X)Hzx e
jo ox

oyor . IE,

i oy +o¥ 'YH,, = —=.
(jou + oy + y + ja)) 2y 3y

Note that the PML parameters should satisfy the impedance matching conditions

*

O i .
— = 1 :-xsyszv
€
*
but 09 and o do not need to satisfy 2 = % Furthermore, if 0y = oy =

0, the PML equations obtained here reduce to the original Berenger PML. The
corresponding time domain PML equations can be obtained similar to (8.43).
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8.2.2 The Convolutional PML

The PML equation (8.41) can be rewritten in time domain as

M, _ 5(1) * (8.46)
3 dy

where (p. 335 of [248])

50 = 2+ 80. 60 = -2 . @4

1

which is the inverse Laplace transform of the complex stretching factor proposed by
Kuzuoglu and Mittra [173]:

Oi .
si=ki+—, i = X, ¥,z (8.48)
o + jwe

where parameters 0;,; > 0 and k; > 1.
Substituting (8.47) into (8.46) yields

g _ 1 0H. 1 0H,
o Tk oy ki

+ & (1) * —&:(1) * . (8.49)

Similar equations can be obtained for the evolution of components £, and E.
The three equations for H components are the same as the convolutional PML
matched to a vacuum.

8.2.3 The Uniaxial PML

A uniaxial PML for isotropic lossy media was presented in [125]. In frequency
domain, the PML equations are

weo(l + —2—)ef = -k x 0, wuofi,H =k x E, (8.50)

Jwe€o

where the tensors €; and i, are still defined by (8.28).
The x component of (8.50) can be written as

- (8.51)

joweo(l +
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Introducing two new variables
D, =syDy, D,=¢€—E,, (8.52)

we can transform (8.51) into time domain equation as:

[ aD/:aHZ_aHy

— —_, 8.53

ot e dy 0z ( )
plus the following two equations for the new variables:
oD, o, oD’
—D, =—= 8.54
o T T Tw (8.542)
0E, 0D, Ox

. E,=—+ —D,. 8.54b

€0 9 + oLy a9 + ) x ( )

Similarly, we can obtain two other groups of equations for components £, and
E.. The magnetic field equation in the lossy uniaxial PML is exactly the same as
that in the uniaxial PML matched to a vacuum.

8.2.4 Time Derivative Lorentz Material Model

In 1999, Ziolkowski [310] presented the time-derivative Lorentz material (TDLM)
model as absorbing boundary conditions. Following the notation of [310], we
assume that the PML fills a cubical simulation domain, the face regions have
absorbing layers with only one normal direction; the edge regions are the joins of
two face regions; and the corners are the overlapping parts of three face regions.

The corner region is reflectionless if both the relative permittivity and permeabil-
ity tensor there are chosen to be

ay(w)a:() a(w)ax(@) ax(w)ay(w)

Axyz(a)) = dlag( ay (a)) ’ ay (0)) ' az(w)

~—

, (8.55)

where the coefficients
Oi .
aj(w) =1+ yi(w), Xi(w):j—w, I =Xx,),2.

Here 0; > O represents the damping variation along the i-direction, where i =
X, Y, 2.
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Hence we have

ay@a(w) | @)+ x:@) — @] + gy (@)x:(@)

ax(w) 1+ yx(w)
_ (Jo)[(oy + 0,) —0x] + 0,0, _ Py
n —w? + jwo, T eE.’ (8.562)
a(@)ax (@) | — (@) + xx(@) = xy (@)] + xz(0) xx (@)
ay(w) I+ Xy(w)
_ (Jo)l(o: + 0x) — 0,] + 004 _ b
= S jou, = oF, , (8.56b)
ax(w)ay(w) 1= [Xx(w) + Xy(w) - Xz(w)] + Xx(w))(y(w)
a (o) 1+ ()
_ (]Q))[(GY +2ny) _ Gz] + 0x0y — Pz ) (8.560)
—w* + jwo, e E,

Here P; denotes the polarization component in the i -direction, where i = x, y, z.
Thus, the corresponding time domain equations for the polarizations in the PML
corner region are

3;[1:): + axaa% = ¢l(oy +0,) — ax]aa% + €00y0,E,, (8.57a)
8;% + Uyaa% = ¢[(0; + 0y) — Uy]aa% + €00,0.E,, (8.57b)
a;;:z + Uz% = eol(ox +0y) — az]% + €00x0y E.. (8.57¢)
Let us choose the x polarization current
Jo = aa% —¢€ol(0y + 02) —0x]Ex. (8.58)

Then using (8.57a), we obtain

aJ, 9P, 0E,
? = W_GO[(O—)) +O—Z)_UX]W = —0y[Jx +60(0y +0—z_0—x)Ex]+€00'yUzExv
ie.,

0Jy

o +o.J = eo[—0r(0y+0,—0y)+0,0;]Ey = €9(0, —0y)(0,—0x)E,. (8.59)

Substituting (8.58) into the Maxwell’s equation
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yields
o0E 1 0H. oH 1
—= z YE\'Z__Z__y__Jx- 8.60
Jt + (Uy + K GJ) : 60( 8y 8z ) €0 ( )

We can treat y and z directions similarly. In summary, we have

aJ,
ET +o0xJy = €o(0y, —0y)(0; — o)) Ey, (8.61a)
oE 1 0H, O0H 1

al —0)E, = —(— - —)——1J,, 8.61b
ot +(oy + o -0y eo(ay 82) € ( )
aJ,
T +0,J, =¢€loy—0,)(0;,—0y)E,, (8.61¢)
JE, | 0H, OH. 1
o + (0. +ox—0))E, = a(—az —W)—ajy, (8.61d)
aJ,
o +o0.J; = €0y —0;)(0y —0))E;, (8.61e)
E, 1 0H, 0H, 1
— . —0)E, = —(— — - —J,. 8.61
ot + (0 +0y —02) eo( dx ady ) € ( D

Similarly, for the magnetization M, in the x direction we have

*M, oM, 0H
e + O'xW = HO[(Uy +o0;) — O-X]T + MO(UyUz)Hx-

Choosing the magnetization current K in the x direction as:

oM
x = Y tol(oy + 0;) — ox]Hy,
t
we obtain
0K
5 + 0x Ky = po(oy — oy)(0; — 0x) H. (8.62)
Then coupling (8.62) with the Maxwell’s equation
d oM
—VXE = —(uwH) + —,
X Py (noH) + o1
we finally have
0H | 1 0E, OFE, 1

__)__

' %

+(oy+0,—0)H, = —

X

ot
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Similar equations can be derived in the y and z directions.
In all, the complete PML governing equations for the corner region are

JE 1 1

— +DIE=—VxH-—] (8.63)
ot €0 €0

0

a—': + D»J = €9 D3E (8.64)
oH 1 1

— +DH=—-——VXxXxE—-—K (8.65)
dt Mo Mo

oK

5 + DzK = ,LL()D3H (8.66)

where D;,i = 1,2, 3, are 3 x 3 diagonal matrices shown below:

D, = diag(o, + 0, —0y,0, + 0y —0,,0¢ + 0, —0;),
D, = diag(oy, 0y, 0;),

D5 = diag((ox — 0y)(0x — 02), (0y — 0x) (0 — 0), (0; — 0x)(0; — 7).

Usually, quadratic profiles are chosen for the damping functions oy, 0, and 0.

This TDLM PML model has a very nice feature: the governing equations for
the corner region automatically reduces to those equations for the face and edge
regions when the corresponding material coefficients become zero. For example,
setting 0, = 0 and the y-component of J zero in Egs. (8.63)—(8.66) yields the PML
equations in the xz edge region; setting 0, = o, = O and J = (0,0.]J,)" (ie.,
only z-component of J is nonzero) in Eqgs. (8.63)—(8.66) gives the PML equations in
the z-directed face region. Hence the set of PML equations (8.63)—(8.66) covers all
PML regions. Furthermore, the set of PML equations (8.63)—(8.66) automatically
reduces to the standard Maxwell’s equations on a bounded domain by setting D =
D, = D3 = 0 and interpreting J and K as given current sources. Hence the analysis
of this PML model is very interesting, since the results derived from the TDLM
PML model automatically cover the Maxwell’s equations in free space. Some finite
element schemes for solving this PML model were developed in [152].

8.3 PMLs for Dispersive Media and Metamaterials

The absorbing boundary condition is required to truncate the computational domain
without reflection in simulating wave propagation in metamaterials. However, the
standard PML is inherently unstable when it is extended to truncate the boundary
of metamaterials without modification [88, 95, 102]. In this section, we present
some PMLs developed for modeling wave propagation in dispersive media and
metamaterials.
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8.3.1 Complex Frequency-Shifted Technique

The complex frequency-shifted PML (CFS-PML) was introduced in [173], and its
main idea is to shift poles off the real axis. Many experiments have shown that
CFS-PML is quite general when applied to various dispersive media, and is also
very efficient in attenuating evanescent waves and reducing late-time reflections
[36,248]. The material for this subsection is essentially from [241].

In frequency domain, the PML Maxwell’s equations can be written as:

Vx i = joa[ 2% 4 e rw)A-E, (8.67)
Jweo
VxE = —jouu r,w)A-H, (8.68)
where A = diag{%, E%’ Ef_éy} is the material tensor. For dispersive media such as

Debye, Drude, and Lorentz types, we define a general stretching parameter

=1/ +—2 ), i=x.y.z (8.69)
y+Jjo

Here parameters k; and o; provide additional attenuation to both propagating and
evanescent waves.

8.3.1.1 Debye Media

First we consider the case of Debye medium of order NV, whose relative permittivity
in the frequency domain is defined as

N
Z €rsp — €r.c0
= —’ 8-70
er(a)) eres " p=1 1 + j(!)fp ( )

where €, and €, , are the relative permittivities at infinite and zero frequencies
for the p-th pole, respectively, and 7, is the relaxation time of the p-th pole.
Note that the Ampere’s law (8.67) can be written as

N
VxI:I=ja)eoer,ooA-I:I+aA-I:3+ij(~)e,p, (8.71)
p=1

where Qe!p (subscripts e and p stand for the electric dispersion and pole p,
respectively) is defined as



8.3 PMLs for Dispersive Media and Metamaterials 233

60(61'.sp - €r,oo) A . E

D, = 8.72
Q.., I+ jor, (8.72)
We define a new variable R = A - E, and rewrite (8.71) as
~ ~ ~ N ~
VxH= jweercoR+0R+ jo Z Q..,. (8.73)
p=l1
which in time domain is equivalent to
dR Mod
V< H =60+ 0R + > d;”’ . (8.74)
p=1
Similarly, we can transform (8.72) into time domain as
dQ
Qe,p +1p d;hp = 6O(Gr.sp — €r,00)R. (8.75)
By the definition of f{, we have
5 E = 5 § = 5 § =
R, = E., R, = E,, R = E,. (8.76)
§yé: TUEETT T ag T
We introduce a new variable S, whose components are
S, = E—XEX, S, = i;—yEy, S, = E—ZEZ. (8.77)
y b4 X
Transforming (8.76) and (8.77) into time domain yields
dsS; x
ka"'(kV]/ +UX)SV Zky7+(ky]/ +O'y)Ex, (878)
dR ds
dtx + YR, = kzd_tx + (k:y +02)Ss. (8.79)

Similar equations can be obtained for other components.
To consider the magnetic components, we assume that 4, = 1 and y = 0 in
(8.69). Hence, the x-component of Faraday’s law (8.68) can be written as

. B, - -
(VxE), =—jo—, By= uoi—“Hx, (8.80)
y

&’
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which in time domain become

dB,
(VxE), =—k,— —0,B;4, (8.81)
dt
dBy dH,
O'xBx +kx7 —Mo(ky? +O'yHX). (882)

Similar equations can be obtained for other components.
In [241], Prokopidis developed a FDTD method to solve the Debye PML model
in the following order: R - Q. , - S - E - B — H.

