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Chapter 1

Introduction

1.1 Motivation

Partial differential equations (PDEs) represent the main tools to model many physical pro-
cesses, for example fluid flow, heat transfer and solid problems. Typically, the expression of
the exact solution can not be found in an analytic way. In these situations numerical methods
are the fundamental ingredients to recover an approximated solution.

The most popular technique used to make numerical simulations is the finite element
method (FEM). However, one of the main issue of FEM is that the computational domain,
usually described by a computer aided design (CAD) file, needs to be approximated, e.g. by
triangulation. As a consequence, there is always a systematic geometrical error source and
the operation of mesh-refinement results very expensive. The discrepancy between CAD and
FEM relies on their mathematical foundation: the former employs splines while the latter
uses linear or quadratic interpolation polynomials.

To overcome the gap between FEM and CAD and to improve the interoperability between
CAD and PDE solvers, Hughes et al. introduced in the seminal paper [66] an extension of
FEM: Isogeometric Analysis (IgA). IgA is based on the adoption of the same functions that de-
scribe the CAD geometry (usually B-splines and Non-Uniform Rational B-splines (NURBS))
to construct and represent the approximated solution of the PDE. In this way, thanks to an
exact representation of the computational domain the error due to the approximation of the
geometry is eliminated. IgA is not limited to B-splines and NURBs as it allows to use a wide
variety of spline technologies, e.g. T-splines [5, 98, 7], hierarchical splines [26, 112|, Truncated
Hierarchical B-splines (THB-splines) [56, 55|, Locally Refineable splines (LR-splines) [68, 19].

The refinement of the spline space can be achieved not only by the classical p-refinement
(order elevation) and h-refinement (knot insertion) procedures, already present in FEM, but
also by the new k-refinement, that is order elevation followed by knot insertion, see [66]. We
remark that all kinds of refinement do not alter the geometry and do not need the communica-
tion with CAD systems. Despite it does not construct nested spline spaces, the k-refinement
leads to possibilities previously unavailable in FEM, as the direct discretization of high order
PDES, the use of continuous stresses and the development of collocation methods. In addition,
it paves the way to the so called k-method, that is an isogeometric method where the basis
functions have high regularity: unlike the standard FEM functions, that are typically only C
continuous, in the k-method, in general, isogeometric basis functions have regularity C?~!,
where p represents the polynomial degree. The k-method brings several advantages: higher ac-
curacy per degree-of-freedom [44], robust approximation of non-smooth functions [29], better
approximation of the spectrum [38|. However, the high continuity of the k-method introduces
challenging problems at the computational level. The two main computational costs (in terms
of time and memory) in a solver for PDEs are:
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e the formation of the system matrix A;

e the solution of the linear system associated to the PDE

Au=h. (1.1.1)

Even if the focus of our thesis deals with the second problem, we give a brief overview of
the techniques that the isogeometric community has introduced to address the first problem.
In the early applications of IgA, the implementation of the k-method was done by extending
the existing FEM codes and exploiting their architecture. The system matrix was built
performing standard Gaussian quadrature rules within each element and then assembling
these local matrices into the global one, as in standard FEM codes. However, there is an
important difference with respect to FEM: the higher continuity and, consequently, the larger
support of IgA basis functions. Indeed, univariate B-splines of degree p and regularity CP~*
can have a support that, usually, consists of p + 1 elements. Thus, interactions between
functions become more costly, as the overlapping support between two functions is bigger
and the memory required is higher (see [34]). In addition, Gaussian quadrature rules within
each element are far from being optimal and they are the most time-consuming part of the
FEM-like assembling codes. The extension to IgA of standard FEM codes was not enough
to have a competitive isogeometric assembling method. The development of new and ad-hoc
algorithms became an essential goal to pursue. Recently, different alternatives to the standard
Gaussian quadrature element-wise assembling have been proposed. Among them, some of the
most relevant are sum-factorization techniques [2, 21|, low-rank assembling |78, 79| and the
weighted quadrature approach [30, 94].

The focus of this thesis regards the study of efficient solution of the isogeometric linear
systems, that represents the second main computational cost in the construction of a solver for
PDEs. An important issue is that the high continuity of the functions in the k-method affects
the sparsity-pattern of the system matrix and increases the computational cost required by the
linear solver to find an approximated solution. The studies of [34] highlight that direct solvers
do not provide good performances when combined with the k-method. For example, suppose
to solve a d-dimensional Poisson problem with a multi-frontal solver, that is a standard direct
solver (see [34, Section 2.3]). Let Ngor be the number of degrees-of-freedom. Assuming
Ngor > p?, the number of floating point operations (FLOPs) required to solve the system
discretized with splines of degree p and regularity CP~! is O(N gofpd). On the other hand,
when we use a standard C° FEM discretization with polynomials of degree p, we need O(N. dzo f)
FLOPs. The degradation of the performances of direct solvers applied within CP~! IgA has
switched the attention of the isogeometric community on iterative solvers. The most used
iterative methods are the so-called Krylov subspace methods, see e.g. [91]. The rate of
convergence of Krylov subspace methods can be bounded by using the distribution of the
eigenvalues of the system matrix [91|. For example, when A is symmetric positive-definite,
we can use the conjugate gradient (CG) method [60] to solve the linear system and it is known
that the behavior of the solver depends, on the worst case, on the spectral condition number

. Amaz(A)
K(A) = S Ay a8

k
Ju— g <2 (%Ejﬁj) Ju = uolla, (1.1.2)

where uy, is the k-th iterate and where || - || A is the norm induced by the vector norm ||v|[a =

1
(vI'Av)2. The dependence of the rate of convergence on the eigenvalues still holds when the
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matrix A is just symmetric and the system is solved by MINRES [87]. If we consider non-
symmetric matrices the situation is more complicated and we can not describe the convergence
of Krylov subspace methods, like GMRES [92], through the distribution of the eigenvalues.
Nevertheless, in many applications it is observed that a clustered spectrum (away from 0
and infinity) makes the convergence faster [57|. Thus, in general, the more clustered are the
eigenvalues, the faster is the convergence.

The introduction of a preconditioning operation implies that instead of solving (1.1.1), we
solve

P lAu=P'b

where P is a square, invertible matrix called preconditioner. This means that at each iteration
of a preconditioned Krylov-subspace method we have to solve a linear system with matrix P
as

Pv=r

where r represents the current residual. The rates of convergence of the iterative methods can
gain benefits, provided that the preconditioned system has better spectral properties than the
unpreconditioned one. For example, in the CG case, when we introduce a symmetric positive
definite preconditioner P, the convergence estimate (1.1.2) becomes

gl <o ((VEETA TN
u—UgjlA > \/W+1 u — upl|A-

As isogeometric matrices suffer of large condition numbers when the degree is high or when
the mesh-size is small, iterative solvers could perform well only if combined with efficient
preconditioning strategies. In this context, we say that the preconditioner P is ideal if it
satisfies both of the following properties:

e P must be computationally efficient: the setup and the application of P should be non-
expensive in terms of FLOPs and memory and proportional to the number of DOFs of
the problem;

e P must be robust: the eigenvalues of the preconditioned system P~ A should be clus-
tered and they should be bounded away from 0 and infinity, independently on the
parameters of the problem.

Ideal preconditioners are not easy to obtain with high order methods. The first studies
on isogeometric preconditioners are provided by [33]|, where the problem of interest is the
Poisson problem and the iterative method is the CG method. The authors show that the
most efficient preconditioners used in FEM applications, as diagonal Jacobi, incomplete LU
and SOR, work well with low-order splines, but their computational performances deteriorate
when high order functions are employed. That is why, up to some years ago, in practical
applications, quadratic or cubic splines were preferred, see [6, 82].

It was clear that the extension of standard FEM preconditioners was not an effective choice
and, consequently, in IGA community the development of efficient preconditioning strategies
has become a primary task. A lot of efforts have been directed to the Poisson system. One
of the first kind of preconditioners for elliptic problems that has been studied is the group of
multigrid based preconditioners [41, 52, 65]. An additive multilevel approach has been used
in [27]. The authors of [93] exploit the tensor product structure of the isogeometric spaces
to design a preconditioner that is the sum of matrices with a special Kronecker structure.
Their preconditioner can be efficiently applied by using the fast diagonalization method (FD),
that is a direct solver introduced in |77]. Such designed preconditioning strategy reveals to
be robust both with respect to spline degree and mesh-size and it can be easily coupled
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with an overlapping-Schwarz domain decomposition method. Moreover, in practice, it has a
computational setup and application cost that is proportional to the number of DOFs of the
problem. Overlapping Schwarz methods for elliptic problems in IgA have been also studied in
[10, 9], while BDDC methods and preconditioners in [8, 12, 89|. The extension of FETI-DP,
a variant of FETI (see [50]), to IgA has been introduced in [70] and further studied in [61,
62].

The recent paper [94] combines the FD preconditioner with a matrix-free weighted-quadrature
approach in order to design an efficient Poisson solver. The overall procedure is very efficient in
practical applications. The authors are able to provide a computationally-efficient k-method
that has superior performances with respect to low-order discretizations. The extension of
the global solver to other PDEs is possible, but the efficiency of the method is strictly related
to the presence of a good preconditioner. As this paper confirms, the preconditioning step is
the most critical part for the development of an efficient isogeometric solver.

Several efforts have been done in the design of efficient preconditioners for PDEs different
than the Poisson equation, as it will be highlighted in the introduction of Chapter 3, 4 and
5, and this thesis represents a contribution in this direction.

1.2 Main achievements and structure of the work

The aim of this thesis is the development of efficient solvers for linear systems arising in the
isogeometric discretization of different PDEs. Each problem studied yields to linear system
matrices with different properties and structure, that thus require ad-hoc preconditioning
strategy.

The starting point and the basis of our preconditioners is the FD method and, in par-
ticular, the work [93], in which the authors fully exploit the tensor product structure of the
isogeometric functions to build a preconditioner obtained by discretizing the Poisson system
in the parametric domain and considering constant coefficients.

Having in mind the good results and performances gained in [93] by using the FD method
for its application, we tried to use the same or similar ideas in the design of preconditioners
for the isogeometric discretization of other PDEs and thus discretizing the problem of interest
(or a simplification of it) in the parametric domain. In particular, we focus on two PDEs:
the Stokes problem and the parabolic problem. We are able to recover in all cases the tensor-
product structure that can be exploited by the FD method for an efficient application. As there
is a strong connection between the eigenvalues and the rate of convergence of Krylov subspace
methods, we provide proofs of meaningful spectral estimates for the matrices involved. All the
preconditioning strategies that we propose are robust both with respect to the spline degree p
and the mesh-size h. One important issue we have to face is the fact that the influence of the
geometry on the performance of the preconditioning strategy can create a loss of efficiency,
especially when the parametrization highly departs from the identity. Ideally, we would
like that the efficiency of the preconditioner does not depend on the coefficients and on the
geometry of the problem and that is why we investigate strategies that allow to incorporate in
the basic version of the preconditioner some of these pieces of information without increasing
the original computational cost. The designed variants of the preconditioners that include
some information on the parametrization and on the coefficients also show robustness with
respect to the geometry.

The first model problem that we examine is the Stokes stationary system. We consider
both the isogeometric Taylor-Hood [4] and the Raviart-Thomas discretizations [25, 45] in a
single-patch domain. We develop preconditioners suited for the resulting saddle-point linear
systems that have the classical block diagonal, block triangular or constrained structure [43].
The FD method is then used to invert the diagonal blocks. We provide spectral estimates that
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ensure the good convergence properties of MINRES solver and we show both numerically and
theoretically that our preconditioner is robust with respect to h and p. Moreover we compare
our preconditioner with the more classical one based on a zero fill-in Incomplete Cholesky (IC)
factorization and we observe the superiority of the performances of our approach, especially
when including some information on the parametrization in the preconditioner.

Then we consider parabolic problems and in particular the heat equation in computational
domains that are fixed in time. We want to fully-exploit the high continuity of the k-method
by considering a space-time discretization, where the PDE is discretized simultaneously in
space and in time. The first formulation of the heat problem we study has its foundation
on the least-squares principle. Indeed, we propose a space-time least-squares isogeometric
method and we provide a-priori error estimates that guarantee the good convergence prop-
erties of the method. The regularity required by the basis functions is higher than for a
standard Galerkin formulation, but this does not represent a problem in the framework of the
isogeometric k-method. The resulting system is symmetric and positive definite and the same
FD-based preconditioning strategy of [93] can be trivially applied. The total cost of the setup
and the application of the preconditioner is, in practical applications, proportional to the
number of DOFs. The second weak formulation of the heat problem that we consider is the
low-order formulation of [103]. We extend to IgA the theory of [103], developed for standard
finite elements, and we provide quasi-optimal error estimates. The isogeometric discretization
of this formulation does not lead to a straightforward use of FD method. We circumvent
this difficulty by introducing an ad-hoc factorization of the matrices that allows to design a
solver conceptually similar to the FD method, with similar computational cost and robust
with respect to degree and mesh-size. We provide numerical experiments on non-trivial com-
putational domains and we show a comparison with the previous least-squares solver. The
preconditioner is robust with respect to degree and mesh size and the version that incorpo-
rates information on the parametrization gives very good results also with highly-distorted
geometries. The cost is still proportional to the number of DOFs of the problem.

The structure of this work is the following one:

e Chapter 2 introduces the basic concepts of IgA. We define univariate and multivariate
B-spline functions, highlighting their main features. Then we present the Kronecker
product and the related properties we need. Finally, we report the preconditioning
strategy for the Poisson problem based on the FD method.

e Chapter 3 focuses on the stationary Stokes problem. The chapter starts by present-
ing the isogeometric discretizations that we use: the isogeometric Taylor-Hood and the
isogeometric Raviart-Thomas elements. For the resulting saddle-point linear systems
we design preconditioners with a block diagonal, a block triangular or a constrained
structure and we prove theoretical estimates that assures the robustness of the precon-
ditioners with respect to the spline degree and mesh-size. We also study the issue of
incorporating information on the geometry in the basic preconditioner. Our numerical
benchmarks confirm the efficiency of the proposed preconditioning strategies.

e Chapter 4 deals with the least-squares space-time variational formulation of the heat
equation. After the introduction of the method, we prove the well-posedness of the
least-squares formulation and we provide a-priori error estimates. Then, we present the
basic version of the preconditioner, we analyze the spectral properties and the com-
putational cost. We also show how to improve the performance of the basic version
of the preconditioner by including some information on the geometry parametrization.
Numerical results that confirm the error estimates and show the performances of the
preconditioning strategies are finally presented.
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e Chapter 5 presents a preconditioning strategy suited for a Galerkin space-time dis-
cretization of the heat equation. To overcome the problem of the non-stable eigende-
composition of the time-matrices, we build an ad-hoc decomposition of the pencils and
we provide an extension of the FD method. The time required for the application of
such designed preconditioner still grows as the number of DOFs. In addition, an im-
proved version of the preconditioning technique that includes some information on the
parametrization and on the coefficients of the problem is studied. Lastly, some numer-
ical benchmarks that confirms the error estimates and that assess the performance of
the proposed preconditioners are provided.

e Chapter 6 contains brief conclusions of our work and possible future directions of re-
search.

Parts of the results presented in this thesis have been published by the author and coau-
thors in peer reviewed journals or they are available online:

e Chapter 3:

[81] M. Montardini, G. Sangalli, and M. Tani. “Robust isogeometric preconditioners for
the Stokes system based on the Fast Diagonalization method”. In: Computer Methods
in Applied Mechanics and Engineering 338 (2018), pp. 162 - 185.

e Chapter 4:

[80] M. Montardini, M. Negri, G. Sangalli, and M. Tani. “Space-time least-squares
isogeometric method and efficient solver for parabolic problems”. In: Mathematics of
Computation (accepted for publication).

e Chapter 5:

[76] G. Loli, M. Montardini, G. Sangalli, and M. Tani. “Space-time Galerkin isogeometric
method and efficient solver for parabolic problem”. In: arXiv e-prints, arXiv:1909.07309
(2019).



Chapter 2

Preliminaries

The aim of this chapter is to introduce the preliminary ingredients and the notations that
will be used in the rest of the work.

2.1 B-splines

In this section we present the definition and the basic properties of univariate and multivariate
B-splines. For a detailed explanation on this topic we refer to [37, 96]. Useful algorithms for
the evaluation of B-splines can be found e.g. in [90].

Remark 2.1. We remark that in our thesis we investigate isogeometric solvers for different
PDEs and each problem is discretized by a particular kind of isogeometric space. For this
reason and in order to have self-contained chapters, in this section we give just a general
overview of the construction of spline spaces in the parametric domain, while at the beginning
of each of the following chapters we resume the splines notations and we define the isogeometric
spaces needed.

2.1.1 Univariate B-splines

Given two positive integers m and p, a knot vector in [0, 1] is a set of non-decreasing points

E={0=&6 < <&nipr1 =1}

Note that the knots can be repeated. Thus, we introduce the breakpoint vector

Z = {Cla seny Cs}v

that is a vector that contains the knots without repetitions, and the corresponding vector
{r1,...,rm} of knot multiplicities, i.e. r; is the multiplicity of the knot (; in =:

E:{Clv"'7C1’<27'"aCZa"'vaa'-'agm}a
—_——— —_——

r1 times ro times rm times

with >, 7 = m + p + 1. We assume that the multiplicity of each internal knot does not
exceed p + 1, that is 7, < p+ 1. The i-th knot span is defined as the interval [§;,&;+1) and,
if the knots are repeated, it can have null length. A knot span with non-zero length is called
element and the maximum of length of each element h := max{§;+1 —§li=1,...,m+p} is
called mesh-size.

Then, from the knot vector Z we define univariate B-splines basis functions E@p recursively
through Cox-De Boor formulas [39] as
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0.8

0.6~

0.2+

FI1GURE 2.1: Example of cubic B-spline basis built from the open knot vector
{0,0,0,0,0.25,0.25,0.25,0.5,0.75,0.75,1,1,1,1}

for p = 0:
-~ L b & <n <&,
bio(n) = .
0 otherwise,
for p > 1:
£ =7 ~ .
~ ubi,p—l(ﬁ) + W—nbi-i-l,p—l(n) if & <n <&itptr,
bip(n) =1 Sitp — & Citpt1 — Eit1
0 otherwise,

where we adopt the convention 0/0 = 0. The set of the m B-splines that we have just defined
forms a basis of the space of splines of degree p with «; := p — r; continuous derivatives
at the breakpoint {;. From the definition we have that —1 < o; < p — 1 and if oy = —1,
then we have a discontinuity at (;. We collect the information on the regularity in the vector
a:={a,..., 0}

We assume that every knot vector is open, that is, we set {1 = -+ = §41 = 0 and
¢mt1 = - = &nip+1 = 1. The assumption that the knot vector is open corresponds to
the choice vy = as = —1. An example of B-spline basis built from an open knot vector is

represented in Figure 2.1. We note that the repetition of the knot causes a loss of regularity

and, in particular, we have that at the point 0.25 the basis is just C°. B-splines built from

open knot vectors have useful properties, e.g. they are interpolatory at the extremes of the

parametric interval [0, 1] and they are beneficial to impose Dirichlet boundary conditions.
We denote the univariate spline space as

3?; = span{?)\i,p | i=1,...,m}. (2.1.1)
Some useful properties of B-splines are:
e for all ) it holds Z?;gi,p(n) =1;
e the support of each /b\i,p is contained in the interval [&;, & p+1];

e for all 7 it holds 31-71,(77) > 0.

The proofs of the properties above are elementary and they can be found e.g. in [39]. We
remark that for p = 0 and p = 1, the B-splines are the same piecewise constant and piecewise
linear functions, respectively, present in classical FEM, while for higher degree they are dif-
ferent. In particular, for p > 2, B-splines are not nodal and their support consist not only of
one element, in general.
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The space §,’_Z can be refined through knot insertion and degree elevation. These two
operations generate two kinds of refinement: h-refinement, that is a refinement of the mesh
obtained by insertion of new knots, and p-refinement, that corresponds to degree elevation
without increasing the regularity and it is obtained by increasing the multiplicity of the
knots. In IgA there is also a third kind of refinement, not present in FEM literature, that is
the k-refinement that is obtained by degree elevation followed by knot insertion. Differently
from h-refinement and p-refinement, the k-refinement does not lead to a sequence of nested
spaces: the spaces obtained through this procedure have increased regularity (see [37] for
more details).

2.1.2 Tensor product B-splines

The simplest and straightforward way to extend univariate B-splines to the d-dimensional
case with d > 1 is using a tensor product construction.

The d-dimensional parametric domain is defined as the d-dimensional cube €) := (0, 1)4.

Let 2 = {&1 < < &myap+1) for L =1,...,d be d knot vectors and p be the vector
that contains the degree indexes, i.e. p := (p1,...,pq). Let also Z; = {(1,...,(,s } be the
corresponding breakpoint vectors and oy := {—1,a;2,..., 0, —1} the associated regularity
vectors for [ = 1,...,d. We introduce the mesh-sizes h; := max{§;;11—§,;|i=1,...,mi+p}
and the global mesh-size as h := max{h; | [ =1,...,d}.

Then the multivariate B-splines are defined as

~

Bip(m) = biypy (M) - - big pa(1a) (2.1.2)

where ¢ := (i1,...,ig) and 9 = (91,...,74).
The corresponding multivariate spline space is defined as

%::span{éivp‘ikzl,...,mk fork‘zl,...,d}:§£i®...®c§;€j.

Multivariate B-splines inherit the same properties as univariate B-splines: they are non-
negative, they form a partition of unity and they have local support.

We remark that tensor product B-splines do not allow local refinement. However, there are
several generalizations of univariate B-splines to the multivariate case, not considered in this
thesis, that make possible the local refinement of the mesh, as T-Splines [5, 98, 7|, LR-Splines
[68, 19], THB-splines |56, 55| and HB-splines [26, 112].

2.2 Kronecker product
The Kronecker product between two matrices C € C™"*"2 and D € C™*™ is defined as

[Cli:D ... [Clin,D
CD:= : .. : € Cmnsxnana,
[Clp D ... [Cly 0D

where the ij-th entry of the matrix C is denoted by [C]; ;.
The properties of the Kronecker product that we will exploit are the following ones:

e it holds
(CeD)"=C"® D, (2.2.1)

where * is the complex conjugate transpose operation;
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e if C, D, E and L are matrices of conforming order, then it holds

(C®D)(E®L) = (CE) ® (DL); (2.2.2)

e if C and D are non-singular, then
(CoD)'=CcleD™ (2.2.3)
o if X € C™*"2 then
(C ® D)vec(X) = vec(DXCT) (2.2.4)

where we introduced the vectorization operator “vec”, that, when applied to a matrix,
simply stacks the columns of the matrix in a vector as

[vee(X)]i, +(ia—1)n, = [Xliy i forij=1,...,n;and j =1,2.

We need to recall the extension of (2.2.4) to the d-dimensional case. We introduce, for
m=1,...,d, the m-mode product x,, of a tensor X € C™"*"*"d with a matrix J € C**"m_
that is a tensor of size n; X - -+ X Nyp—1 X W X Nyp41 X ...ng whose elements are defined as

n

3

(X Xm Iy oy = D X in i1 g1 oia [T imog-
j=1
Then, given J; € C%¥*" for ¢ = 1,...,d, the generalization to the d-dimensional case of
(2.2.4), reads as
Jg® - @J1)vec(X) =vec (X x1J1 X2+ xgJdqg), (2.2.5)

where the vectorization operator “vec" applied to a tensor stacks its entries into a column
vector as

[vec(X)]; = [Xliy,...ig foriy=1,....nyand l=1,...,d,

where j =1i; + Zi:Q [(zk — 1)1_[;:11711]
For more details on the Kronecker product and on its properties we refer to [71].

2.3 Fast diagonalization preconditioner for Poisson problem

In this section we resume the results obtained in [93|, where the authors study preconditioning
strategies for Poisson problem and they propose the use of the fast diagonalization method to
apply their designed preconditioner. For the sake of clarity, we focus on the two-dimensional
case.