8.3.1.2 Drude Media

The Drude media can be described by the complex permittivity:

2

@y
& (@) =1+ Tov— ot (8.83)

where w), is the plasma frequency and v is the collision frequency.
For Drude media, the corresponding Ampere’s law (8.67) can be written as

6()602

VxH=jweAd-E+04A-E+Q, Q= A-E. (8.84)

jo +v

By introducing the new variable R = A - E, we can transform (8.84) into time
domain as follows:

VxH= 6062—1: +o0R+0Q, (8.85)
R 10 =awir (8.86)

The rest governing equations are the same as those described above for the Debye
model.

8.3.1.3 Lorentz Media

For the Lorentz medium of order N, the relative permittivity in the frequency
domain is described by

G, a)
ér(a)) = €r00 T+ (Grs €r, oo) Z 0)2 T 2]6()1) —o? (8.87)

where G, > 0 and Z],L G, =1.
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If we define a new variable

- Gyw? .
QP = 6O(Er.s - ér,oo) 0)12, + zjva _ sz : Ev (888)
then Ampere’s law (8.67) can be written as
N ~
VxH=04-E+ jocecod-E+ jo) Q,. (8.89)
p=l1
which in time domain becomes
N
dR dQ
VxH=o0R — £, 8.90
X OR + €o€roo—- + I (8.90)
p=1
Transforming (8.88) into time domain, we have
d*Q dQ
dtzp +2v, dtp + w;QI7 = eo(€r5 — er,oo)Gpw;R. (8.91)

The rest PML equations are the same as those for the Debye model.

8.3.2 Complex-Coordinate Stretching

Here we introduce a modified PML for metamaterials [262] obtained by the
complex-coordinate stretching technique [74]. For simplicity, below we present
the derivation for 2-D TMz Maxwell’s equations in metamaterials described by the
Lorentz medium model:

e(w) = e(1 + w—lzw), (8.92)
W}, —w*+ jLow
2

w
= po(1 + P ) 8.93

The rest of this subsection is mainly based on [262].
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8.3.2.1 Derivation of TMz Maxwell’s Equations in Metamaterials

Since only three nonzero fields H,, H,, E; exist in TMz case, from Maxwell’s
equations

0B D
=-VxE, — =VxH,
o ot
we can obtain the TMz Maxwell’s equations in frequency domain:
oE
joB, = —— (8.94)
dy
oE
iwB, = — 8.95
JwWBy Ox ( )
0H, 0H,
joD, = — — (8.96)
ax dy
where the constitutive equations are
D, =¢e(w)E;, By = puw)H,, B, = p(w)H,.
Substituting (8.93) into (8.94), we obtain
1 JE,
joH, + K, = (8.97)
po 3y’
where K, = %Hx, which can be rewritten as
a)0m o+ jIo
w(%m . 2
(=" +jo+T)K, = wpmH)m
jo
or equivalent to
JoK; + I Ky = a) o Hy — @b, F, (8.98)
where Fy is a new auxiliary variable defined as
1
F. = —K,. (8.99)
jo
By the same technique, from (8.95) we have
1 0E
jwH, + K, = —— 8.100
Jot, + Ky 110 Ox ( )
JoK, + I, Ky, = a) wHy, — o} F, (8.101)

joF, = K,. (8.102)
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Similarly, substituting (8.92) into (8.96), we obtain

1 0H oH
]sz"‘JZ__(_y_ x)’

ox dy

(1)(1)2
where J, = w_]wTE -, which can be rewritten as
)
(]—Zj +jo+ 1)), = a)ieEzs
or

]a)J+FJ—a) E,— wlR.,

e
where the auxiliary variable R, is defined as
1

Rz = _JZ
Jw

237

(8.103)

(8.104)

(8.105)

Changing the above equations into time domain, we have the TMz Maxwell’s

equations in metamaterials:

0H, 1 OE,
ad  pody T
0H, _ 1 JE

a o ax U
oE, 1 0H, 0H,
€ Ox dy

supplemented by the following auxiliary constitutive equations:

0K
o

oF,
at

0K,

m

:Kx

m

at

OF,

a7

aJ,

a—+FJ (U E (UOER
IR,

g
o F

+FK—wH o

—+FK a)H a)OF

(8.106)

(8.107)

(8.108)

(8.109)

(8.110)

(8.111)

(8.112)

(8.113)

(8.114)
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8.3.2.2 The PML Equations for Metamaterials

Now we want to derive a stable non-split PML model for metamaterials. Following
[262], we introduce the following complex-coordinate stretching variables:

Vit L I (8.115)
Jo + m)

d n+ o 19 (8.116)

3y ja)(1+ pe ) 8y

a) —a)2+jl" w

and define the magnetic and electric field variables for the metamaterial PML region:

He=1/[1+ - Oy —IH: (8.117)
Jo+ i)
—1/[1 + O 1H, (8.118)
jo(l + i)
~ o
E,=1/[1+ — 1E. (8.119)
. 2,
jw(l + w(z)d_wZ_;’_j[‘(‘w)
Ox
Ep=1/[1+ 1E.. (8.120)

joll + =)

With these definitions, we can easily obtain the unsplit PML equations for
metamaterials:

0H, 1 9E,
T 2228 g, 8.121
dt Mo ay . ( )
0H, 1 dE,
bkl A - K 8.122
ot Lo 0x Y ( )
dE, 1 0H, 9H,
= — (==X - ) -/, (8.123)

o € 0x dy

plus many constitutive equations we shall derive below.

Note that (8.117) is same as [1 + J—‘]HY = H,, which can be

wp(
Jw(l+w —w2+/['gw

written as 3
H.+o0,P. = H,. (8.124)
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If we introduce a new variable P, = +ﬁx, which is same as
joll+ ‘“2“ )
+ilew
W, -
Jjo(l + —)Px =H,,

W}, —o*+ jLw

or equivalently ~
JoP, + 7,0, = H,, (8.125)
jo

mpx, which is same as

if we introduce another new variable Q, =

a)2
(=% + jo + I)Qx = Py,
Jw

or
1
(jo + )0y = Py —w}Us, Uy =—0,. (8.126)
Jw

We can write (8.125) and (8.126) in time domain as:

OP 20.=H (8.127)
gr [ Ppex T M ‘
aan + 1,0, = P, — U, (8.128)
U,
*— 0. 12
o 0, (8.129)

By similar techniques, we can obtain the rest auxiliary time domain equations:

H,=H, —0,P, (8.130)

P, -

3_; = A, - 02,0, (8.131)

F)

_gy — P —wlU, - O, (8.132)

U,

— = 8.133
o Oy ( )
Ey=E,—0,D, (8.134)

aD .

a;l = E. — w2 B (8.135)

B,

= D., —w},C.y — I, B (8.136)

ot
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0C

=B 8.137
31 z1 ( )
Es=E,—0:Dp (8.138)

aD 8
af = Ep— 02, B (8.139)

B
3;2 =Dy —wlCo— B2 (8.140)

aCzZ

= B,. 8.141
Bt 2 ( )

Note that in the above non-split metamaterial PML model, those terms involving
temporal and spatial derivatives are exactly the same as those from the standard
Maxwell’s equations, which makes the PML implementation quite simple. Further-
more, when 0, = 0, = 0, the metamaterial PML equations reduce to the standard
Maxwell’s equations.

8.4 Bibliographical Remarks

In this chapter, we reviewed many PML models developed since Berenger intro-
duced the PML concept in 1994. Considering the technicality of mathematical
analysis of PMLs, we didn’t cover the theoretical analysis of those PML models.
Interested readers can consult Sect. 13.5 of Monk’s book [217] for works published
before 2002. More recent works on finite element analysis of PMLs can be found
in [26, 49, 69] and references cited therein. Some interesting topics worth further
exploration are rigorous mathematical analysis and finite element applications of
those PML models coupled to metamaterials.



Chapter 9
Simulations of Wave Propagation
in Metamaterials

In this chapter, we present some interesting simulations of wave propagation in
metamaterials. We start in Sect. 9.1 with a perfectly matched layer model, which
allows us to reduce the simulation on an infinite domain to be realized on a bounded
domain. Here we present a simulation demonstrating the negative refraction index
phenomenon for metamaterials. In Sects. 9.2 and 9.3, we present invisibility cloak
simulations using metamaterials in frequency domain and time domain, respec-
tively. In Sect. 9.4, we present an interesting application of metamaterials for solar
cell design. In Sect. 9.5, we end this chapter by presenting some open mathematical
problems related to metamaterials.

9.1 Interesting Phenomena of Wave Propagation
in Metamaterials

9.1.1 Demonstration of a PML Model

First, we want to demonstrate the role of a perfectly matched layer (PML) model
developed by Ziolkowski [310] in 1999 (see Chap. 8). Following the notation of
[310], we assume that the PML is a cubical domain. The complete PML governing
equations on the corner region are given by (cf. Sect. 8.2.4):

JoE 1 1
Y DE=_—_VxH-_]J, 9.1)
ot €0 €0
aJ
P + D»J = €9 D;E, 9.2)
oH 1 1
Y DH=-—VxE- —K, (9.3)
ot Ho Ho
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242 9 Simulations of Metamaterials

JK
5 + DzK = ,LL()D3H. (94)

Recall that the 3 x 3 diagonal matrices

Dy = diag(oy + 0, — 04, 0; + 0 — 0.0 + 0y — 02).
D, = diag(oy, Oy, 0;),

D3 = diag((o, — Gy)(ax —02), (Gy - Gx)(ay —0), (0, —ox)(0; — Cyy))7

where 0,, 0}, and o, are nonnegative functions and represent the damping variations
along the x, y and z directions, respectively. Usually, quadratic profiles are chosen
for oy, 0, and o, [284,310].

Note that the model (9.1)—(9.4) is the same as (5.12) of Turkel and Yefet [284]
(assuming g = o = 1) and is well-posed mathematically because it is a symmetric
hyperbolic system plus lower order terms [284, p. 545].

Since the PML model (9.1)-(9.4) is very similar to the metamaterial Drude
model solved by the nodal discontinuous Galerkin method discussed in Sect. 4.4,
we can easily solve the PML model (9.1)—(9.4) by the nodal discontinuous Galerkin
method. Details can be found in the original paper [185].

For simplicity, here we just solve a 2-D transverse magnetic PML model, which
can be obtained from (9.1) to (9.4):

e OB Y 05
a Ay x 1T 0y = 0y) Hx, :
oH JoE

O k(oo 9.6)
OE. oH, OH,

== _ 2 _J (o E., 9.7
o ax gy T otk -7
aJ,

B_t = GnyEZ, (98)
0K,

0K,

? =—GyKy—(Ux—Gy)UyHy, (910)

where the subscripts ‘X, y’ and ‘z’ denote the corresponding components.

For this 2-D PML model, we assume that the physical domain 2 = (-1, 1)? is
surrounded by a perfectly matching layer of thickness of 0.2, which makes the real
computational domain (—1.2, 1.2)%. The initial electric source is given as

cos"(%) ifr <r

Eox.y,0) = 0 ifr > ro

©.11)
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where ry = 0.5, 7 = \/x2 + y2. Furthermore, the damping function o, is chosen as:

oo(x — 1) ifx>1
ox(x) = op(x +1)> ifx<-—1
0 elsewhere,

where 0y is a damping constant. The damping function o, can be similarly defined
using y variable.

Here we present a test result obtained with time step T = 103, damping constant
op = 1, discontinuous quadratic basis function on a triangular mesh with 2,748
vertices and 5,317 elements, and the simulation time ¢ € (0, 1,500 t) such that the
wave front has propagated out of the simulation domain when r =1,500 7.

Some snapshots at various time steps are presented in Fig. 9.1, which shows that
the PML performs very well since there is no wave reflected back at the interfaces
between the PML layer and the free space.

9.1.2 The Multiscale Phenomena for Metamaterials

Here we solve a coupled model problem on a complex domain where a circle
(x — 0.5)2 + y2=0.5? is located inside a rectangle [—1.5,1.5]*>. The circle
region is occupied by a Drude type metamaterial, which is governed by the non-
dimensionalized 2-D transverse magnetic metamaterial modeling equations (4.59)—
(4.64) with sources g, = g, = f =0, i.e.,

OH, OF.
= — —_ K B

ot ay *
0H, OE.

ar  Ox »

0E. _ 0H, 0H, ;
o Ox dy “
aJ.
a—; = w’E, —T,J,,

oK

at” =2 H, — TK,,
K,
B_Iy =w:H, —T,K,.

Outside of the circle but within the rectangle [—1, 1]? is filled by air, which is
modeled by the 2-D transverse magnetic modeling equations:
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Ez attime step = 0 Ez at time step = 400
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Fig. 9.1 Demonstration of PML effects. (Top Left) Surface plot of E, at ¢ = 0; contour plots of
E, at various time steps: t = 400t (Top Right); t = 800t (Bottom Left); t =1,200 t (Bottom
Right)

0H, oE,

=—— 9.12
at dy ©-12)
0H, OE,
=y _ 1
ot ox ©.13)
0E; _ 0H, 0H ©.14)

a  ox  dy

The remaining area outside of [-1, 1] is modeled by the PML equations (9.1)—(9.4).

This coupled model problem is solved by the nodal discontinuous Galerkin
method. The initial source wave has the same form as (9.11) but centered at
(—0.5,0). This problem has been solved using various parameters in [185]. After
many numerical tests, it is found that the metamaterial model (4.59)—(4.64) has very
different wave propagation phenomena, which depend on the relative size of those
physical parameters.

Below we present an exemplary result solved with I, = I}, = 1,7 = 1073
on a triangular mesh (see Fig.9.2) with 1,713 nodes and 3,304 elements. The basis
function is second order. The problem is solved with a varying w, = w,,. Numerical
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Fig. 9.2 The mesh and
model setup for the coupled
problem

results show that when w, < 1, the wave can propagate through the metamaterial
region without much damage of the initial electric field E,. When o, becomes larger
than 1, the wave gets damped as it moves into the metamaterial region. When o,
is in the range of [10, 20], the wave not only gets damped but also reflects from
the metamaterial region. When o, is larger than 50, the wave propagates into the
metamaterial region and damps very badly without much reflection. The exemplary
results shown in Fig. 9.3 are obtained with 7 = 10~ running for 1,000 time steps,
and w, = 0.2,5,20,100. Figure 9.3 demonstrates again that modeling wave
propagation in metamaterials is quite challenging due to the inherited multiscale
characteristics.

9.1.3 Demonstration of Backward Wave Propagation

In Sect.1.1.1, we mentioned that since the refractive index of metamaterial is
negative, the phase velocity is antiparallel to the energy flow direction, which fact
leads to the so-called backward wave propagation pheonomenon in metamaterials.

To demonstrate this pheonomenon, Ziolkowski [311] designed some interesting
examples to model electromagnetic wave propagation in metamaterials. Following
[311], we consider the 2-D transverse magnetic model:

0E, 0H, OH,

—_— = ——J,, 9.15
€ ot 0z ox ’ ( )
0H, OE,
- = —— — 1
o or e o (9.16)
0H, OE,
o = — —K,, 9.17)

ot 0z
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Fig. 9.3 The electric fields obtained with fixed I, = I,
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-0.05 _

-0.05

9 Simulations of Metamaterials

= 1, and varying w, = w,,. (Top Left):
=100

Ez at time step = 1000
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Ez al time step 1000

0.1
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1 dJ, T, _ ©.18)
Goa) al 6()(01272 o '

1 0K I,

— “—K.=H., (9.19)

/,L()C()pm at /’Lowpm

1 0K I,

5 al “—K, = H,, (9.20)
/,L()C()pm ot /’Lowpm

where H_, H, and E, are the field components in the z,x and y directions,
respectively. Note that this model is obtained using the Drude model introduced

in Chap. 1 (cf. (1.12) and (1.13)).

First, we model a normal incidence wave beam interacting with a metamaterial

slab with refractive index n =~

I,=r,=I=10%s"

—1, which can be achieved by choosing

1 Wpe = Wpm = W) = Znﬁfo, fo = 30GHz.
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Note that in this case, the refractive index

_e@plw) ey
Ty R

where (1o and €, are the vacuum permeability and permittivity, respectively.
Following Ziolkowski [311], the incident wave is chosen to be varied in space as
exp(—x?/waist?) and in time as

0 for t <O,
gon(t) sin(wpt) for 0 <t <mT),
f(@) = sin(wot) for mT, <t < (m + k)T, (9.21)
8osr (t) sin(wot) for (m + k)T, <t < (2m + k)T,
0 for Cm+ k)T, <t,

where we denote 7, = 1/ fo, and

Zon(t) = 10x3 (1) — 15x2 (t) +6x2 (1),  Xon(t) =t/mT,,
Cosr (1) = 1= [10x, 1 (1) — 15x5 1 () + 6x,,,(2),
Xopf () = [t = (m + k)Tp]/mT),.

In the first example, the simulation domain is chosen as 830 x 640 cells (z vs. x),
where the cell thickness dx = 10~* m. The wave source is located at the center in the
x-direction and 40 cells above the bottom of the simulation domain. A metamaterial
slab is put at 200 cells above the beam source, and its thickness is 200 cells. The
Bérenger PML of eight cells in thickness is used around the simulation domain. The
remaining area is modelled by the Maxwell’s equations in free space:

0E, OH, 9H,

€0

o 3z ox
OH.  OE,
Homar = T ax
0H, OE,
Koo = Tz

which can be obtained by choosing J, = K, = K, = 01in (9.15)—(9.20).

The electric field intensity (obtained with time step dz = 0.1 ps, the beam waist
being 50 cells, and the incident wave (9.21) choosing m = 2,k = 100) is
plotted in Fig. 9.4, where the left one is the field at 5,000 time steps, which clearly
shows that the wave propagates backward inside the metamaterial slab. Another
interesting property of metamaterial is that the electromagnetic wave propagates
very slowly inside metamaterial. To see this clearly, we plot the electric field
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Fig. 9.4 The electric field intensity distribution: (Left) passing through a metamaterial slab with
n ~ —1; (Right) passing through free space only (i.e., » = 1) (Reprinted from Li et al. [191].
Copyright (2008), with permission from Elsevier)

intensity obtained at 2,000 time steps for a wave propagating in free space (just
replacing the metamaterial slab by vacuum) in Fig. 9.4 (Right). This figure shows
that the wave reaches the boundary on the other side in only 2,000 time steps, while
it takes about 5,000 time steps when a metamaterial slab is present.

Figure 9.4 (Left) also shows that the metamaterial slab has a nice refocusing
property, which usually can be achieved by convex lenses. This property has
prompted many researchers to work on the so-called perfect lens [234]. Encouraged
by this phenomenon, we can further simulate a wave beam interacting with many
metamaterial slabs of n ~ —1. An example of three slabs is given in [191], where
the simulation domain is 1, 500 x 500 cells (z vs. x), the bottom metamaterial slab
is located 240 cells above the bottom side, the distance between each slab is 400
cells. Each slab is 460 cells in width and 200 cells in thickness. The source beam
is located at the same place as the previous example. The obtained electric field
intensity distribution at different times are presented in Fig. 9.5, which clearly show
that the source beam can be transmitted further away via multiple metamaterial
slabs. This phenomenon opens the potential applications in nano-waveguides.

The last example modified from [157] is used to demonstrate the backward
wave propagation phenomenon and the Snell’s law using a triangular metamaterial
slab. The physical domain is chosen to be [0,0.06] x [0,0.064] m. The incident
source wave is located at x =0.004 m and imposed as a scalar component. A
triangle metamaterial slab is determined by vertices (0.014,0.02), (0.014,0.062)
and (0.044,0.062). Outside this slab is vacuum. For this example, a hybrid mesh is
used, where a triangular mesh is used for the metamaterial slab and its neighboring
elements, and a rectangular mesh is used in the vacuum region and PML region. A
leap-frog mixed finite element method is used for this example, where the lowest-
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Fig. 9.5 Electric field intensity distribution interacting with three metamaterial slabs of n ~ —1
(Reprinted from Li et al. [191]. Copyright (2008), with permission from Elsevier)

order triangular edge element and rectangular edge element are used. Details about
the algorithm and implementation can be found in the original paper [157].

An exemplary mesh is shown in Fig. 9.6, which is quite coarse for illustration
purpose. The results presented in Fig. 9.7 uses a mesh by uniformly refining Fig. 9.6
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Fig. 9.6 An exemplary
mixed mesh used for the
triangular metamaterial slab

four times, i.e., the real mesh has 131,072 and 81,920 triangular and rectangular ele-
ments, respectively. Hence the total number of degrees of freedom for E is 361,248.
In this case, the time step T = 107!%. The calculated E, components at various time
steps are plotted in Fig. 9.7, which shows clearly that the wave propagates backward
inside the metamaterial slab. After the wave exits the metamaterial region, the wave
bends according to the Snell’s law (1.1).