Let us consider the following Poisson problem endowed, for simplicity, with homogeneous
Dirichlet boundary conditions

{ ~V - (K(z)Vu(z))

u =

fl@) in 9,
) (2.3.1)

on 0f,

where Q C R? and K (=) is a symmetric positive definite matrix for every & € Q. For the
notations of univariate and multivariate B-splines in the parametric domain, we refer to
Section 2.1 We suppose that ) is given by a regular single-patch spline parametrization

G ¢ [SP)2.



2.3. Fast diagonalization preconditioner for Poisson problem 11

We need to introduce the spline space with boundary conditions in the parametric domain
Q:
S}Z;,o ={veS | v=00n00} =span{B;p | 2<i <my—1andl =12}
Note that
SP . b2 Sp1
Shyo = Shy0 @ Shy 0
where gﬁ; 0= span{/b\i,pl | i=2,...,m;—1}. We associate to each multi-index 2 the number
i =11 — 14 (m1 — 2)(ia — 2) and, with abuse of notations, we write

8Py =span{Bip | 1<i< Ny}

where Ny, ¢ := (m1 —2)(ma —2) is the dimension of the space that incorporates the boundary
conditions. We now introduce the corresponding isogeometric space

S,’;O = {60 G |ve gfjo} = span{B; p := Eim oG | i=1,...,Ngos},

Then, the Galerkin stiffness matrix associated to the system (2.3.1) takes this form:
~ T ~ ~
Al = / (VBip)  KVB;,dQ = [ (VBip) QVBpdQ ij=1,....Nay (232)
Q Q

where

Q=Jg'KJZ" |det(Jg)| (2.3.3)

and Jg is the Jacobian matrix.

2.3.1 The preconditioner

The authors of [93] propose to use as a preconditioner for the CG method applied to the
system (2.3.2) the matrix

~ T ~ ~
P, :_/A(VBM,> VBipdQ ij=1,... Nuy (2.3.4)
Q

that is obtained by considering in (2.3.2) G equal to the identity map and K equal to the
identity matrix. In particular, exploiting the tensor-product structure of the basis functions,
we can write

P=K,® M+ M;® K, (2.3.5)

where K7 and K5 are the univariate stiffness matrices while M7 and My are the univariate
mass matrices, that is, for £k = 1,2 they are defined for 7,7 =2,...,mp — 1 as

-~

1 1
[Kk)i1,-1 2:/0 b ()b (i )y, [Mii1,5-1 12/0

~

bip(Mk )/Ej,p(nk)dﬁk-

At each CG iteration the application of the preconditioner P requires to find the solution of
the system
Ps=r,

that is equivalent to solve
(K2®M1+M2®K1)S:I‘, (236)

where r is the current residual. The influence of the preconditioner on the rate of convergence
of CG is well known (see (1.1))and it depends on the condition number of the preconditioned



12 Chapter 2. Preliminaries

system. For this reason we report below [93, Proposition 1| that investigates the spectral
properties of P.

Proposition 2.1. It holds
SUPAmax(Q)

-1 Q
K(P~1A) < Q) (2.3.7)
Q

where @Q is given by (2.3.3), while Amax(Q) and Apin(Q) denote the mazimum and the mini-
mum eigenvalue of Q, respectively.

Note that the bound depends only on the geometry G and on K while it is independent
on the mesh-size and the spline degree. Thus, the performance of the preconditioner could
deteriorate if the geometry highly departs from the identity or if the coefficient matrix K
varies widely.

2.3.2 The application of the preconditioner: the fast diagonalization method

We now consider the problem of the efficient application of P, that is, to find the solution of
(2.3.6). Using (2.2.4), we can rewrite (2.3.6) as

MSKY + K\,SM] =R, (2.3.8)

where vec(S) = s and vec(R) = r. Equation (2.3.8) is called in literature (generalized)
Sylvester equation and arises in many applications. For a recent survey on the solving methods
for the Sylvester equation we refer to [101].

In 93] the authors propose to use the fast diagonalization method (FD), that is a direct
method for solving equations with the Sylvester-like structure of (2.3.8). The FD method was
first proposed in [77] as a method to solve elliptic PDEs discretized using finite differences.
Let us suppose for simplicity that the univariate stiffness and mass matrices have dimensions
n X n and that the total number of degrees-of-freedom is Ny,p := n?. The first step in the
two-dimensional FD method is to compute the generalized eigendecompostion of the matrix
pencils (K;, M;) for i = 1,2, that is

KU, = M1U1A1, KUy = M2U2A2 (239)

where U7 and Us; are matrices containing the generalized eigenvectors and A; and Ao are
the diagonal matrices of the corresponding eigenvalues. Note that, as the matrices M; are
symmetric and positive definite, we also have that the eigenvectors are M;-orthogonal, that
is

UIMUy =1, and Ul MyUs =1, (2.3.10)

where I, denotes the identity matrix of dimension n. Thus, as a consequence, we have the
factorizations

UrTurt =My and USTUS = My
and, by inserting them in (2.3.9), we get

UTMUT =Ky and U, TAUy = K.
Thus, we can rewrite (2.3.6) as

(U2 ® Ul)_T(Hn QAN +A® Hn)(Uz X Ul)_ls =r,
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and then the solution of the system is given by
s=(Uy@U) (I, @ Ay + Ay @ 1,) Uy @ Uyp)Tr.

After a preliminary step in which we have to setup the preconditioner by performing the
generalized eigendecomposition, the application of P just involves two matrix vector multi-
plications and an inversion of a diagonal matrix. We summarize this procedure in Algorithm
1.

Algorithm 1 2D FD method

: Setup: Compute the generalized eigendecompositions (2.3.9)
. Application: Compute t = (U ® Up)’r

Compute q = (I, ® A1 + Ay ® I[n)_1 t
Compute s = (Uz ® Uy) q.

2.3.3 Computational cost

We briefly analyze the cost of Algorithm 1. For more details see [93].

The setup of the preconditioner, that is Step 1 in Algorithm 1, needs O(Ngo/?). We remark
that the setup step has to be performed only once, as the matrices do not change during the
CG iterative process.

The application of the preconditioner involves Steps 2-4. Step 2 and Step 4 are computed
using property (2.2.4) and involve two matrix-matrix product each. The resulting computa-

tional cost for both steps is O(Nsﬁ). Finally, Step 3 is just a diagonal scaling and its cost of

O(Ngof) FLOPs is negligible. The total computational cost of Algorithm 1 is thus of O(N;ﬁ).
The memory required to store the preconditioner is of O(Ngo¢).

The other dominant cost in a CG iteration is the product between the matrix A and a
vector, that is the residual computation. This matrix-vector product is twice the number of
non-zeros of A, that is approximately equal to 2(2p + 1)? N .
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Chapter 3

The Stokes problem

In this chapter the problem of interest is the Stokes system. We consider two well-known
isogeometric discretizations for which stability and convergence is known. One is the extension
of the Taylor-Hood element, which is inf-sup stable, see [4, 28, 25, 18, 20|. The other is the
extension of the Raviart-Thomas element, which is stable and structure-preserving, in the
sense that the discrete solution is pointwise divergence-free; see |25, 45| (and [46, 47| for its
extension to Navier-Stokes). Both allow for arbitrary degree and regularity, in the spirit of
the k-method.

Isogeometric preconditioners for the Stokes system have also been studied in recent pa-
pers: [35, 36] consider block-diagonal and block-triangular preconditioners combined to black-
box solvers (either algebraic-multigrid or incomplete factorization); [88] studies the domain-
decomposition FETI-DP strategy; [32] focuses on a multigrid strategy; another multigrid
approach, which extends the results of [64], can be found in [106].

In this chapter, for both Taylor-Hood and Raviart-Thomas isogeometric discretizations of
the Stokes system, we consider preconditioners having the classical block structure (see [43])
and using direct solvers to invert the diagonal blocks.

In the simplest approach, our pressure Schur complement preconditioner is the pressure
mass matrix in parametric coordinates, which is solved by exploiting its Kronecker structure.
Moreover, our preconditioner for the velocity blocks is a component-wise divergence of the
symmetric gradient in parametric coordinates, and its solution is the solution of a Sylvester-
like equation. Among many methods, following [93] we adopt the fast diagonalization (FD)
method (see also Section 2.3).

An important problem we have to face is the treatment of the geometry parametrization.
The simplest approach outlined above does not incorporate any geometry information in
the preconditioner, causing a significant loss of efficiency on complex geometry parametriza-
tions. To overcome this limitation, we propose a modification of the preconditioner for a
partial inclusion of the geometry information, without increasing its computational cost: in
our numerical benchmarking we show the clear benefits of this approach. Indeed, we show
theoretically and numerically that our preconditioner is robust with respect to the mesh size
h and spline degree p, both for the isogeometric Taylor-Hood and Raviart-Thomas methods.
While previous papers considered low-degree splines only (typically quadratics and cubics),
we are motivated to consider higher degrees in our tests (up to degree 6 for the velocity and
5 for the pressure, for memory constraints) by the fact that the computational cost of our
preconditioner is almost independent of the degree. The iterative solver total computational
time is O(nge fp3), but it is heavily dominated by the matrix-vector multiplication which takes
more than the 99% of the overall cost when the pressure degree is 5 and the velocity degree
is 6, on a 16 elements mesh. In this case our preconditioner is much faster than the alter-
natives known in literature: for example, about 3 orders of magnitude when comparing to a



16 Chapter 3. The Stokes problem

standard preconditioner based on the incomplete Cholesky factorization, which is known to
be an effective choice (see e.g. [35]).

In conclusion our numerical benchmarks confirm that the proposed preconditioner is very
efficient and well suited for the k-method. Further advances in the solver performance can
be achieved with a matrix-free approach, that accelerates the matrix-vector multiplication
operation, for moderate or large degree. A first step in this research direction is [94].

The outline of the chapter is as follows. In Section 3.1 we recall the basic notations on
the univariate and multivariate B-splines, while in Section 3.2 we give a short review of the
Taylor-Hood and Raviart-Thomas isogeometric discretizations for the Stokes system. The
derivation of the discrete Stokes system is given in Section 3.3 and in Section 3.4 we introduce
some standard block-structured preconditioners that we will consider in the numerical tests.
The core of the chapter is Section 3.5, where we focus on the construction of the precondi-
tioning matrices for the velocity and pressure blocks, discuss their properties and solution
strategies. We also propose a modification aimed at improving the preconditioner efficiency
by incorporating some information on the geometry parametrization. Numerical results on
three different single-patch domains are reported in Section 3.6. Finally, in Section 3.7 we
draw the conclusions.

3.1 Notations and main assumptions for the spline spaces

In this section we summarize the notations for the spline spaces we will use thorough the
chapter, referring to Section 2.1 for the basic definitions. For the discretization of the Stokes
system, the regularity of the basis functions in each parametric direction is a fundamental
piece of information, that we want to highlight in the notation.

Let = := {&, ..., &m4pt1} be an open knot vector. We assume that Z is uniform, i.e. with
equally spaced breakpoints and we denote the mesh size with h. We also assume that = has
uniform regularity «, that is, we set ap = .-+ = as_1 = «. Then, we slightly modify the
notation presented in 2.1 and, we denote the associated univariate B-splines of degree p and
the corresponding univariate spline space as

gﬁp and §§ = span{gffp | i=1,...m},

and we set mb, :=m = dim(gg). The extension of this framework to non-uniform knot vectors
and arbitrary regularity is trivial (see, in this context, [20, Remark 4.4] and [28]) and it is
considered in our numerical tests.

For 3D problems, the case we address, the univariate open knot vectors Z; := {1, ..., &, 7 oy +1}
K Ql
for I = 1,2,3 and degree indices p = (p1,p2,p3) are given and we collect the regularity of
each direction in the vector a := (a1, a9, as3). Then, for a multi-index ¢ = (i1,1i2,43), the

multivariate B-spline is denoted as

o~

Bip(m) = b3y, ()b, (2)bi, (13)
where 1 = (11,72, 73), and the multivariate spline space as
S =80 @ 82 @ 888 = span{ By, | ip = 1,...,mbk k= 1,2,3}.

ap?