9.2 Metamaterial Electromagnetic Cloak

In recent years, inspired by the pioneering work of Pendry et al. [237] and Leonhardt
[180] in 2006, there is a growing interest in the study of using metamaterials to
construct invisibility cloaks of different shapes. More details and references on
cloaking can be found in recent reviews [73, 132, 135]. One of the major avenues
towards electromagnetic and acoustic cloaking is the so-called transformation
optics [180,237], which uses the coordinate transformation to design the material
parameters to steer the light around the cloaked regions. In this section, we present
some cloaking results obtained via Maxwell’s equations, although cloaking can be
achieved through solving other types of equations (e.g.,[9, 166, 167])

9.2.1 Form Invariant Property for Maxwell’s Equations

Modeling of electromagnetic phenomena at a fixed frequency w is governed by the
full Maxwell’s equations (assuming a time harmonic variation of exp(jwt)):
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Fig. 9.7 Example 4. Electric fields E, at various time steps: (Top Left) 800 steps; (Top
Right) 2,000 steps; (Bottom Left) 3,000 steps; (Bottom Right) 4,000 steps

VXE+ jouH=0, VxH- joeE =0, (9.22)

where E(x) and H(x) are the electric and magnetic fields in the frequency domain,
and € and p are the permittivity and permeability of the material.

A very important property for Maxwell’s equations is that Maxwell’s equations
are form invariant under coordinate transformations (cf. [214]). More specifically,
we have

Theorem 9.1. Under a coordinate transformation x' = x'(x), the equations (9.22)
keep the same form in the transformed coordinate system:

V' XE' + jou'H =0, V' xH — joe'E' =0, (9.23)
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where all new variables are given by

Ex)=ATEx), Hx) = ATHx), A= (a;;), a;j = g% (9.24)
J
and
W) = Aux)AT Jdet(A), € (') = Ae(x)AT /det(A). (9.25)

Proof. From (9.24), (9.25) and (9.22), we have
Jou'H' = joAuH/det(A) = —AV x E/det(A).
Hence to prove the first identity of (9.23), we just need to show that
AV X E = det(A) - V' x E/. (9.26)
Before we prove (9.26), let us recall the 3-D Levi-Civita symbol €;;, which is
1if (i, j, k) is an even permutation of (1,2, 3), —1 if it is an odd permutation, and
0 if any index is repeated. Hence by using the Einstein notation (i.e., omitting the

summation symbols), we have

ox' dx) dx,
det(A) = € — —2 -3, 9.27
et(4) = €ijx dx; 0x; Oxy ( )

and the ith component of V x E:

JdE;
(VxE); = 61‘]‘ij7
from which and E = ATE’, we obtain
ox; oE, ox! 0 ox)
AV XE) = —te ., K _ 22— (_ZLE!
( xE); 0x,, Emjk 0x; 0x,, emjk ox; (3xk D
P oo
Oy " 0x; 0, T Axg 0x;

ox! 0x) OE;
ax, k Oxy 0x;

ax! dx) IE] 0x),

= e L
Oy " Oxy

) 9.28
8xl’p ox; ( )

where in the above we used the fact that the first term is zero by swapping the indices
j and k.
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On the other hand, we have

/

oE
det(A)- (V' xE); = det(A) - eip/—’. (9.29)
8x;,
Comparing (9.28) with (9.29), we can see that proof of (9.26) boils down to
proof of the following

ox; dx! 0x’
Mémjkﬁgj =det(A) - €ip,

which is true by checking different 7, p,/. For example, i =1,p=2,1=3 is
just (9.27). O

9.2.2 Design of Cylindrical and Square Cloaks

In this subsection, we present detailed derivation of the metamaterial’s permittivity
and permeability which lead to cloaking pheonomena. The contents of this subsec-
tion are mainly based on [188].

9.2.2.1 Cylindrical Cloak

Following [237], to hide an object inside the cylindrical region r < R;, a special
electromagnetic metamaterial can be designed in the cloaking region R; < r < R;
through the so-called transformation optics technique. The idea is to take all fields
in the region r < R, and compress them into the region R; < r < R,. This can be
accomplished by the following simple coordinate transformation:

R, — R,
r'(r,0) = ——r+ R, 0=<r <R, (9.30)
R
0'(r,0) = 6. (9.31)
To carry out a cloaking simulation in Cartesian coordinates, we have to transform
the material parameters given in polar coordinates to Cartesian coordinates. It is

known that a point (x;, x») in the Cartesian coordinate system corresponds to a
point (r, 0) in polar coordinate system through the relations:

r=+x}+x2, 6=tan"' 2 (9.32)
X1

X1 =rcosf, x,=rsinb, (9.33)

and
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which leads to

d 0
Lo s, L =2 e, (9.34)
dx; r 0x2 r
a0 X2 sin 6 a0 X1 cos 0
__F_ _smo 90 _xi_ 9.35
0x1 r? r x> r2 r ( )

By Theorem 9.1, the electromagnetic permittivity and permeablhty 1n the

transformed space are given by (9.25), which needs the information of = 7o For
the transformation (9.30) and (9.31), by chain rule we can obtain
M) % _ Oxy dr’ or dx; 060" 96

ox,  ar or ax; 90’ 96 oy

R, — R 0
— cosf - —= L cosh —r'sinf - (——Sln )
2 r
R, — R R
— 2R2 1—1—Tlsinz@,

(i) ox;  ox{or’ or  Ox| 96’ 96
i) — = —— ——
dxo ar’ dr dx, 06’ 00 9x;

= cosf - R R -sin@ —r'sin6 - (COSG)
2
= —& sin 6 cos 0,
p
(i) oxy  0x5or’" or  0x5 06" 06
iii = 4+ =
dax1 ar’ dr dx; 300’ 90 0x;
. Ry — Ry sm@
=sinf -

~cosf +r'cosf - (—
2

Ry .
= ——sinfcos0,
,

and

@) x5 ox5 or" or n dx5 06" 06
V) —= = —_—— ——
dx2 ar’ dr dx, 06’ 00 9x;

R, — Ry 0
2 -sin@ 4+ r'cos 6 - (COS )
R

= sinf -

R, — R R
=2 Ly 2L cos? 6.
R2 r
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Hence by Theorem 9.1, the transformation matrix A can be obtained as

4 &R;ﬁ—i-%sinz@ —%sin@cos@
symmetric RZR;ZM + % cos?f |’

whose determinant is

R, — Ry R, — Ry
det(4) = = (<

Rl)z r’
I‘/—Rl.

R, R, —
+I‘)_( R2

255

(9.36)

(9.37)

Substituting (9.36) and (9.37) into (9.25) with relative permittivity €, = 1 in the

original space, we obtain the relative permittivity in the transformed space

e €
&= ( o f-‘) = AAT /det(A)
yx =yy
(R 4 Bl 4 Byin? g BB 4 Rying cos 0
- symmetric (RZR;ZM)2 + %(ZRZR;ZR” + &ycos? 0

i.e., the material parameters in Cartesian coordinates become as follows:

R, — R R R, — R R
€=y 22 0 4 ThGin? 0| /det(A),
o R, r R, r

Ry, R,—R R
€. =€ = ——1(2; + —1) sin@ cos @ | /det(A),
’ F r Ry r

Rz — R1 Rl RZ - Rl
= [(—)2 + T

€yy R, R,

+ %) cos’ 9:| /det(A),

) Jdet(4),

and €, = 1/det(A). The permeability ;1 has the same form as permittivity €’.

9.2.2.2 Square Cloak

The transformation optics idea can be used for designing a square-shaped cloak. In
this case, the fields inside a square with width 2.5, are compressed into a square
annulus with inner square width 2.5; and outer square width 2.5,. This task can be

accomplished through four mappings.

The right triangle in the original space is mapped into the right-subdomain in the

transformed space (see Fig. 9.8) by the coordinate transformation [244]

S — S

x(x1,x2) = x1 + S,

(9.38)
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Fig. 9.8 (Left) The original square formed by four triangles; (Right) The transformed square
annulus

S, =S S
(. x) = wa(Ze + ). (9.39)
2 X1
It is easy to prove that the transformation matrix in this case is
SZS—S1 0
Ay = s s-s I (9.40)
x? S> xq
which has determinant
$—=81,85% -8 S
det(4,) = 22212221 4 21y 9.41)
Sz Sz X1
Mapping the unit permittivity tensor € = I by (9.25), we obtain
(SZS—S1 )2 _ X2_L23'1 . st—Sl
I = A, AT /det(A,) = : M ’ det(4,).
€ p /det(4r) symmetric (xf%)2 + (—SZS_ZS1 + %)2 /det(4,)
1
(9.42)

Corresponding formulas for the upper, left and bottom sub-domains of the cloak
cosh — sin@] ©
sinf cos@
the right sub-domain with rotation angles 6 = /2, w and 37/2, respectively.
More specifically, for the upper subdomain, we have

can be similarly obtained by applying rotation matrix R(0) = |:

S$2—=81 S1y2 X812 S2=S81 , x5
2201 4 S1)2 4 (X201 2201, X201

E; = R(z)é;R(z)T = ( 5 xl) ( x12 ) Sg s xlz /det(Ar).
2 2 symmetric (51)°

For the left subdomain, we have
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(Sz—S )2 _ﬂﬂ.S—S
Sa x2 s

€ = R(n)e.R(n)" = ( &)2) /det(A,).

symmetric (—xi?‘ )+ (—SZS_ZSl + 3
For the bottom subdomain, we have

S>—S S S S>—S S
(2S21+x_11)2+(xi_121)2 9201 X291

S o ) /det(A,).

3 3
€, = R(=)e.R(—)" =
b ( 2 JerR( 2 ) ( symmetric (SZS;ZS‘)2

9.2.3 Cloak Simulation in the Frequency Domain

Before we move to the time domain cloak simulation in the next section, here we
present some 2-D cloaking simulations in the frequency domain. Without loss of
generality, we consider the 2-D transverse magnetic model. Reducing (9.22) with
€ = €p€, and 0 = pop, into just one equation involving the scalar variable E,, we
obtain

Vx (u'VxE)—kieE, =0, (9.43)

where u, and €, are the relative permeability and permittivity, and ko denotes the
wave number of free space kg = w ., /€ofty = Cﬂ‘ As before, C, = 1/ /€ojto denotes
the light speed in free space.

The simulations given below are performed by COMSOL Multiphysics package,
where quadratic triangular elements and the direct solver SPOOLES are used.

9.2.3.1 Cylindrical Cloak

For this test, the cylinder cloak shell is chosen to have R; =0.15m and R, = 0.3 m,
and located inside the square [—1.0, 1.0]>. A PML with 0.5 m thickness is imposed
on both ends of this square in the x-direction, and the periodic boundary is imposed
on the top and bottom boundaries. The incident plane waves of 1-4 GHz are
excited on the interface x = —1.

First, a coarse mesh with 14,624 elements and 7,417 nodes is used for the
simulation. In this case, the total number of DOFs is 25,584. The obtained electric
field distributions for incident waves of several frequencies are presented in Fig. 9.9,
which show that the 1-3 GHz plane wave patterns are restored quite well after the
waves propagate out of the cloaked area. Hence this structure demonstrates good
cloaking effect for 1-3 GHz plane waves. However, the cloaking phenomenon is
not clear for the 4 GHz incident wave.

Then the same problem is solved again with a finer mesh obtained by uniformly
refining the previous mesh twice, in which case the mesh has 58,496 elements,
29,457 nodes and 101,728 DOFs. With this finer mesh, the cloaking effect can be
seen quite clearly for all 1-4 GHz incident waves as demonstrated in Fig.9.10.
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Fig. 9.9 The real part of the electric-field phasor obtained for the cylinder cloak with incident
waves of different frequencies: (Top Left) 1 GHz; (Top Right) 2 GHz; (Bottom Left) 3 GHz; (Bottom
Right) 4 GHz

9.2.3.2 Square Cloak

The square cloak has the same geometry as the cylindrical case, except that the
circular shell is replaced by a rectangular shell. This problem is solved first using a
mesh with 7,200 elements, 3,720 nodes and 11,352 DOFs, and the cloaking effect
can be seen only for waves with 1 and 2 GHz frequencies. Then the problem is
solved again using a finer mesh refined uniformly from the previous one, and the
cloaking effect can be seen for waves with 3 and 4 GHz frequencies. In Fig.9.11,
the obtained electric field distributions for 3 and 4 GHz waves are presented for both
the coarse and fine meshes. This example shows that modeling wave propagation
in metamaterials is quite challenging, since the right physical phenomena can be
observed only when the mesh is fine enough.

9.3 Time Domain Cloak Simulation

Compared to many frequency domain cloak simulations, not much attention has
been paid to the time-domain modeling of cloaks. Since 2008, some papers have
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Fig. 9.10 The real part of the electric-field phasor obtained for the cylinder cloak with a fine mesh
and various incident waves: (Top Left) 1 GHz; (Top Right) 2 GHz; (Bottom Left) 3 GHz; (Bottom
Right) 4 GHz

been published on time-domain simulation of 2-D cloaking structures (see [197,
303, 304] and references therein). The recently designed broadband cloaks by Liu
et al. in 2009 [206] make the time-domain simulation more appealing and necessary.
Inspired by the work of [304], Li et al. [194] developed the first time-domain finite
element (FETD) scheme for cloak simulation. This section is mainly based on [194].

9.3.1 The Governing Equations

Following [304], the time-domain cloak modeling is based on equations:

9B
2 _ _VxE, 9.44
5 X (9.44)
aD

D _vm 9.45
o * (043)

and the constitutive relations
D =¢E, (9.46)
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Fig. 9.11 The real part of the electric-field phasor obtained for the square cloak under two meshes:
(Top Row) 3 GHz wave; (Bottom Row) 4 GHz wave

B = yuH, (9.47)

where as usual E and H are the electric and magnetic fields respectively, D and
B are the electric displacement and magnetic induction respectively, ¢ and u are
cloak permittivity and permeability, respectively. For the cylindrical cloak, the ideal
material parameters in the polar coordinate system were first given by Pendry et al.
[237]:

GElET T e T E TR ST T R SR ) T

(9.48)

where R; and R, are the inner and outer radius of the cloak. From (9.48), it
can be seen that the cloaking metamaterial’s permittivity and permeability are
nonhomogeneous and highly anisotropic.

Following [304], here we consider the 2-D case with E being a vector, and H
being a scalar, i.e., we can write E = (E,, E y)’ and H = H,, where the subindex
X,y or z denotes the component in each direction. To carry out the simulation in
Cartesian coordinates, we have to transform the material parameters (9.48) into
Cartesian coordinates. It is easy to see that
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€xx €xy | _ [cos¢ —sing | € O | | cos¢ sing
€yx €yy | | sing cosg 0 € —sin¢ cos ¢
_ [ercos’¢ + €, sin® ¢ (e, — €4) Sin ¢ cos ¢
(e — €s)singcose e, sin” ¢ + €pcos’p |’

-1
which, along with ¢ I:EX :| = |:6” €xy :| |:DX :| , yields
Ey €yx €yy y

2 2 .
| ersin"@ +egcos” @ (e —€,)sinpcose
€0€r€¢E = I:(€¢ —Er) Sin¢COS¢ € C052¢ 4 € sin2¢ D. (949)

To obtain the cloak phenomenon, the material parameters have to be constructed
from dispersive medium models. For simplicity, we consider the Drude model for

the permittivity:
2

“p
8,.(0)) =1- > (950)
w* — Jwy
where y > 0 and w, > 0 are the collision and plasma frequencies, respectively.
Substituting (9.50) into (9.49) and using the following rules

82

. 2

Jo — TS w _)_ﬁ’ 9.51)
we have (cf. [304]):
L B
E0E¢ (ﬁ + ]/E + Wp) E
L R 2 9

= (W“r)’& +Wp) MAD+8¢ (W‘f‘)’&) M3D, (9.52)

where the vector D = (D, D)’ and

MA:[ sin” ¢ —sin¢cos¢i|’ MB:|: cos’ ¢ sin¢cos¢i|.

—singcos¢p  cos’ ¢ singcos¢ sin’¢

Similarly, the permeability is described by the Drude model [304]:

w2
pe(@) = 4 (1 - %) , 953)
T = JOYm
where A = ﬁ, and w,,, > 0 and y,, > 0 are the magnetic plasma and collision

frequencies, respectively. Substituting (9.53) into (9.47), we obtain
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w2
B, = pop H; = poA (1 - ;) H.,.
Then using rules (9.51), we have

a_2+ 9 B, = s 8—2+ 3+wz H (9.54)
iz Yy ) T HOA G T Vmigy T Ppm ) e '

To carry out the cloak simulation, we use Bérenger’s PML [34] to reduce the
infinite domain to a bounded one by absorbing those waves leaving the computa-
tional domain without introducing reflections. The two dimensional Bérenger PML
governing equations can be written as:

d(H, + H
soaﬂ—FUyEx:—( ot Zy)

, 9.55
ot dy ©-59)
IE, 9 (Hze + H.y)
2 4o E, = I 9.56
&0 9t +o y ax ( )
0E,
= o Hoy = ———, 9.57
Mo 9t + 0 z 9x ( )
OH., IE
1o aty + Oy H,y = _By , (9.58)

where the parameters o;, 0,1 = X, y, are the homogeneous electric and magnetic
conductivities in the x and y directions, respectively.
For implementation purpose, (9.55) and (9.56) is written in the vector form:

oE
80—+("y O)E:VXH, (9.59)
Jt 0 oy
OH
where the 2-D vector curl operator V x H = 3ayH for H = H,, + H,,.
T x

9.3.2 An Explicit Finite Element Scheme

To design the scheme, we partition §£2 by a family of regular meshes 7} with
maximum mesh size 4. To accommodate the problem easily, a hybrid mesh is used:
triangles in both cloaking and free space regions; rectangles in the PML region, cf.
Fig.9.12b below. The basis functions used are the lowest-order Raviart-Thomas-
Nédélec’s mixed spaces U, and Vj,: For a rectangular mesh 7}, we choose
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Up=1{yneL*(R): Yulk € Qoo. Y K € Ty},
Vh = {¢h € H(curl;.Q) . ¢h|K € QO,I X QLO’ V K e Th};

while on a triangular mesh,

U, ={y, € L>(2): Y|k is a piecewise constant, ¥ K € T},},
Vi =A¢n € H(curl;2) : ¢plg =span{A; VA; —A;VA;}, i, j =1,2,3,V K € T}

To accommodate the perfect conducting boundary condition nxE = 0, we introduce
the subspace of V,:

VO ={¢p eV, nxg, =0 ondR}.

Following [194], a leap-frog type scheme can be constructed for the mod-

1 1
eling equations in the cloak region: For n=1,2,..., find D2+2, E2+2 evy,

B!, H'' € Uy such that
n+tsy n
8:D, . ¢n | — (H) .V x ¢y) =0, (9.60)
gt g nti = PN~ T
€080 E) 2 i | + | veogpdaE) 2 i | + | @pc08E) L
atl ~ el
= ((MA + €¢MB) 8$Dh+2,¢)h) + (a);MADh z,d)h)
el o~
+ (V (M4 + eyMp) SZIDh+27¢h) , (9.61)

(8B yn) + (V < E) ", w) =0, (9.62)

(LoA8ZH, ™t Jh) + (1oAY H ' Jh) + (quwﬁmﬁZ,%,)
= (82B]F . Uh) + (ymb2 BT ). (9.63)

hold true for any ¢y, Fq;h S VZ s Wn, Jh € Uj,. Here and below we denote the difference
operators: For any #”" = u(-, t,),
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To couple (9.63) well with the PML equations (9.57), (9.58), and (9.63) is split
into

zx,h

(,u()Aé)’zH”Jrl + (MOAmeSerZle, %1) + (MOAw,ZJmﬁ:x,m{/jh)

(82BI+ Th) + = (ymbae BT 0) (9.64)

l\JI>—‘

o /JLOAVmSZIH;y_EIs Jh) + (Mko;mﬁ:y,h,%l)

»—/\[\H»—a

)

)
(M0A82Hn+1 h)+

) +

(523n+1 wh (ym821 h s;s;h)- (9.65)

NI>—‘

Similarly, a leap-frog type scheme can be constructed for solving the
et
Egs. (9.59), (9.57), and (9.58) in the PML region: find Eh+2 e Vi, HIL,
H %! € Uy such that

0 ~n+i ~ e
() (2R )
~ n 1
M( s Wlh) (UmXHg:}l‘,wlh ( yZZ»WI,h)s (9.67)
8
dy

( .. o ,% h) (9.68)

M0(5 Hyh th) (Umyﬁg;f/:,%h)

hold true for any ¢, € VO, Yin Von € Up.

In summary, the above developed mixed finite element time-domain algorithm
for modeling the invisible cloak can be implemented as follows: first, construct a
proper mesh .7}, of §2, choose a proper time step size t and proper initial conditions;
then at each time step n, perform the FETD Algorithm:

1
. Solve (9.60) for D}, "2 on 7.
1
. Solve (9.61) and (9.66) for E, * on .
. Solve (9.62) for BZ“ on 9.
. Solve (9.64) and (9.67) for Hg:;ll on .%,.
. Solve (9.65) and (9.68) for H"J;j on .

. Calculate H)'"' = Hz"j;ll Hz"ytll, then go back to step 1 and repeat the above

AN AW =

1
process. Note that in the free space region, E Z+2 and H"T! are updated using
(9.66)—(9.68) with 0y = 0y = 0y = Oy = 0.
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9.3.2.1 Time-Domain Cloaking Simulation Results

The cloak simulation setup is shown in Fig. 9.12a, where the cloaked object is hided
inside a perfectly electrically conducting cylinder with radius R, and the cylinder
is wrapped by a cylindrical cloak with thickness R, — R;.