We refer to spline spaces as spaces of splines defined on the parametric domain Q= [0,1]3.
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3.2 Isogeometric spaces

Let the computational domain Q C R3 be given by a single-patch spline parametrization
G e 3‘3 X 5‘3 X §£ of degree p in each parametric direction. We assume that G is a reqular
parametrization, in sense that its Jacobian is everywhere invertible.

Isogeometric spaces over ) are suitable push-forwards, through G, of spline spaces. In
particular, in the context of the Stokes system, we focus on two discretizations of isogeometric
spaces that have been proposed in [20] and [28| respectively. Their definition and properties
are summarized in this section, see [4, 18, 20, 28, 45| for further details.

3.2.1 Taylor-Hood isogeometric spaces
The Taylor-Hood (TH) spline spaces are defined as

VIH = SpHL 5 §pH1 5 §pH

Q;;H = S‘g
where p+1:= (p+ 1,p+ 1,p+ 1). For the velocity space we will also need

V,ZOH = {’l/)\h c Ve ‘ vy, =0 on 85\2}
A basis for V,?H is
{ekﬁfjp+1 ‘ =1, mE k=1, 2,3} .

where e}, is the k-th canonical basis vector of R3.
A basis for V,?gl is then

{ekéng ’ i =2, m 15 k1= 1,2,3}. (3.2.1)

To each multi-index 4 present in (3.2.1) we associate a scalar index i, corresponding to the
colexicographical ordering of the internal degrees of freedom, such that

i =i =1+ (i2 = 2)(m T = 2) + (i3 = 2)(mi = 2)(mE]" - 2)

and, with abuse of notation, we rewrite the basis of VhT,gI as

{ekégpﬂ ‘ i=1,., 0l k= 1,2,3},

where n{fl = ni{lj =n{Y = (mET — 2)(mBI — 2)(mB — 2). We also define

TH .__ q: THY _ ., TH TH TH
nV = dlm(Vh70 ) = nV,l + TZV72 + nv73 .

A basis for QzH is

{Efjp ( i=1,.,mk ;= 1,2,3}. (3.2.2)

To each multi-index % present in (3.2.2) we associate a scalar index i, corresponding to the
colexicographical ordering of the internal degrees of freedom, such that

i =iy + (ig — 1)mb, + (i3 — 1)mb, mb, (3.2.3)
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and, with abuse of notation, we rewrite the basis of QF‘,CH as

{Egp ( i = 1,...,ngH}, (3.2.4)

where
ngH = dim(QL ) = mb, mb_mb_. (3.2.5)

The TH isogeometric spaces are the isoparametric push-forwards (see [20, 28]):
VIH .= span {¢f7TH = ey B, 0 G ‘ i=1, .0l k= 1,2,3} (3.2.6)

OFH .= span {plTH = B® o G™!

i = 1,...,ngH}. (3.2.6b)

For the discrete variational formulation of the Stokes system we will also need the space
ong = {w c ot ‘ / w dQ) = o}. (3.2.7)
Q

3.2.2 Raviart-Thomas isogeometric spaces
The Raviart-Thomas (RT) spline spaces are defined as

RT._ goptel op+es optes
Vi = Spte; X Sates X Sotess

RT 3

where p+e1 = (p+1, p, p),p+e2=(p, p+1, p),ptes=(p, p, pt1l) and a+e =
(a1 + 1, g, a3), a+e3= (a1, as+1, a3), a+e3 = (a1, az, ag+1).
For the velocity space we will also need

Vﬁg::{ﬁhGV;?T’Ah-ﬁ Oonaﬁ}.

A basis for V,?T is

Ha+ter
{ekBi,anek ol o

i =1, m L i =1, m L £ ks Lk = 1,2,3}.
A basis for V,fOT is then

pDa+ter

= 2, mH 1 = 1 m L ks Lk = 1,2,3} . (3.2.8)

To each multi-index 4 present in (3.2.8) we associate a scalar index i, corresponding to the
lexicographical ordering of the internal degrees of freedom, such that

for k=1 i=1iy— 1+ (ia — D)(mii]" —2) + (i3 — 1)(moii" — 2)mg2,
for k=2 i=i+ (iy—2)my" + (i3 — Ymg* (m22]" — 2),

for k=3 i=1iy+ (ia — 1)my" + (i3 — 2)m;, ' my?
and, with abuse of notation, we rewrite the basis of V,%F as

pa+ter

i= 1,0 k= 1,2,3}, (3.2.9)
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where
RT 011+1 a2 a3 RT (5] O£2+1 a3 RT Oé3+1
nyy = (mpJrl — 2)mp mp?,  nyy =my (mpJrl — 2)mp , My3 = mp mp (mpJrl -2).

We also define

o= dim(VR ) = Vl + nvz + n\}/zfg

As QRT QTH a basis for QRT (3.2.4) and its dimension is denoted by nQ = ngH =ng
(cfr. (3 2.5)).
The RT isogeometric spaces are defined by suitable push-forwards:

VET = span{d)k RT . _ <(det(Jg))_1JGe B;‘;fgk> oG ‘ i=1,.nf k=12 3}
(3.2.10a)
BT = Span{pZRT = ((det(Jg))_lﬁgp) oG! ’ =1,. ngT}. (3.2.10Db)

The push-forward employed for V,fg is the Piola transform and its use is important to assure
inf-sup stability, see [28] and Section 3.3.
We remark that although in the parametric domain QRT QTH in general QRT % QF‘,CH .
For the discrete variational formulation of the Stokes system we will also need the space

w dQ = 0} . (3.2.11)
Q

oftf = {we oft

3.3 Isogeometric analysis of the Stokes system

As usual, let L?(£2) be the space of square integrable functions, L°°(£2) the space of essentially
bounded measurable functions and H'(Q) the space of functions in L?(2) whose first-order

derivatives belong to L*(2). We define the vectorial spaces L?(Q) := [L? (Q)]3 and H}(Q) :=

[H&(Q)]B endowed with the standard norms that we denote with || - [[g2() and || - [[g1(q)
respectively. The standard L2-scalar product is denoted with (-, L2 (Q)-
Then, the Stokes system reads as

—V-2vViu)+Vqg=f in Q
V-u=0 in
where V* = % (V + VT), u is the velocity, ¢ is the scalar pressure and v > 0 is the kinematic
viscosity. We assume v € L>®(9) and f € L2(2). We consider no-slip boundary conditions,
that is we impose u = 0 on 9€). The pressure is determined up to a constant.

The standard (mixed) variational formulation of the problem reads: find u € H}(Q2) and
g€ L§(Q) :={w e L*(Q) | [,w dQ = 0} such that

A(u,v) + B(u, q) = (f,v)r20) Vo cH(Q) (3.3.1a)
B(u,r) =0 VreL3(Q), (3.3.1b)

where the bilinear forms A(-,-) and B(-,-) are defined as
A(w,v) = / 2v Viw : Vv dQ (3.3.2)

Q
B(v,r):—/rv-vdﬂ.
Q
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The isogeometric Taylor-Hood (TH) discretization of Stokes system is a standard Galerkin
method for (3.3.1) and reads: find u] 7 € VIl and ¢/ € QT'H such that

A(U£H7 n) + B(vp, TH) (f, Uh)L2(Q) Yoy, EVE?, (3.3.3a)
B(ulf ry) =0 Vr, €Q4Y, (3.3.3h)

where V,:f I and QTPOI are defined as (3.2.6a) and (3.2.7). A detailed analysis on the well
posedness of this problem can be found in [4, 18, 20].

The isogeometric Raviart-Thomas (RT) discretization we adopt is based on a Nitsche
formulation for the weak imposition of the tangential Dirichlet boundary condition to ensure
stability (see [45]).

The method reads: find uﬁT S Vh 0 and q T ¢ Qﬁ}; such that

Auf", on) + o (uf", vn) + Bop, g1 ) = (f,vn)2@) Yon EV;?,%’, (3.3.4a)
B(uf",rp) =0 Vr, €5, (3.3.4b)

where V}ﬁg and Qﬁ}; are defined as (3.2.10a) and (3.2.11) and the bilinear form o(-,-) is
defined as

o(wp,vp) == /(99 2v {Cl;;en wp-vp, — (Viwp)n) - v, — (Viop)n) -wy | dT, (3.3.5)

with Cpen, > 0 a penalty parameter. The well-posedness of RT discretization for Stokes
problem and the choice of Cle, are analysed in [45].

In practice, we build the linear system by replacing ngf and Qﬁig by QF;CH and QFT,
respectively. This means that we do not incorporate the zero-mean-value constraint into the
pressure space, since this will be taken care of by the Krylov iterative solver later.

Then, the discrete Stokes system matrix is

A BT
: (3.3.6)
B 0
where
A A Agg
A= Ay Ay Ax|, B=[B By B,
A1 Aszx Ass

and for TH discretization, ¢ = 1, ...,n@lj, j=1, ...,ng{g, r,s=1,2,3and l =1,...,n¢

[AgSH]zJ — A(¢T,TH7¢S,TH)’

)

TH
(B! M1 = B@; ol ™),
while for RT discretization, i = 1, ...,n{}’f, ji=1, ...,nﬁf, r,s=1,23andl=1,...,n9

(A )iy = A, 05 + oo™, &3,
(B := B ™),

referring to Section 3.2 for the notations of the basis.
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In particular the following expressions will be useful for the construction of the precondi-

tioner: for kK =1,2,3 and 7,j = 1, ,n%’%ﬁl

~ T —~
(AR = /ﬁ (VBe) O VB2, dn, (3.3.7)
where
CH = v(Jg'Jg" + Dy DY) |det(Jg)| (3.3.8)

and Dy, = Jélek, while for k=1,2,3 and 7,5 =1, ...,n{;’r‘g

(AR, = /A (vé."*ek )T CFT VB*Ie: dn
’ Q

1,pteg J,pteg

+o ((jgekgggfék) ¢) G_l, (jgekéf;fgk) o G_1>

* /[071]3 v { [Rk (vg?z:f:k Jél)] ) : [(ngkﬁz‘;f’ék)Jal} ’

i [(HGek§q+ek )Jélr : [Rk <v§q+ek J(—;1)r

i,p+eg J,pteg
Sadte 1 s(12
+ H [(Hoer By, )G HF} ldet(Jg)| dn, (3.3.9)
where
Ci = vldet(Je)|Jg" (I RKI3I + ReRE) I, (3.3.10)

Jo = (det(JG))_1 Ja, Ry = Jo ey, and Hg is the (trivariate) Hessian tensor Hg := Vj(;,
with the convention that, for a given vector w € R3,

o= (o Te) . (sue)w. (3070) ]

Here and throughout, || - ||2 denotes the Euclidean vector norm and the induced matrix
norm, | - || refers to the Frobenius matrix norm and [ - ]* denotes the symmetric part. Note
that the last integral in (3.3.9) is zero when G is the identity map.

3.4 Preconditioners for the whole system

In this section we introduce the preconditioning strategies that we consider in our numerical
tests. In what follows Py represents a preconditioning matrix for the block A and Py a
preconditioning matrix for S, where

S =BA'BT (3.4.1)

is the (negative) Schur complement.

Once Py and Py are constructed (this will be discussed in the next section), one can set
up suitable preconditioners to be used in the context of Krylov iterative methods [15, 43, 114,
100]. We select three approaches.

In the first one, we consider the block diagonal preconditioner [83]

(3.4.2)

PD:|:PV 0:|7

0 Py
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which, being symmetric and positive definite, preserves the symmetry of the problem. There-
fore it can be coupled with a method for symmetric systems such as MINRES [87]. In the
other two approaches, we respectively consider the block triangular [83] and constrained [69]
preconditioners

P, BT
Pr = (3.4.3)
0 P
and
O B (3.4.4)
“~|B BP/'B"- P, -

both coupled with the GMRES method [92]. We remark that Pal can be applied efficiently
thanks to the factorization

pot _ | T —P;'BT [In, 0 ][I, o][P;' O
¢ 0 I 0 —Py'||-B Ly| | 0 Iyl

where, as in the rest of the thesis, [ denotes the identity matrix of dimension k& x k.