In the cloak simulation, R; = 0.Im, R, = 0.2mand y = y, = 0 (i.e., no
loss) are used in the Drude model. A plane wave source is specified by the function
H, = 0.1sin(wt), where @ = 2xf with operating frequency f = 2GHz. The
parameters @, = w,; is calculated by the Drude model w, = w+/1 — ;.

As mentioned in Sect. 9.2.3, in order to see the cloaking phenomenon, the mesh
has to be fine enough. In the results presented below, the corresponding mesh is
obtained by uniformly refining the given one in Fig.9.12b four times, in which
case the total number of edges used are 623,808, the DOFs for E is 621,376, and
the total numbers of triangular elements and rectangular elements are 262,144 and
114,688, respectively. Hence the DOFs for H is 376,832. The time step is chosen as
v = 0.1 picosecond (ps), and the total number of time steps is 50,000, i.e., T = 5.0
nanosecond (ns).

To see how wave propagates in the cloak structure, several snapshots of E,
fields are plotted in Fig.9.13, which show clearly how the wave gets distorted
in the cloak region. After 50,000 time steps, the plane wave pattern is almost
restored, which renders the object placed inside the cloak region invisible to external
electromagnetic fields.

9.4 Solar Cell Design with Metamaterials

In this section, we present an interesting application of metamaterials in solar cell
design. This section is mainly derived from [192].

9.4.1 A Brief Introduction

A solar cell is a device that can directly convert solar energy into electricity
through the photovoltaic effect. Generally speaking, a solar cell works in three steps:
(1) Photons in sunlight hit the solar panel and are absorbed by some semiconducting
materials; (2) Electrons are knocked loose from their atoms, thus forming an electric
current flowing through the material; (3) An array of solar cells converts solar energy
into electricity. Therefore, the operation of a solar cell requires three basic attributes:
The absorption of light; The separation of various types of charge carriers; The
extraction of those carriers to an external circuit.

A solar cell’s performance is measured by its efficiency, which is usually
broken down into reflectance efficiency, thermodynamic efficiency, charge carrier
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Fig. 9.12 (a) The cloak modeling setup; (b) A coarse mesh (Reprinted from Li et al. [194].
Copyright (2012), with permission from Elsevier)

separation efficiency and conductive efficiency. To reduce the cost of solar energy,
high-efficiency solar cells are of interest.

Since various materials have different efficiencies and costs, creating cheap and
efficient solar cells is an important research subject. Currently, many solar cells are
made from bulk materials that are cut into wafers with thickness between 180-240
micrometers and are then processed like other semiconductors. The most prevalent
bulk material for solar cells is crystalline silicon, which can be further classified
into several categories such as monocrystalline silicon, polycrystalline silicon, and
ribbon silicon.

Other solar cell materials are made as thin-films layers, organic dyes, and
organic polymers. Thin-film technologies reduce the amount of materials used in
solar cells. However, the majority of thin film panels have quite low conversion
efficiencies and occupy large areas per watt production. Cadmium telluride, copper
indium gallium selenide and amorphous silicon are three thin-film technologies
often used as outdoor photovoltaic solar power production. Silicon remains the
most popular material used in both bulk and thin-film forms. Silicon thin-film cells
are mainly deposited by chemical vapor deposition from silane gas and hydrogen
gas. Though solar cells made from various silicons such as amorphous silicon and
protocrystalline silicon are cheap to produce, they still have lower energy conversion
efficiency than bulk silicon.

In recent years, nanotechnology has been applied to solar cell materials, which
can be made from nanocrystals and quantum dots. For example, large parallel
nanowire arrays enable long absorption lengths, which can trap more light and hence
improve the efficiency of the solar cell.

In the rest section we present an approach for solar cell design, which uses
nanomaterials, more specficially electromagnetic metamaterials, to increase the
solar cell efficiency. This approach is based on the metamaterial’s striking re-
focusing property (cf. Fig. 9.4 (Left)): In a planar negative-index metamaterial slab,
an evanescent wave decaying away from an object grows exponentially inside
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the slab, and refocuses the source wave at the exit interface if the slab thickness
equals the distance from the wave source to the slab’s front interface. This property
shows that metamaterials can be efficient subwavelength absorbers [14]. Ultra-thin
metamaterial slabs have been shown [92] to sustain their high absorptivity for a wide
range of incident angles. This property is highly desirable for developing efficient
thermalphotovoltaics [175] and photovoltaics [101]. In photovoltaic applications,
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the efficiency of solar cells can be enhanced by the strong field resonance inside the
absorbing metamaterial.

9.4.2 The Mathematical Formulation

Modeling of solar cells boils down to solving Maxwell’s equations:

VxH oD (9.69)
X = — .
at’
_ 9B
VxE=——, 9.70
X o (9.70)

where E(x,7) and H(x, ) are the electric and magnetic fields, and D(x, ) and
B(x,7) are the corresponding electric and magnetic flux densities. For linear
electromagnetic materials, these variables are connected through the constitutive
relations:

D = ¢, E, B = pou,H, 9.71)

where €, and p, are the relative permittivity and permeability, respectively.
Substituting (9.71) into (9.69), (9.70), and using the time harmonic form

E(x,7) = E(x)e/?", H(x,t) = H(x)e/*,

we can transform the time-dependent Maxwell’s equations into the time harmonic
form:

jweoe, E =V x H, (9.72)
jououH= -V xE, (9.73)
where w denotes the wave frequency. Note that (9.72) and (9.73) can be further

reduced to a simple vector wave equation in terms of either the electric field or the
magnetic field:

V x (1, 'V xE) - kie,E =0, (9.74)
V x (6,'V x H) — ki, H=0. 9.75)

Here ko = cﬂ = w . /€olLo denotes the wave number of free space.
Under the assumption that the material is non-magnetic (hence i, = 1), we can

use the refractive index n = /€, [, to rewrite (9.74) and (9.75) as follows:

V x (VxE)—k2n’E =0, (9.76)
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V x (n72V x H) — kgH = 0. (9.77)

To efficiently model the 2-D solar cells, we first solve (9.77) for the unknown
magnetic field H = H_, then postprocess H by using (9.72) to obtain the unknown
electric field E = (E,, E,)', ie.,

1 0H -1 J0H
x = o) Ey = - -
Jjweoge, Ay Jjwepe, 0x

9.4.3 Numerical Simulations

9.4.3.1 A Benchmark Problem

A benchmark problem of [295] is solved in [192] by using the commercial
multiphysics finite element package COMSOL. The proposed solar cell structure
is uniform in the z-direction. The unit cell (illustrated in Fig.9.14) has periodic
boundary conditions in the x-direction, and contains a benzocyclobutene (BCB)
layer with thickness ¢ = 50nm and a gold substrate with thickness » = 100 nm.
The gold substrate is used to absorb the radiation energy coming into the cell.
Furthermore, there is a gold strip of dimension f x e embedded inside the BCB
layer. In Fig.9.14, g denotes the gap between the strip and the BCB boundary. To
obtain a good absorption for the solar cell, we choose g = 15nm, f = 18 nm, and
e = 256nm.
The permittivity for gold is modeled by the Drude model
o
€@ =1 o(w +iy)’

where the plasma frequency w, and the collision frequency y are calculated as

wWE
Y =1 Z, w, = V(1 —e)) (@ + y?),
— €]

where €; and €, are functions of the incident wavelength A, obtained through
polynomial fitting:
el(A) = —1.1A% = 3942 — 124 + 12,
e3(A) = 7.3A8 — 10017 4 5804 — 1,900A° 4 3,7001*
—4,4004% 4 3,200A% — 1,300A + 210.

For a P-polarized radiation at frequency 2.89 - 10'* Hz (which is in the infrared
region) with 0° incident angle (i.e., penetrating the solar cell vertically), the obtained
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Fig. 9.14 The unit cell structure for the benchmark problem (With permission from Global
Science Press [192])

electric and magnetic field magnitudes |E|, |E,| and | H.| are plotted in Fig. 9.15.
In this simulation, the refractive index n =1.56 is chosen for BCB, the port
condition at both incident and exit surfaces is used, and Floquet periodic boundary
condition is imposed in the x-direction. Furthermore, tangential continuity across
subdomain interfaces is imposed.

Many numerical experiments are carried out by varying the wave incident angles
and wave frequencies in the infrared (IR) and visible region. Figure 9.16 shows
how the absorption varies with the incident angles in the IR and visible region. In
COMSOL, the absorption on a fixed port is defined as 1 — |Sy; |2, where Sy; is the
reflection coefficient expressed as

S = \/ Power reflected from the port/ \/ Power incident on the port.

Furthermore, Fig.9.16 shows that the absorption decreases as the incident angle
increases for fixed frequencies, and the average absorption is about 60 % for all
incident angles between 0° and 40°.

9.4.3.2 Results with Other Metals and Micro-structures

Considering the cost of gold and the uncommon BCB material, several combina-
tions of materials were tested in [192] for their absorptions in order to find a cheap
but efficient solar cell design. Detailed numerical experiments were performed with
gold replaced by high melting point metals such as copper, nickel and tungsten,
and with BCB replaced by dielectric SiO,, semiconductor C[100] and Poly-Si.
Numerical results of [192] showed that the average absorption over the visible
frequencies for most combinations is about 50 %.
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Fig. 9.15 Simulation results for the benchmark problem: (Top Right) Plot of | E.|; (Top Left) Plot
of |E, |; (Bottom) Plot of | H.| (With permission from Global Science Press [192])

To reduce the usage of metals (hence the weight of the solar cell), [192] also
considered using several micro-structures to replace the metallic strip. For example,
in a nickel and Poly-Si combination, a micro-structure consisting of 44 equal
rectangles with dimensions of 5 by 10 nm was tested with different frequency waves
penetrating the solar cell vertically. An exemplary power flow obtained from this
structure is presented in Fig. 9.17.

Another micro-structure consisting of 44 equal circles with 5nm radius was
tested for a nickel and Poly-Si combination in [192]. An exemplary power flow
obtained from this micro-structure is presented in Fig. 9.18.

In [192], both the rectangular and circular micro-structures were shown to
have about 80 % absorption for the vertically penetrating waves in the entire solar
spectrum. Results of [192] suggest that efficient solar cells can be constructed using
metamaterials.
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Fig. 9.16 The benchmark problem: the absorption corresponding to the infrared and visible
frequencies with various incident angles (With permission from Global Science Press [192])
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Fig. 9.17 The power flow obtained with 44 micro-rectangles (With permission from Global
Science Press [192])

9.5 Problems Needing Special Attention

9.5.1 Unit Cell Design and Homogenization

The metamaterials discussed in this book are structured composites which lead to
simultaneously negative permittivity and permeability. A key issue in the theory of
composites [211] is the study of how their physical properties such as permittivity
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Fig. 9.18 The power flow obtained with 44 micro-circles (With permission from Global Science
Press [192])

and permeability depend on the microstructure (or unit cell). When the period of
the microstructure is small compared to the wavelength, the physical parameters in
Maxwell’s equations oscillate rapidly, which makes the numerical simulation very
challenging. In this case, homogenization approach [33,81,250] is often used: the
rapidly oscillating parameters are replaced with effective constitutive parameters.
A distinguishing feature of the homogenization problem for metamaterials is that
the cell size a is not vanishingly small compared to the vacuum wavelength A
at a given frequency. The typical range in practice is a ~0.1 — 0.31¢. Hence,
the classical homogenization procedures valid for a — 0 have limited applicability
for metamaterials. In the physics and engineering community, the homogenized
material parameters are often calculated using S-parameter retrieval method [71,
196], the field-averaging method [270], and other averaging operations such as
Maxwell-Garnett, Bruggeman and Clausius-Mossotti mixing formulas (cf. [264]
and references cited therein). Rigorous mathematical treatment of the homogeniza-
tion of metamaterials is still in its early stages [27,47, 165,231], and much more
work is needed in this direction.

In the mathematics community, there are already many studies devoted to
homogenization of Maxwell’s equations. It is well known that homogenization
results can be obtained by the classical method of asymptotic expansions in two
scales for Maxwell’s equations (see e.g. [33,250]). Homogenization for the non-
stationary Maxwell’s system is discussed in books [161,250]. Using the two-scale
convergence method, Wellander [291] obtained convergence results for the homog-
enization method for the time-dependent Maxwell’s equations in a heterogeneous
medium obeying linear constitutive relations. Barbatis and Stratis [27] studied the
periodic homogenization of Maxwell’s equations for dissipative bianisotropic media
in the time domain. Using the periodic unfolding method (originally introduced by
Cioranescu et al. [80] in the abstract framework of elliptic equations), Bossavit,
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Griso, and Miara [46] investigated the behavior of the electromagnetic field of a
medium with periodic microstructures made of bianisotropic material and proved
convergence results for their homogenization method. In 2006, Banks et al. [24]
used the periodic unfolding method and derived homogenization results of the
nonstationary Maxwell’s equations in dispersive media. On the other hand, there are
many more homogenization publications for time-harmonic Maxwell’s equations
than the time-dependent Maxwell’s equations (see e.g. [60, 169,268] and references
therein).

To bring interested readers to the forefront of homogenization, below we
present two examples of homogenization of time-dependent Maxwell’s equations
in composite materials with periodic microsctructures in 3-D. The first example is
for Maxwell’s equations written in one vector wave equation. The second example is
for Maxwell’s equations expressed as a system of first-order differential equations.

9.5.1.1 Homogenization via Multiscale Asymptotic Expansion

Consider the time-dependent Maxwell’s equations with rapidly oscillatory coeffi-
cients as follows:

w + curl(A(g)curl w(x, 1) = f(x,1), in2x(0,T), (9.78)
Vou' =0, infx(0.7) 9.79)
nxu(x,1) =0, ondR2x(0,T), (9.80)
u*(x,0) = ug(x), 9;u*(x,0) =uy(x),in £2, (9.81)

where u can be either the electric field E or magnetic field H, and the matrix function
A(Z) = (aij(3)).i,j = 1,2,3. Here the small number o > 0 represents the size
of the periodic microstructure of a composite material (see Fig. 9.19).

Note that when o becomes quite small, direct accurate numerical computation
of the solution u” is very challenging or even impossible since a very fine mesh is
required which leads to a prohibitive amount of memory storage and computational
time. For clarity, we denote § = = In the classic multiscale asympototic method, x
and £ are called “slow” and “fast” variables, respectively. Furthermore, we denote
O = (0, 1) for the reference cell of the periodic structure. The remaining material
of this subsection is essentially from [33, Sect. 11 of Chap. 1] and [60,302].

The solution u* to the problem (9.78)—(9.81) can be approximated by the two-
scale asymptotic expansion

u(x,1) = u*(x, 1) + ab; (E)curl u* (x, 1) + ?6,(&)curlu*(x, 1) + .-+, (9.82)

where curl® = curlcurl, u* is the solution to a homogenized problem, and 6, (§) and
6, (&) are corrector functions. Details are given below.
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Fig. 9.19 A composite

material with periodic @

microstructures

Substituting (9.82) into (9.78), using the fact that curl = curl, + curle, and
equalizing all terms with power o~!, we have: fork = 1,2, 3,

curlg (A(§)curl 0 () + A(§)ex) =0, in Q, (9.83)
Ve-0K(E) =0, inQ, (9.84)
nx0KE) =0, ondQ, (9.85)

where ey, is the canonical basis of R*. Using 9{‘ (&), we can form the matrix cell

function 6, (§) = (6] (§), 07 (£), 67 (£)). i
Similarly, equalizing the terms with power o, we can define 9£‘ &),k =1,2,3,
which satisfy

curlg (A(§)eurl s (§)) = —curls (A(§)07 (§) + G(§), inQ, (9.86)
nx 65 =0, ondQ, (9.87)

where G(§) = —A(E)curl;@{‘(é) — A(&)er + A*er, and A* is the homogenized
coefficient matrix defined as (cf. (11.44) of [33, p. 145])

A% = /Q (A(E) + A(§)curleh, (£))dE. (9.88)

Note that if Vg - G(§) # 0, then no solution exists for Eq. (9.86). To avoid this
issue, we can introduce scalar functions ¢>k &),k = 1,2, 3, which satisfy

—Aed" () = V:-G(§) inQ, (9.89)
() =0, ondQ. (9.90)
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Now we can define 65 (§),k = 1,2, 3 such that

curlg (A(§)curl; 94‘ &)

= —curle (A(§)0f () + G(§) + Vid" (§). in Q. 9.91)
Ve-05E) =0, inQ, (9.92)
nx05(&) =0, ondQ, (9.93)

from which we construct the matrix cell function 6,(§) = (0, (§), 03(£), 65 (£)).
It is shown [302] that u*(x,7) is the solution to the following homogenized
Maxwell’s equations:

2.0k
% + curl(A*curl u*(x, 7)) = f(x,1), in2x(0,7), (9.94)
V.u' =0, in2x(0,7), (9.95)
nxu*(x,1) =0, ondf2x(0,T), (9.96)
u*(x,0) = uo(x), 9,u*(x,0) =u(x), inL. (9.97)

It is proved [250] that if A(§) is symmetric and positive definite, and elements
a;j; (§) are 1-periodic in &, then the problem (9.78)—(9.81) has a unique solution
u“(x,t) € L*(0,T; H(curl; £2)) N C°(0, T; (L*(£2))?) under the assumption that
fe L20,T;(L*(2))Y).uy € (H'(£2))*,u; € (L?(£2))>. Furthermore,

u(x,1) = u*(x,t) in L®(0,7T;(L*(2))’) weakly *.

Under more regularity assumptions, Zhang et al. [302] proved that the two-scale
asymptotic expansions for problem (9.78)—(9.81):

uf(x,1) =u*(x,1) + b (§)curl u*(x,1)
and
ul(x, 1) = u*(x,1) + ab (£)curl u*(x, 1) + a?6,(£)curl® u*(x, 1)
converges to u®(x, ¢) uniformly in «. More specifically, they proved
Ju® (o, 1) =ug (0, D oo o.7: mrcurl: 2y) 110 (@ (x, 1) —wg (X, )| Lo 0.7:22(2))3) = Cx
for k = 1,2. Here C is a constant independent of the small structure size «.
Finally, we like to remark that the homogenized problem (9.94)—(9.97) is

a Maxwell system with constant coefficients, and it can be solved by various
numerical methods on a relatively coarse mesh. Furthermore, the corrector functions
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01(£) and 6,(£) need to be solved on a unit cell only once. Hence an efficient
multiscale finite element method can be developed for Maxwell’s equations with
rapidly oscillatory coefficients. For details, see [60,302].

9.5.1.2 Homogenization by the Periodic Unfolding Method

The periodic unfolding method was introduced by Cioranescu et al. [80] in the
abstract framework of elliptic equations, and later were extended to Maxwell’s
equations used for simulating the electromagnetic field in composite media with
spatially periodic microstructures [24, 46], from which this subsection is mainly
derived.

Consider the Maxwell’s equations posted on £2 x (0, T):

% = curl H(x, 1) — Js (x, 1), (9.98)
EBE; D ul E(x. 1), (9.99)

with initial conditions
E(x,0) = Eo(x), H(x,0) = Hy(x),
and the perfect conducting boundary condition
nxE=0 ond2x(0,7T).

This system is completed by the general constitutive laws
t
D(x,1) = €oe, (X)E(x, 1) + / {oe(x) +ve(x. 1 —9)JE(x,s)ds,  (9.100)
0

B(x,1) = pnop, (x)H(x, 1) + /Or{oH(x) + vy (x,t —s){H(x, s)ds, (9.101)

where € and p1 are the permittivity and permeability of free space, €, and ., are the
relative permittivity and permeability of the media, or and oy are the electric and
magnetic conductivities, ;g and py are the electric and magnetic susceptibilities,
and J; is the source current density.

Let us introduce the vector of fields

u= (fl) e W0, T: H'(2: RY)), (9.102)
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and the operator

[ D(x,1)
Lu(x,t) = (B(x,t)) , (9.103)
which can be written as
t
Lu(x,t) = A(x)u(x,?) + / {F(x)+ G(x,t —s)}u(x,s)ds, (9.104)
0

where the 6 x 6 matrices A, F and G are defined as

A _ €0€r(x)13 03 ) F _ (UEI3 05 ) |
(x) ( 0 ooy ) T 0 oty ) G109

_(ve(x,t)l3 03
G(x,t)—( . vH(x,t)Ig)' (9.106)

Here 75 and 03 denote the 3 x 3 identity and zero matrices, respectively.
Furthermore, we define the Maxwell operator M as

_ E\ (curlH(x,?)
Mu(x,t) =M (H) = (—curl E(x,t)) (9.107)

and the vector J;(t) = (J5(¢),0,0,0) € R®. Hence we can rewrite the Maxwell’s
equations in the form

%Lu = Mu—J,(t), in2x(0,7), (9.108)
u(x,0) =u’(x), in, (9.109)
nxu(x,t) =0, ondf2x(0,7), (9.110)

whereu; = E.

Now we assume that the medium occupying the domain §2 has periodic
microstructures, i.e., €, W, 0,0y, Vg and vy are highly oscillatory functions in
space, which lead to matrices A, F and G with spatially oscillatory coefficients. In
this case, we have to solve the following Maxwell’s equations:

t
dit(A“(x)u“(x,t) + / {F*(x) + G“(x,t — s)}u*(x, s)ds)
0
= Mu® —J,(t), in£2x(0,7), (9.111)
u“(x,0) = u’(x), in$2, 9.112)
nxuf(x,t) =0, ondf2x(0,T), 9.113)
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where we assume that the periodic structure is characterized by an elementary
microstructure with size o > 0, i.e., we assume that

A%(x) = A(x,5), FUx) = F(x,2), G*(x) = G(x,2).
o o o
We approximate the solution u® of (9.111)—(9.113) by the two-scale expansion
u“(x,1) =u*(x) + Veu(x,§) +---, xe€R, €0, (9.114)

where u* is a solution to the homogenized problem (9.115) and (9.116) shown
below, and u is the first corrector term. Recall that O denotes the reference cell
(0, 1)3. Before we present the specific form of the homogenized problem, we have
to introduce some corrector functions first.