3.5 Preconditioners for P, and Py

Our choice for the preconditioning block Py has a block diagonal structure:

P,y 0 0
PV = 0 PV,Q 0 3 (351)
0 0 Pys

the blocks Py, are a simplified version of the blocks Ay, where the geometry map and the
kinematic viscosity are replaced by the identity map and identity function, respectively. In
other words, analogously to (3.3.2) and (3.3.5), we define in the parametric domain

~

Al@, %) ::/szsa:vsa a0,
Q

5(w,0) == /aﬁ 2 [Cf}’l”@a — (V*®)R) - B — (V*D)7) - @] dr,

where 7 is the exterior normal to the boundary 9Q. Therefore for TH discretization, according
0 (3.3.7), fori,j =1,. nd and k = 1,2,3 we define

—~ ~ ~ T —~
[PEI), o= AlerBlyi1,exB1) = /@ <v33p+1> T, VB2, dn,  (35.2)

where Ty, =1 + ekeg, while for RT discretization, according to (3.3.9), for i,5 = 1,. n{;j,;

and k = 1,2,3 we define

~

notep no+teg +er no+teg
[ ] = AlexB; P+ek’e B] pteg )+o (ekBl ptey> © BJ P+ek)

/ VB ) VB dn +5 (exBoch  exBics ) (35.3)
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Exploiting the tensor product structure of the basis functions, we can write

Pl = K3 oMy T oM™ + MiT o K3 @M + 2Mf T @M T KT, (3.5.4a)
Pl =K{iPeoMi P oM " +oM{ T o K] T oM " + M{H oMy " @ KT, (3.5.4b)
Pl =2k oMiT oM™ + MiP o K3 @M + MfH o M; P K{H, (3.5.4¢c)

and
PE = KET @ MfT o M + MIT @ K" @ MIT + M @ MFT o KFT, (3.5.5a)
PEE = KE o MFT @ MFT + 2MET o KET o MET + MFT o MFT o KFT,  (3.5.5b)
P = 2k T o MFT @ MFT + MFT @ KEFT @ M + MIT @ MIT @ KT, (3.5.5¢)

where for £ = 1, 2,3 the univariate matrix factors are

[K;?H]l_l,s_lz/[ (b ) () (055 ) () A, 15 = 2,0, mBH =1,

0,1]
[MI?H]lfl,sfl :/[0 ?7p+1(77k) b?,};ﬂ(’?k) dny, lis =2, ...,mﬁtl—l,
and
[KIET}lfl,sfl :/[071(117%111) (n )(bgl;iﬂ (k) dni, l,s =2, ---,mﬁ‘ﬂl—l,
MET] = B ) B ) o Ls=2,miit o
K], = / (28 ) B () e~ [@75;;>’<1>3;i;<1>—@z;;y(oﬁa;(m
(B (1B (1) — (B (OB (0) — 29 Bes )b ()
+3;f;(o>€g;(o>)}, ls=1,..,mo*,
W’fT]z,s _ /[o,l]%(nk) B (1) e, Ls=1,..,mo",

Now we consider the construction of Pg. The Schur complement § is spectrally equivalent
to the (weighted) pressure mass matrix

[QTHLJ = /QV_IP;‘FHP?H dQ = /Q _leaprp g™ dn,

(3.5.6)
RT7 ._ -1, RT RT _ -1 RT

[Q L] '_/QV Pi Pj dQ_/ﬂ BzapBJ, dn,

for i,j = 1,...,ng, where g/ (n) := |det(Jg)| and g%*'(n) := |det(Jg)|™. The equivalence

holds uniformly with respect to a variable kinematic viscosity v, see [58]. However, as for Py,

in our simple approach we drop the dependence on v and the geometry mapping, by selecting:

TH] . ;i .
[PQ L.J = e / B‘f‘pB]ap ij=1,...,nQ;
as for (3.5.2) and (3.5.3). Exploiting again the tensor product structure of the basis we can

write Pg as
PQ = M35 ® My ® M, (357)
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where for £k =1,2,3

[Mk]m:/[ ]bof’];( )ba’“(nk)dﬁk, Ls=1,.,mb .
0,1

3.5.1 Spectral properties

A desirable requirement for all the strategies proposed in Section 3.4 is that Py and Py are
spectrally equivalent to A and @), respectively. We analyse here the spectral properties of
Py, 14 and PQ_ 1Q. We refer to [43, Section 4.2], where such properties are used to derive
explicit bounds for the eigenvalues of the preconditioned system P~1'A, in the special case
of the block diagonal preconditioner. In particular, if the eigenvalues of Py, 14 and Pé o
are bounded away from 0 and infinity uniformly with respect to h and p, then so are the
eigenvalues of the full system.
The bilinear forms A(-,-) and A(-, ) satisfy

2CKomVimin [V|f11 () S AV, 0) < 2 [Vl () Vo € Hy(9), (3.5.8)
2Ckom |Blop: @ SA[@9)<2 biF ™ @ Vo € HE(Q), (3.5.9)

where Ckom and é\'Kom are the Korn constants (for homogeneous Dirichlet boundary condi-
tions on the whole boundary we have Ckorn = Ckorm = 1/2, see [31, Section 6.3]) and

Vinin 1= igf vV, Vmax = Supu.
Q

We also have that the bilinear forms A(-,-) + o(-, ) and A, )4+ (-, ) in the discrete spaces
satisfy

Cillvalltn, @) < Alwn,vn) + o(v,vn) < Coflvnlly, @) Yo € Vi, (3.5.10)
Cillonllyyy @) <A@ 01) +5(0n.0) < Callonllyy, o YOk €Vl (3511)

pen
where the norm || - HH}M@) is defined as || - H%{}, o = HHl(Q) + W"H HLQ ooy and C1,

Cs, 61 and 6’2 are constants depending on Cj., and on the inverse estimate constants of the
discrete spaces Vﬁg and V,]jOT respectively: these inequalities follow from [45, Lemma 6.2]

[45, Lemma 6.3|,[45, Eq. (6.9)] and the equivalence between || - HH}M(Q) and | - | @) =

| e + B I 12 on):
We 5tart by proving bounds on the eigenvalues of Py, 1A,

Theorem 3.1. [t holds
§ < Amin (PyA),  Amax (P 1A) <A, (3.5.12)
where § and A are positive constants that do not depend on h or on p.

Proof. We begin with TH discretization case, proving (3.5.12) for § = 67H and A = ATH,
Let v, € V;‘Cé{ and let vj, == 0,0 G ! € V}%q . Moreover, let v be the coordinate vector of vy,
with respect to the basis (3.2.8). By the Courant-Fischer theorem, (3.5.12) is equivalent to

find 67H and ATH such that
sTH viATH ATH
- VTP$H v ’
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Using (3.5.8), we have
2CKornVmin |’Uh|%_11(Q) < VTATHV < 2Vmax |'vh’%{1(§2) :

Using (3.5.9) and decomposing ¥y, = Vj,1+0p 2+, 3, where vy, ;, are the Cartesian components
of vy, we have for k = 1,2, 3,

~

2CKorn |ﬁh,k’?{1(§) < A(Whk, Vng) <2 "I/J\h,kﬁ{l(ﬁ);

summing the three bounds above and using ﬁ(fzh,l,@h’l) + A\(T/J\h’g,ﬁh’z) + ./Zl\(’l/J\h,g,’l/J\h’g) =
VTP‘z;H v yields
=~ ~ 12 T pTH ~ 12
2C’Korn |vh|H1(§) <v PV v <2 |’vh‘H1(§) ;

in conclusion it suffices to prove

2 ~
oTH "Uhlﬂl(ﬂ) < C'KornATH

CKornVmin |ﬁh|§_11(§) o Vmax

: (3.5.13)

for suitable 67 and ATH and for all all v}, € V;%{ with v, =: U, 0 G7! € V;{SI In other
words, we just need to prove the equivalence between [vp |g1 (g and \vh\Hl @) One of the two
bounds is

fiy= [ Vol a2 = [ et ()| VoG [ am
< sup {|det (J&)! |7 13} /Q V813 dn = sup { det (J&)| |7} Bnlipa)
Q Q
(3.5.14)

where we used the fact that, given any two matrices X,Y with conforming dimensions, it
holds || XY||% < || X||% ||Y||3. For the other bound, just observe that @y, := vj, o G, and then

2 [l
"U]-L|H1 @) S {]det JG ’ H 1H2} ”Uh’%.ll(g) Sup {dt(Q)’ "Uh‘%_ll(ﬂ) . (3515)

This concludes the proof for the TH case.
The RT case is similar, we just highlight the differences. As above, from (3.5.10) and
(3.5.11), we get

Cillvnllzs,, o) < viAfTy < Collvnllfs, o) (3.5.16)
C’lHIAJhufp @) < VTP‘I/%TV < C2|]’l/)\h|’?{;m(§), (3.5.17)

where vy, € VET ‘0 Uh = ((det(Jg)) LJgtn) oGt = (Jgtn) oG € V,]fg and v is the common
coordinate vector. Then, we look for 677 and ART such that

(©) 01
Cr— thHH},m(ﬁ) B 02

pen

Gy sl
rrC2 < H —~ART
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Direct computation shows that V (jgﬁh) = JaVy +Hgvy,, where Je and Hg as in Section
3.3. It holds

ol )= /Q IVonl% 4o = /ﬁrdetucnuv(fcah) 75} af

~ 112 R 12 ~
< 2/@ det(Jg)| <HJvahJG1HF + || (Fg@n) JG1}|F> do

_ 2 12 2 |y~ 12
< 2 sup { et 161} e [ aectal 196 1 i | 1ol
O

where ||Hg||3 is the Frobenius tensor norm of Hg. Moreover, it holds
ouliaiy = [ lonfa2 = [ jdet(ie) | o a8
< sup { et [T [} 191
lonE2o0)= /8 [P < [eof(VE) | ) / | 7| aF

< Hcof(VG)HLOO SUP{HJGH } |”h||L2 89)

where cof(-) refers to the matrix of the cofactors and ||| Leo(@), 18 defined as in [48].

By observing that v, = (qu vp) o G, we can use a similar argument to show that

et g 3 Bt fonloe

ol <2 s { et 60 I e |

} lonlE2 0

~ 2
||vh||L2 00) = < HCOf VG HLOO(Q)J S{;g) { HJG*1 2} ||Uh”i2(8ﬂ) :

[3nlsy <5 {|detJG |7

This concludes the analysis of the RT case. O
We next analyse Pé Q.

Theorem 3.2. [t holds
0 < dmin (P2'Q) . Amax (P5'Q) <0, (3.5.18)
where 0 and © are positive constants that do not depend on h or on p.

Proof. We report the proof for TH discretization. The proof for the RT discretization can be
derived in an analogous way.
By Courant-Fischer theorem, we need to prove

g < Q8.8

~ (Pog,g) <O VecR.
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~

Let g € R"@ and g, = Y19 [g]i B, It holds

glQMg = /Agﬁul\det(Jc;)] a0 < sup (|det(Ja)| v 1) /Ag% <
Q

Q Q
< sup (|det(Jg)| v ) gTPgHg, (3.5.19)
Q
and, in an analogous way, one can prove the other side of the inequality. O

Remark 3.1. The constants 6, A, 0 and © depend on the parametrization G and on the
kinematic viscosity v. This dependence can be inferred from the proof of Theorems 3.1-3.2.
Considering for example the TH case, from (3.5.13)—(3.5.15) and using

[ Wel3 V] [t (o)
o | ldet (Ja)| o | el |

we get to the following admissible choices

det (J, ~
oTH — CKornVmininf {’e(cz;)’} and ATH = Cg&rnzxmaxsup {|det (Ja)| ||Jg||§} )
a | el o

In a similar way, from (3.5.19), we have following admissible choices

0TH = inf(|det(Jg)|lv™), and O = sup(|det(Jg)|v ).
Q Q

3.5.2 Preconditioners application by the fast diagonalization method

At each iteration of our iterative solver we have to solve
Ps=r, (3.5.20)

where r is the current residual and P is a preconditioner, that can be either matrix from
(3.4.2), (3.4.3) or (3.4.4). Besides multiplications by B or BT, to accomplish this task we
need to solve the linear systems with matrices Py and Pg. Thanks to (2.2.3), (2.2.5) and the
band structure of the univariate factors in (3.5.7), the solution of a linear system with matrix
Pyg is obtained in a direct way with only O(png) FLOPs.