Let us denote H ;e,,(Q) for the space of periodic functions with vanishing mean
value. By Bossavit et al. [46, p. 848], corrector functions Wy € H;e,,(Q; R?),wy €

Wh1(0,T; H),,(Q; R?) and wy € W20, T; H},,(Q; R?) are solutions to the

following variational problems:
0) / AV - Ven(E)ds = — / A(E)er - Ver(E)dE,
0 0
(i) /Q (AE) Ve (E.1) + /0 (F(§) + (6.1 — ) Ve (.5)ds} - Vev()d €
_ /Q (F) + G(E0)(ex + Vo) - Ven(E)dE.
(i) /Q AV (E) + /0 (F(E) + G(E.1 — ) Ve (&, )ds} - Vew(E)dE
_ /Q A(E)ex - Vin(E)dE.

forall v € H;er(Q; R?) and k = 1,2,---,6. Here the vector ¢y is the canonical
basis of R, and Vg is the divergence operator defined as Ve = (Vg,, Vg,, Vg,)' €
R¥1. For a vector v = (v, v,), where v; and v, are scalar functions, we define
VEV = (ngl, V%‘VZ)/ € R,

It is proved [46] that u* is the solution to the homogenized problem:

%L*u: Mu—J,—J° inf2x(0,7), (9.115)
u(x,0) =u’(x), in$2, 9.116)

nxu(x,t)=0, ond2x(0,T), 9.117)
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where the operator L* is defined as
L*u(x,1) = A%u(x,1) + /OI{F* + G*(t —s)}u(x, s)ds, (9.118)
where the homogenized 6 x 6 matrices A*, F* and G* are computed as follows:
i = [ At + Ve @3 ©9.119)
F = /Q F(E){ex + Vewg (6)1dé, (9.120)
Gi ) = [ Gteter+ Vil @yas + [ A vime.nds

+/ / {F&)+GE t —5)Vewr (€, 5)dsdE, (9.121)
0Jo

fork =1,2---,6,and A}, F;* and G} are the column vectors of A*, F* and G*.
The extra source term J° in (9.115) is given by

10D = ) o [Q AV + [ (F+ Gl =)V o)), 0122

for k=1,2,---,6. Here ug(x) are components of the decomposition u’(x) =
ug (x)ex.
Similarly, by considering the decomposition u* (x, ) = u;: (x, t)ex, we can obtain

the correctoru € W'(0, T; H),,(Q; R?)) as

.0 = WG + | (6.t — sl (. 5)ds + TE (). (9.123)

or in matrix form:
a(x, £,1) = wlE)u*(x, 1) + /t W(E, t —s)u*(x,s)ds + W' (&, )u’ (x),
0

where W' € R¥® with columns Wi,k = 1,2,---, 6. Similarly, w" and w € R?*°.

By solving corrector variational problems and the homogenized prob-
lem (9.115)—(9.117) using finite element methods on a regular mesh, we can obtain
a quite accurate numerical solution to the original rapidly oscillatory coefficient
problem (9.111)—(9.113).
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9.5.2 A Posteriori Error Estimator

Due to the pioneering work of Babuska and Rheinboldt in the late 1970s [16], the
adaptive finite element method has been well developed as evidenced by the vast
literature in this area (cf. review papers [32, 64, 111, 126, 227], books [4, 20, 21,
252,287,297], and references cited therein). One important task in adaptive finite
element method is to develop a robust and effective a posteriori error estimator,
which can be used to guide where to refine or coarsen the mesh and/or how to choose
the proper orders of the basis functions in different regions. As we mentioned in
Sect. 6.1, though the study of a posteriori error estimator for elliptic, parabolic and
second order hyperbolic problems seems mature, publications on a posteriori error
estimator for Maxwell’s equations are quite limited and are almost exclusively for
the lowest-order edge element used for the model problem:

Vx(@Vxu+pu=fin2CcR?® and nxu=0onrl. (9.124)

In 2009, Li [182] initiated analysis of a posteriori error estimator for time-
dependent Maxwell’s equations when cold plasma is involved. However, results of
[182] are only for a semi-discrete scheme (cf. Sect. 6.3). Much more work is needed
for edge elements with applications to Maxwell’s equations when complex media
such as metamaterials are involved.

Another area worth exploring is the hp-adaptive method [17,97,98,255] by vary-
ing both the mesh sizes and the orders of the basis functions. It is known that some
pioneering works on hp methods have been initiated for time-harmonic Maxwell’s
equations (e.g., [3,97,98,273] and references cited therein). Extending them to time-
domain Maxwell’s equations involving metamaterials would be interesting but very
challenging. Even for the free space case, the application of ip H (curl) conforming
finite element method to time-domain computational electromagnetics remain in its
infancy [176, p.295]. Furthermore, from a theoretical point of view, the hp finite
element analysis for Maxwell’s equations has just started (e.g. [91, p.578] and
[238]).

9.5.3 Concluding Remarks

The amount of literature and topics on metamaterials are so vast that our bib-
liography is by no means exhaustive. For example, there are increasingly more
works on acoustic and elastic metamaterials, and acoustic and elastic cloaking
(e.g.,[143,214,229,233]). We decided to skip these subjects, since the underlying
equations are totally different from the time-domain Maxwell’s equations we
focused on. Interested readers can refer to a very recent book edited by Craster
and Guenneau [93], which is dedicated to this subject. We hope that the selected
entries provide readers with a way to examine the covered topics more deeply.
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Due to our limited experience in applications of metamaterials, we feel very sorry
for missing any engineering and physics references. Readers can consult those
published metamaterial books mentioned in Chap. 1.

Even from a mathematical modeling and scientific computing viewpoint, our
book provides only an introduction to modeling wave propagation in metamaterials
by using the so-called time-domain finite element methods. More robust and
efficient numerical methods should be investigated in the future. To inspire more
computational scientists (especially young researchers) to enter into this exciting
area, below we summarize a list of interesting topics (at least to us) to be explored:

1. Well-postedness and regularity Though we investigated the well-postedness of
some Maxwell’s equations resulting from those popular metamaterial models,
there are other models we haven’t looked into yet. An important and challeng-
ing issue is how regular the solutions can be, since singularities can be caused
by many things such as non-trivial physical domains, discontinuous material
coefficients, and non-smooth source terms. Even for Maxwell’s equations in
free space, the analysis is quite involved (e.g., [89,90]).

2. Mass-lumping For time-dependent large-scale simulations, it seems that
explicit schemes such as leap-frog types are quite popular. However, inverting
a mass matrix makes the algorithm not fully explicit. One way to overcome
this issue is the so-called mass-lumping technique, which approximates the
mass matrix by a diagonal matrix to speed up the simulation. Though some
strategies have been proposed [86, 87, 108, 121], some issues remain to be
resolved such as how to do mass-lumping for high-order edge elements, how to
do mass-lumping on hybrid grids, and how mass-lumping affects the accuracy
and dispersion error etc.

3. Dispersion and dissipation analysis The dispersive and dissipative errors play a
very important role in wave propagation modeling. Though dispersion analysis
has been carried out for Maxwell’s equations in free space [87,218,279] and
in dispersive media [25], no such analysis has been carried out for Maxwell’s
equations in metamaterials.

4. Multiscale techniques Since metamaterials are composites of periodic
microstructures, it would be beneficial to develop some numerical methods
coupled with multiscale techniques [105, 110, 293]. Some homogenization
works on metamaterials have been carried out (e.g. [27, 47, 165, 231]), and
much more work is needed in this direction.

5. Nonconforming elements Recent works [52, 103, 150, 242] show that it is pos-
sible to design convergent nonconforming finite element methods for solving
time-harmonic Maxwell equations. Some comparisons with edge elements
would be great, and applications of those nonconforming elements should
be carried out to see if they can correctly simulate the wave propagation
phenomena in metamaterials.

6. Fast solvers To improve the efficiency and robustness of linear system solvers,
multigrid methods [136,300] and domain decomposition methods [280] have
been intensively investigated over the past three decades. Though there are



9.5

10.

Problems Needing Special Attention 283

many publications on these subjects for edge elements used for time-harmonic
Maxwell’s equations (e.g. [5, 12, 129, 144, 146, 149, 281, 307]), very few
papers exist for metamaterial Maxwell’s equations. Recently, the so-called
sweeping preconditioners proposed in [283] seem very efficient in solving time-
harmonic Maxwell’s equations with edge elements. Their numerical results
with unstructured meshes (including a cloaking example) have demonstrated
O(N) complexity in 2-D and O(N log N) complexity in 3-D. It would be
interesting to see how this algorithm performs for high order edge elements
and time dependent problems.

. A posteriori error estimation A posteriori error estimation plays a very impor-

tant role in adaptive finite element methods. There is a huge amount of literature
on a posteriori error estimation (cf. [4,20,21,252,287,297] and references cited
therein). As we mentioned in Chap. 6, there are no more than 20 papers on a
posteriori error estimation based on edge elements for Maxwell’s equations.
Additionally, most works are mainly on the lowest-order edge elements and
just for Maxwell’s equations in free space. Hence there is a great opportunity
to obtain many interesting results for metamaterial models.

. Superconvergence As mentioned in Chap. 5, many interesting results have been

obtained for standard equations such as elliptic, parabolic and the second-
order hyperbolic types (cf. [67, 201, 289]). But superconvergence results on
edge elements for solving Maxwell’s equations (especially when metamaterials
are involved) are quite limited. So far, superconvergence has been proved and
demonstrated for bilinear or trilinear edge elements [153, 198, 202, 215], and
the lowest-order triangular edge elements formed as pairs of parallelograms
[154]. It is still unknown wheather superconvergence exists for tetrahedral edge
elements, or even higher-order triangular edge elements.

. Hp-adaptivity The hp-adaptive finite element method can be thought as the

most desirable method in that the mesh size and basis function order can be
automatically adapted during a computer simulation. In this sense, adaptive DG
methods can be put into the hp method family. It is known that the realization
of an efficient hp method is very challenging. As we mentioned in Sect.9.5.2,
the hp finite element analysis and application for time-dependent Maxwell’s
equations still has many issues to be resolved.

Frequency-domain analysis In the book, we mainly focused on time-domain
simulation of Maxwell’s equations in metamaterials. It would be interesting
to consider the metamaterial simulation in frequency-domain. Though many
applications of frequency-domain finite element (FEFD) methods have been
carried out by engineers, numerical analysis of FEFD methods seems quite
limited (cf. Fernandes and Raffetto’s works [117-119], and Bonnet-Ben Dhia
et al. [43,44]). Further exploration in this direction should be done in the future.
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