On the other hand, the solution of a linear system with matrix Py requires to solve three
Sylvester-like equations, one for each diagonal block Py ). Following [93], to accomplish this
aim we use the fast diagonalization (FD) direct method. We refer to Section 2.3 for the
two-dimensional case. Here, we briefly explain its main features in three dimensions.

Consider the general Sylvester-like system:

Rq := (K3®M2®M1 +M3®K2®M1+M3®M2®K1) q=t, (3.5.21)

with both M; and K; symmetric and positive definite matrices for ¢ = 1,2,3. We assume for
simplicity that the matrices K; and M; all have the same order n for ¢ = 1,2,3. Let

K,U; = M;U;D;, i=1,2,3, (3.5.22)

be the eigendecomposition of the pencils (K;, M;), where D; are diagonal matrices containing
the eigenvalues of M; ' K; and U M;U; = I,,. We have M; = U; TU; " and K; = U; " D;U; .
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Then, we can factorize R as
R=(U30U:@0U1) (1,1, ® D1 + 1, @ Dy @1, + D3 @1, ® I,)(Us @ Uy @ Uy) ™,

Exploiting (2.2.1), (2.2.5) and the factorization above, the solution of (3.5.21) can be com-
puted by the following algorithm.

Algorithm 2 3D FD method

1. Setup: Compute the generalized eigendecompositions (3.5.22)

2: Application: Compute t = (U3 ® Uy @ U;)"t

3: Compute g = (I, @I, @ D1 + 1, ® Do @I, + D3 @I, ® I,)" 't
4: Compute q = (Us @ Uz ® U;) q

Algorithm 2 requires 12n* +O(n?) = 12]\73({? +O(Naof) FLOPs, where Ngor = n® denotes
the order of R. Step 1, i.e the setup, and Step 3 are optimal as they require only O(Ngof)
FLOPs. The asymptotic dominant cost, i.e. 12N;0/? FLOPs, is related to the matrix-matrix
products of step 2 and step 4. However Step 2 and Step 4, being BLAS level 3 operations,
are typically implemented in a highly efficient way on modern computers. As a consequence,
despite their superlinear computational cost, in practice they do not dominate the compu-
tational time of the overall iterative strategy (see the numerical experiments of [93] and the

ones in the present chapter for more details on this important point).

3.5.3 Inclusion of the geometry and coefficients information in P, and Py

The proposed preconditioners Py, and Pg are robust with respect to the mesh size and spline
degree. However they do not incorporate any information from the coefficients (either the
geometry map G and or the kinematic viscosity v) and in fact the preconditioner’s quality is
affected from the coefficients. This is reflected in the analysis of Section 3.5.1 (see Remark
3.1 for the TH case). Numerical tests of Section 3.6 confirm this expectation. We therefore
present two strategies that partially incorporate v and G in Py and P, without increasing
the preconditioners computational cost.

First, we consider a diagonal scaling. In particular, we replace Py by Pg = Dclg/ 2PQDCIQ/ 2,
where D is a diagonal matrix having diagonal entries

[DQ]M = [th / [PQ]m"

Even though we postpone a mathematical analysis of it to a further work, the numerical tests
in Section 3.6 show that this cheap modification of the preconditioner is sufficient to give Pg
robustness with respect to the coefficients (not only G, as indicated, but also v).

The same idea, applied to Py, while able to incorporate efficiently the contribution of
the scalar coefficient v, is less effective when the geometry parametrization is far from a
scaled identity. In this case we propose to incorporate some components of the geometry
parametrization into the univariate matrix factors appearing in (3.5.4) and (3.5.5) in order to
build a preconditioner ﬁv such that Algorithm 2 can still be used. We focus on the diagonal
blocks Ay and we incorporate in Py some information on the parametrization present in the
Apr, by making approximations of the full matrix Cj, (see equations (3.3.8), (3.3.10)), whose
entries are functions of three variables that we denote with [Cy]; ;(n):

[Crlii(m) [Ckli2(n) [Cklis(n)
Cr(n) = |[Ckl21(n) [Ckl22(n) [Chl2s(n)| - (3.5.23)
[Crls1(n) [Cklz2(n) [Cklsz(n)
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We discard the off-diagonal terms and approximate the diagonal entries [Cyl1.1(n), [Ckl2,2(n)
and [Cyls 3(n) by the algorithm reported in Appendix A as follows

R wh (1) e (112) 155 (n3) 0 0
Cy(n) =~ Ci(n) := 0 15 (m)w§ (n2) 15 (n3) 0
0 0 1y () 5 (m2)w§ (n3)

The approximation above is computed directly at the quadrature points, hence no function
space has to be selected a-priori. The cost of this algorithm is proportional to the number of
quadrature points, hence in our setting it requires O(nyp?) FLOPs. This cost could be easily
reduced by computing the approximation on a coarser grid of points, and then extending by
interpolation, as we do in the other chapter. However this is not necessary, since such cost is
already negligible in the context of the iterative procedures considered in this chapter, as can
be seen e.g. by comparing Tables 3.3 and 3.7.

Keeping the block-diagonal structure of Py (cfr. (3.5.1)), we define for the TH discretiza-

. _ . . TH
tion, k=1,2,3 and 7,5 = 1, s Mk

—~ ~ T ~ ~
GidES /@ (VBRs) CT VB, dn.

while for the RT discretization, k =1,2,3 and i,j =1, ..., n‘};{:

_ . T N Co _ -
[P‘f{]ij:: /ﬁ (VBR ) CETV Begss, dn+2 /8 ] [ ben porer en - (CFTexByss, )

(v (exBips ) ) - (CETes BT, )
- ((vs (ekéjj;fgk> a)) . (6’5Tek§g;f§k>} dr.

The preconditioners ]3‘/7;? maintain the tensor structure of (3.5.4) and (3.5.5):

ﬁg{{ _ K;,TH®M21,TH®M11,TH n M;,TH®K21,TH®M11,TH n M31,TH®M21,TH®K11,TH’
ﬁ%{ _ K32,TH®M22,TH®M12,TH n M32,TH®K22,TH®M12,TH " M??,TH®M22,TH®K12,TH’
13VT§I _ Kg,TH®M§,TH®Mf,TH n Mé},TH(g)KS,TH@Mf,TH " M??,TH®M§,TH®K?,TH’

P = Ky™ o My™ oM™ + My ™ @ Ky™ o M+ My o My ™ o K
ﬁ‘l/{:g _ }—???,RT®M22,RT®M12,RT + Mg,RT@)KQQ,RT@MlQ,RT + Mg’RT(@Mg’RT@k%RT,
ﬁ‘]/%’g“ _ Kg,RT®M23,RT®MI3,RT + Méﬂ,RT®j€v§,RT®]\7§,RT + M:?’RT(@M;RT@E?’RT,

where, for d,k =1,2,3 and [, s = 2, ...,mﬁtl — 1 the new pairs (K,‘j, Mg) are defined as

:K’?TH} I-1,5—1 _/[0 ﬁZ’TH (k) (Bf§+1)/(’7k) (EZI;H)/(W) dnp,
VT = 00 ) B o)
K= [ oG G )
M = O ) B )
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while for d,k = 1,2,3 and [, s = 1, ..., m7* the pairs (I?,’;l,]\?,‘j) are defined as
[REET) = [ T () s ) (B (o) o
l,s [071} P
[ @) B 0) ~ o OB 07250
d, ~ ~ d, ~ ~a
+up T (B8%5) (DB (1) — wi T (0) (2%) (0)574(0)

C en e’ Ta T Ta
9 Z (w;j’RT(1)bl;(1)bsf;,(1)+wngT(O)b,;(O)bS;(O))],

)

~

TR, = [ B o) B )

Then, we apply a diagonal scaling. This leads to an effective preconditioner having the
form PG = D‘1//2PVD‘1//2, where Dy has diagonal entries [Dy],; = [A],,/ [PV} .

2,0
We use the following notation: PG, Pg and Pg are the preconditioner matrices for the
Stokes system obtained by replacing Py and Py with PG and Pg in (3.4.2), (3.4.3) and
(3.4.4), respectively. The corresponding preconditioned strategies are then referred to as

P&-MINRES, PE-GMRES and P§-GMRES.

3.6 Numerical results

We present here numerical experiments to show the performance of our preconditioning strate-
gies. All the tests are performed by Matlab (version 8.5.0.197613 R2015a) and using the
GeoPDEs toolbox [111], on a Intel Xeon i7-5820K processor, running at 3.30 GHz, and with
64 GB of RAM. We restrict our tests to a single computational thread. Indeed, even though
our strategy would likely benefit from parallelization on a multicore hardware, as its main
computational efforts are matrix products, a careful analysis of the parallel implementation
would require an in-depth study, which is beyond the scope of this work.

In the construction and application of our preconditioner the two dominant steps are the
eigendecomposition of the univariate matrices (step 1 in Algorithm 2) and the multiplication
of Kronecker matrices (steps 2 and 4 in Algorithm 2). These two key operations are performed
by the eig Matlab function and by the Tensorlab toolbox [102], respectively. The tolerance of
both MINRES and GMRES is set to 10~ and the initial guess is the null vector in all tests.

As a comparison, we consider a block-diagonal preconditioner based on an incomplete
Cholesky factorization. In our case, the zero-fill incomplete Cholesky factorization, denoted
IC(0), is computed by the MATLAB ichol routine for the matrix

Ay 0 0 0
0 Ay, 0 0
0 0 Az 0
0 0 0 Q

and then used in a Conjugate Gradient (CG) inner iteration in order to approximate the
application of the ideal preconditioner

Ann A Az 0O
Axy Ay Asz 0
A3z Azz Aszz 0

0 0 0 Q

(3.6.1)
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This strategy is denoted IC(0)-MINRES. The tolerance of this inner CG loop is set to 1072 as
this maximizes the efficiency of the overall strategy in the numerical tests we consider below.
The inner loop is needed to achieve robustness with respect to h, while robustness with respect
to p is common for incomplete factorizations. For this reason, incomplete factorizations are
often adopted in IGA as preconditioners: in the context of the Stokes system, see [35] where
a similar approach is considered and benchmarked.

We remark that the geometry parametrization, without simplifications, is directly incorpo-
rated in the preconditioner (3.6.1). Therefore, as it is seen in the tests below, IC(0)-MINRES
behaves quite robustly with respect to the geometry parametrizations (since A\pax (QleA_lBT)
and Apin (Q_IBAleT) depend on 2, some dependence on the shape of the domain is un-
avoidable), while the geometry parametrization has a critical role in our strategies. Also for
this reason, IC(0)-MINRES is an important term of comparison.

We consider three different geometries, with increasing complexity (from the point of view
of the geometry parametrization): the cube, the eighth of annulus, and a hollow torus with
an eccentric annular cross-section (see Figure 5.1).

As discussed in Section 3.3, the Stokes problem is discretized using the spaces V,Z:{){ , Q{Sf ,
V}]jg and Q,’fg defined respectively in (3.2.6a), (3.2.7), (3.2.10a) and (3.2.11). In all our
tests we choose a uniform regularity @ = (o, a, ) with @ = p — 1, except for the hollow
torus domain where the spaces are C? at the boundary of the initial mesh elements, and C,
«a = p — 1, once the mesh is refined. Note that p always refers to the spline degree of the
pressure space. For Raviart-Thomas discretizations we choose Cpe, = 5(a+ 1) in (3.3.5), as
it numerically leads to stable schemes (see [45]).

Tables 3.1-3.10 report the total solving time, which includes the preconditioner setup
and the MINRES/ GMRES iterations. However, we exclude the time for the formation of
the pressure mass matrix @, which is needed in IC(0) and P, P% , Pg setup (though
only the main diagonal of @) is needed in our approaches, and, in all cases, only a low-order
approximation of () is needed for preconditioning). Indeed, it is well known that the formation
of isogeometric matrices is expensive unless ad-hoc routines are adopted (e.g. the weighted-
quadrature approach [30] or the low-rank approach [78]). In this work, we only focus on
the solver and do not address the efficient formation of the matrix. We denote by n. the
number of elements in each parametric direction. The symbol “x” denotes the impossibility
of formation of the matrix A, due to memory requirements.

In Table 3.7 we report, only for the eighth of annulus testcase, the preconditioner setup
time and the preconditioner application time, separately, and in Table 3.8 we report the
percentage of computing time spent in the preconditioner application. Finally, Table 3.11
contains number of iterations and solving times obtained with three different choices of vari-
able kinematic viscosity v in the hollow torus domain.

Cube. We first consider the symmetric driven cavity problem in = Q= [0,1]® (Figure
4.1b). In this case, G is the identity map and therefore Ay, = Py. Homogeneous boundary
conditions for the velocity on the lateral sides of the cube and a velocity equal to [1,0,0]7 at
the top and to [—1,0,0]7 at the bottom are imposed, while f is the null function and v = 1.

In Table 3.1 we report, for the TH discretization, Pp-MINRES and IC(0)-MINRES per-
formances. The former is much faster, especially for high degree. Pp-MINRES results with
RT discretization are reported in Table 3.2. The computational time is lower compared to
TH discretization since, for equal mesh sizes, the TH velocity space is about 23 times bigger
than the one for RT. In all cases the number of iterations is uniformly bounded with respect
to p and ng;.
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(A) Cube. (B) One eighth of thick
annulus.

(c) Hollow torus. (D) Hollow torus (cross
section).

F1GURE 3.1: Stokes system. Computational domains.
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(TH) Pp-MINRES Iterations / Time

el p=2 p=3 p=4 p=>5
4048/ 016 |51/ 02152/ 04352/ 081
8153/ 074 |53/ 149 |53/ 3.01 |53/ 5.70
16 | 56 / 5.61 | 56 / 12.76 | 56 / 26.54 | 56 / 51.00
32 | 56 / 52.23 | 56 / 114.07 * *

(TH) IC(0)-MINRES Iterations / Time

Nel p=2 p=3 p=4 p=95
4135/ 02237/ 06937/ 17137/ 3.77
8|34/ 28237/ 7.22[35/ 161036,/ 33.76
16 | 35/ 35.09 | 35/ 74.34 | 35 / 151.87 | 35 / 305.90
32 | 36 / 482.25 | 36 / 902.51 * R

TABLE 3.1: Stokes system. Cube domain (TH). Performance of Pp-MINRES
(upper table) and IC(0)-MINRES (lower table).

(RT) Pp-MINRES Iterations / Time
Nel | p=2 p=3 p=4 p=35
4]43/013]46/ 01848/ 023 ]48/0.39
8|54/023 |52/ 044 |52/ 0.85 |52/ 1.59
16 | 55/ 0.95 | 53 / 2.56 | 52 / 4.77 | 52 / 9.02
32 | 55 /6.39 | 54 / 16.67 | 52 / 34.58 *

TABLE 3.2: Stokes system. Cube domain (RT). Performance of P p-MINRES.
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One eighth of thick annulus. Now we consider the eighth of a thick annulus domain
(Figure 3.1b). The internal radius and the height are equal to 1, while the external radius
is equal to 2. The boundary data represent a generalization of the symmetric driven cavity
boundary conditions, i.e. the velocity is constrained to be [~1,0,0]” on the set {y = 0} and
[v2/2,4/2/2,0]T on the opposite side, while homogeneous boundary conditions are imposed
anywhere else. Note that in this case Ay # Py . The kinematic viscosity v is constant and
equal to 1.

Table 3.3 shows the results of Pp-MINRES, PE-MINRES and IC(0)-MINRES for TH
discretization. Again, IC(0)-MINRES is not competitive with P p-MINRES and PG-MINRES
in terms of computing time. The use of Pg—MINRES halves the number of iterations and the
solving time w.r.t. Pp-MINRES, indicating that the inclusion of some geometry information
improves the performance of the preconditioner. In Table 3.4 we report results for Pg—
MINRES with RT discretization. The performances of P?-GMRES and Pg—GMRES with
TH and RT discretizations are reported in Table 3.5 and Table 3.6 respectively. We do not
report results for P-GMRES and Po-GMRES, as the effect of not including any geometry
in the preconditioners is similar to the case of the block diagonal preconditioner. We see
that, though the number of iterations of both Pg—GMRES and Pg—GMRES is lower than
Pg—MINRES, they are comparable to it in terms of CPU time. This is due to the higher
application cost of the block triangular and constraint preconditioners (which is mainly related
to the matrix-vector products with B and B”). We emphasize that, again, in all the FD-based
strategies the number of iterations is uniformly bounded with respect to p and ng;.

In order to better understand the behaviour of the preconditioners, and identify directions
of further improvements, we analyse in Table 3.7 the computational costs for the setup and
the application of the preconditioners. We recall that for IC(0)-MINRES, the application
corresponds to the execution of the inner CG iterative solver with residual tolerance 1072.
In all cases, we assume the pressure mass matrix @ is given. Table 3.7 reports the total
time spent in the preconditioner setup and application. We clearly see that the FD-based
preconditioners are much faster than the incomplete factorization. Note that the setup time
for Pg is higher than for P p due to the cost of computing the separable approximation of the
geometry (see the Appendix): further studies and tune up of this procedure will be considered
in our following works.

In Table 3.8, preconditioner application time is compared with the overall computation
time of the iterative solver. With Pg—MINRES strategy, the percentage of time spent for the
preconditioner is negligible, e.g. when p = 5 and ne = 16 it is less than 1%. The computation
time is indeed mainly spent in the matrix-vector multiplication. This situation suggests that
further improvements could be obtained shifting towards a matrix-free implementation [94].

The results of Table 3.7 and 3.8 clearly show that the suboptimal asymptotic cost O(N;O/;’)
of the preconditioner is not seen in practice, up to the largest problem tested. Note in
particular from Table 3.7 that the application times of the FD-based preconditioners scale
with respect to h much better than the asymptotic cost would suggest. This is due to the
high efficiency of the routines that computes the dense matrix-matrix products that are the
core of the FD method.

Hollow torus. The last domain examined is a torus with a hole (Figure 3.1c), obtained
by revolving an eccentric annulus (Figure 3.1d) around the y axis. We take v = 1, f =
[cos(arctan(z/z)), sin(4mz), sin(arctan(z/z))]” and we impose homogeneous Dirichlet bound-
ary conditions anywhere on the external boundary. We consider here the periodic setting,
imposing C? periodic continuity in the function space. For this problem, we present only
TH discretization results and focus on the effects of the geometry parametrization on the
performances of the preconditioning strategies. Computing time and number of iterations of
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(TH) Pp-MINRES Iterations / Time
Nel p=2 p=3 p=4 pP=5
41116/ 039|128/ 056|137/ 112|146/ 2.14
8146 / 1.66 | 153/ 4.02 | 158/ 8.79 | 160 / 16.83
16 | 163 / 16.53 | 164 / 38.54 | 165 / 75.95 | 162 / 138.17
32 | 169 / 181.68 | 166 / 337.37 % *
(TH) P$-MINRES Iterations / Time
Mel p=2 p=3 p=4 p=>5
4165/ 021]68/ 033[69/ 057|72/ 1.09
872/ 091 |74/ 206| 74/ 424|755/ 8.01
16 |77/ 811 |77/ 18.82 | 77 /36.70 | 77 / 67.74
32 | 79 /90.56 | 79 / 168.60 % *
(TH) IC(0)-MINRES Iterations / Time
el p=2 p=3 p=4 pP=95
4139/ 028[39/ 079|411/ 164|41/ 3269
8139/ 31339/ 74439/ 1647 | 39/ 32.69
16 | 40 / 39.44 | 39 / 80.53 | 37 / 157.37 | 37 / 281.24
32 | 38 / 611.55 | 38 / 1085.21 % *

TABLE 3.3: Stokes system. One eighth of thick annulus domain (TH). Perfor-
mance of Pp-MINRES (upper table), P&-MINRES (middle table) and IC(0)-

MINRES (lower table).

(RT) PH-MINRES

Iterations / Time

p=2

p=3

p=4

p=>5

59 / 0.22

58 / 0.17

62/ 0.30

63/ 0.54

63 / 0.29

63/ 0.58

61,/ 1.09

64 / 2.10

67 / 1.36

65/ 3.23

65/ 6.37

66 / 12.07

65 / 8.71

66 / 23.73

66 / 48.38

*

TABLE 3.4: Stokes system. One eighth of thick annulus domain (RT). Perfor-
mance of P§-MINRES.
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(TH)

P%-GMRES

Iterations

/ Time

p=2

p=3

p=4

pP=>5

38/ 0.20

42/ 0.28

42/ 0.56

47/ 117

41/ 0.78

42/ 1.78

43/ 450

45/ 8.50

43/ 757

44 ) 1752

45 / 35.43

46 / 66.21

45 / 76.69

46 / 165.72

*

*

(TH)

PE-GMRES

Tterations

/ Time

Nel

p=2

p=3

p=4

pP=95

4

35/ 0.21

37/ 0.30

39/ 0.59

41/ 1.15

8

37/ 0.80

38/ 177

39 ) 4.33

41/ 825

16

38/ 7.19

39/ 16.51

40 / 33.47

41 / 62.98

32

39 / 61.29

40 / 152.44

*

*

TABLE 3.5: Stokes system. One eighth of thick annulus domain (TH). Perfor-
mance of PE-GMRES (upper table) and P§-GMRES (lower table).

(RT)

P% GMRES

Iterations / Time

Thel

p=2

p=3

p=4

pP=>5

41/ 0.19

44/ 0.20

46/ 0.35

48/ 0.69

46/ 0.34

47/ 071

49/ 1.48

50 / 5.55

16

A7/ 1.72

49 ) 777

50 / 16.57

52 / 32.86

32

48 / 21.15

50 / 56.50

52 / 120.06

*

(RT)

PE-GMRES

Iterations / Time

p=2

p=3

p=4

pP=95

37/ 0.19

38/ 0.22

39/ 0.36

40/ 0.68

38/ 0.34

40 / 0.71

41/ 141

42/ 4.98

39/ 1.63

40 / 6.81

41/ 14.42

42 / 28.18

32

39 / 18.30

40 / 48.05

41 / 100.99

*

TABLE 3.6: Stokes system.

One eighth of thick annulus domain (RT). Perfor-
mance of PE-GMRES (upper table) and P§-GMRES (lower table).
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(TH) Pp Setup times / Total application times

el p=2 p=3 p=4 p=>5
410.02/0.19 | 0.02 /0.20 | 0.02 /0.20 | 0.03 / 0.21
810.04 /027|004 /029 | 004 /033|004 /037
16 | 0.05 / 0.87 | 0.06 / 0.95 | 0.06 / 1.09 | 0.06 / 1.18
32 10.09 /721|012 /9.94 s *

(TH) P§ Setup times / Total application times
Nel p=2 p=3 p=4 p=>5
410.05/0.88|0.06/0.10 | 0.06 / 0.10 | 0.07 / 0.11
810.09/0.130.12 /1.49 | 0.16 / 0.16 | 0.21 / 0.18
16 | 0.28 / 0.46 | 0.49 / 0.51 | 0.76 / 0.56 | 1.14 / 0.62
32| 1.57 /3.86 | 3.20 / 3.93 * *

(TH) IC(0) Setup times / Total application times

Mel p=2 p=3 p=4 p=>5
41001/ 021] 003/ 0.59 012/ 1.43| 038/ 3.04
81009/ 255| 045/ 6.02 1.46 / 13.05 | 4.23 /) 23.98
16 | 0.94 / 3449 | 4.36/ 66.68 | 13.90 / 125.35 | 40.91 / 207.12
32 | 9.09 / 558.27 | 46.65 / 889.03 * *

TABLE 3.7: Stokes system. One eight of thick annulus domain (TH). Setup
times and total application times of Pp (top table), PG (middle table) and
IC(0) (bottom table).

(TH) P§-MINRES
Net | P=2 p=3 | p=4 | p=

8| 14.28% | 6.79% | 3.77% | 2.24%
16 | 567% | 2.70% | 1.52% | 0.91%
32| 426% | 2.33% * *

(TH) IC(0)-MINRES

Ne | p=2 | p=3 | p=4 | p=5
8 | 81.46% | 80.91% | 79.23% | 73.35%

16 | 87.44% | 82.80% | 79.65% | 73.64%

32 | 91.28% | 81.92% < *

TABLE 3.8: Stokes system. Ome eight of thick annulus domain (TH). Per-
centage of computing time of the preconditioner application in each MINRES
iteration: PG-MINRES (top table) and IC(0)-MINRES (bottom table).
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(TH) Pp-MINRES Iterations / Time
Nel p=2 p=3 p=4 pP=5
41 2004 / 6.42 | 4125/  39.16 | 6411 / 153.95 | 8305/ 478.69
8| 5524/  80.73 | 7875/ 360.15 | 9914 / 1117.12 | 11032 / 3286.67
16 | 9931 / 1081.01 | 11780 / 3763.90 | 12964 / 8776.73 | 13553 / 18626.03
32 | 12864 / 10244.45 | 13426 / 29344.81 * *
(TH) P&-MINRES Iterations / Time
Nel p=2 p=3 p=4 pP=5
4| 77/ 031] 8/ 089 | 97/ 259|104/ 6.24
81 96/ 152|104/ 499|110/ 12.82 | 115/ 34.70
16 | 119 / 13.87 | 124 / 40.89 | 133 / 91.82 | 139 / 197.30
32 | 142 / 116.95 | 147 / 344.34 * *
(TH) IC(0)-MINRES Iterations / Time
Nel p=2 p=3 p=4 pP=95
4149/ 1.05|46/ 3.74 |50/ 11.79 | 50 / 31.42
8|45/ 542 |45/ 1852 |45/ 51.18 | 45/ 126.83
16 | 45 / 45.11 | 43 / 125.60 | 45 / 307.79 | 45 / 660.63
32 | 45 /493.12 | 44 / 1352.81 * *
TABLE 3.9: Stokes system. Hollow torus domain (TH). Performance of

Pp-MINRES (upper table), PE-MINRES (middle table) and IC(0)-MINRES
(lower table).

Pp-MINRES, Pg-MINRES and IC(0)-MINRES are reported in Table 3.9. As expected, the
geometry parametrization of the hollow torus has a non-negligible influence on the perfor-
mance of our preconditioners.

This is especially true for the Pp-MINRES strategy, that requires thousands of iterations
to converge. On the other hand, this influence is greatly reduced with partial inclusion of the
geometry (PIG)—MIN RES). Here the number of iterations and the CPU times are two orders
of magnitude lower than for Pp-MINRES. CPU times for Pg—MINRES are also significantly
better than for IC(0)-MINRES, despite the fact the number of iterations is higher. We also
remark that the number of iterations for Pg—MINRES is only three times higher than Pp-
MINRES on the cube.

Finally, in Table 3.10 we present the computing times and the number of iterations of
P% -GMRES and Pg-GMRES. Also in this case, we do not report the performance of Pp-
GMRES and Po-GMRES because the effects of the non-inclusion of the geometry information
are the same as for the block diagonal preconditioner. As for the cube domain, we see that
the computing times of both GMRES based strategies are comparable with the computing
times of Pg—MINRES, even if the number of iterations is lower.

Hollow torus: variable v. In this paragraph we investigate the effect of a variable kine-
matic viscosity v on our preconditioning strategies. We consider the hollow torus domain with
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(TH) P%-GMRES Iterations / Time
Nel p=2 p=3 p=4 pP=>5
4144/ 03050/ 08057/ 239|611,/ 6.89
8149/ 125 |54/ 4.54|58/11.98 |62/ 31.52
16 | 58 / 10.78 | 60 / 32.86 | 63 / 73.52 | 67 / 159.46
32 | 68 / 105.31 | 71 / 275.54 % *
(TH) PS-GMRES Iterations / Time
Nel p=2 p=3 p=4 p=>5
4137/ 028 |41/ 0.74 |45/ 209 |50/ 6.09
8|41/ 1.16 |45/ 4.07 |49/ 10.82 |53/ 28.59
16 | 51/ 10.27 | 55/ 31.73 | 59 / 72.91 | 63 / 158.12
32 | 69 / 113.81 | 72 / 299.62 % %

TABLE 3.10: Stokes system. Hollow torus domain (TH). Performance of PG-
GMRES (upper table) and PE-GMRES (lower table)

Pp-MINRES | P§-MINRES | P$-GMRES
k=1 13426 / 29344.81 | 147 / 344.34 | 71 / 275.54
k=100 | 17254 / 37667.04 | 180 / 400.46 | 84 / 325.02
k = 10000 - 180 / 407.68 | 84 / 326.78

TABLE 3.11: Stokes system. Hollow torus domain (TH). Performance of P p-
MINRES, P&-MINRES and PE-GMRES for p = 3 and n.; = 32. The symbol
“—”" denotes the fact the the solver does not converge because of stagnation.

v =14 (k—1)(1+cos(arctan(z/z)))/2) depending on a parameter k, p = 3 and ne; = 32 and
we compare in Table 3.11 the performances of P p-MINRES, Pg—MINRES and Pg—GMRES.

P p-MINRES is the worse strategy both in terms of number of iterations and in computing
times for all values of k£ and in the case k£ = 10000 it does not even converge. The geometry
inclusion strategy, on the other hand, succeeds in capturing the effect of the variable v; the
number of iterations of PS—MINRES and P% -GMRES remains stable when & varies.

We remark that Pg—GMRES has a behaviour similar to P% -GMRES; as it is also high-
lighted in the previous testcases, and for this reason we do not consider it in the table.

3.7 Conclusions

In this chapter we have addressed the problem of finding good preconditioners for isogeometric
discretizations of the Stokes system. Our approach exploits the tensor-product structure of
the multivariate B-spline basis. The application of our preconditioners Pp, Py and P¢ (and
their coefficients-including variants Pg, ij and Pg ) requires the solution of linear systems
that have a Kronecker structure, or a Sylvester-like equation structure. This can be performed
by direct solvers with the highest efficiency. This also guarantees robustness with respect to
both the spline degree p and mesh resolution. Numerical tests show that Pg, P% and Pg
allow to maintain the performance also in case of non-trivial geometries and highly oscillating
coefficients.
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We have performed a comparative numerical benchmarking with respect to a more com-
mon approach which uses a similar block structure for the preconditioner but applies it by
an incomplete Cholesky factorization and an inner conjugate gradient. The solution time
is always in favour of our preconditioners, despite that they are influenced by the geome-
try parametrization. Even more important is that our preconditioners are well suited for a
matrix-free approach, which should lead to solvers that are orders of magnitude faster.
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Chapter 4

The heat equation: least-squares
method

In this chapter, we design and analyze an isogeometric method for parabolic equations, focus-
ing on the heat equation as model problem. The most common numerical methods for time-
dependent PDEs are obtained by discretizing separately in time (e.g, by difference schemes)
and in space (e.g., by a Galerkin method). We consider instead the alternative approach of
discretizing the PDE simultaneously in space and time, that is, the so-called space-time (vari-
ational) approach. A first idea of space-time finite element method has been introduced in
[51, 85, 86| and developed for the heat conduction problem in [24]. Further pioneering studies
on space-time methods have been [99, 67|, where the authors consider a Galerkin formulation
and add a least-squares operator to enhance stability and mitigate spurious oscillations.

More recently, the mathematical analysis of Galerkin space-time methods for parabolic
equations has been developed in [97| for a wavelet discretization, and in [103] for a Galerkin
finite element discretization. In the IGA framework, the idea of using smooth splines in time
has been first proposed in [107]. In [17] the authors consider C¥ coupling between the space-
time slabs with a suitable stabilized formulation that also yields to a sequential scheme. Space-
time Isogeometric Analysis involving fluid-structure interaction, again based on discontinuous
approximation in time, are proposed in [108, 109, 110]. A stabilized space-time isogeometric
method for the heat equation has been proposed in [74, 75| and its time-parallel multigrid
solver has been developed in [63].

In contrast to the existing space-time IGA works, in this work we adopt an L? least-squares
approximation. The first appearance of a least-squares space-time formulation was in [84].
However, as discussed in [13, 14], the discretized formulation of [84] departs from the least-
squares minimization principle. In [13, 14| the authors consider a least-squares finite element
method for unsteady fluid dynamics problems. For second-order differential equations, the L?
minimization of the equation residual would require C'-continuous functions in the spatial
variables, however [13, 14| recast the second-order equation into a set of first-order equations,
whose least-squares formulation allows CY functions. Furthermore, [13, 14] introduce a time-
marching approach to lower the memory requirement and the computational time. Henceforth,
the most relevant contributions on space-time least-squares methods have retained these two
features: 1) the minimization of first-order residuals and 2) the time-marching technique
(similar to the use of time-slabs or discontinuous-in-time approximation). We refer to the
book [16] for a review of the literature.

Our work departs from the setting described above: we consider high degree and smooth-
ness splines in time and space with the following implications: 1) exploiting the C!-continuity
of our approximating function, we directly minimize the second-order residual and 2) we need
to solve a global-in-time linear system. Point 1) represents an advantage while point 2) is
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addressed by exploiting the tensor product structure of the spline basis functions: we do
not need to form the global space-time matrix, which is given as sum of Kronecker products
of matrices, and we set up a preconditioner that relies on the solution of a Sylvester-like
equation. Indeed, the least-squares formulation allows us to use the same preconditioning
technique introduced in [93] for the Poisson problem, based the fast diagonalization method
(see also Section 2.3). For the space-time least-squares formulation, the computational cost
of the preconditioner setup is at most O(Ng,y) floating-point operations (FLOPs) while its
application is O(N;;}l/ d) FLOPs, where d is the number of space dimensions and Ng, ¢ denotes
the total number of degrees-of-freedom (for simplicity, here we consider the same number of
degrees-of-freedom in time and in each space direction). In our numerical benchmarks the
measured computational time of the preconditioner, for serial single-core execution, is close to
optimality, that is proportional to Ng,r, with no dependence on p. Therefore, the precondi-
tioner is robust with respect to the polynomial degree. Moreover, under the assumption that
the coefficients of the equation do not depend on time, our approach requires a significantly
small amount of memory compared to other space-time approaches: denoting by N, the total
number of degrees-of-freedom in space (and assuming the number of degrees-of-freedom in
time is not too large, as in typical applications) the storage cost is O(p?Ny + Ny, #). This is
exactly what one would get for low-order time-marching schemes.

Space-time methods facilitate the full parallelization of the solver, see [42, 54]. The pre-
conditioner we propose fits in the framework, e.g., of [72]. We do not address this important
issue in our work, that will be the focus of our further research.

The outline of the chapter as follows. In Section 4.1 we recall the notations for the univari-
ate and multivariate B-Splines basis functions while the isogeometric spaces that we need for
the discrete analysis are introduced in Section 4.2. The parabolic model problem is presented
in Section 4.3, where we also discuss the well-posedness of the least-squares approximation and
the a-priori error estimates. Section 4.4 focuses on preconditioning strategy and its spectral
analysis. We show numerical results to assess the performance of the proposed preconditioner
and to confirm the a-priori error estimates in Section 4.5. In Section 4.6 we draw conclusions
and highlight future research directions. Section 4.7 contains some technical results while the
last section resumes useful classical theorems used in this chapter.

4.1 Notations and main assumptions for the spline spaces

In this section we summarize the notations and the assumptions for the univariate and mul-
tivariate spline space that we employ in the rest of the chapter.

We consider functions of space and time, where the space domain is d-dimensional. Even if
the analysis works for a general d, in the numerical tests we will focus on d = 2, 3, which are the
most interesting cases in practical applications. Therefore we introduce d + 1 univariate knot
vectors 2y = {§1 < - < mpapr1 ) forl=1,...,dand Z; := {&1 < - < & mytpo+1)- For
the definition of univariate B-splines in each parametric direction we refer to Section 2.1.1.
We collect the degree indexes in a vector p := (ps, p¢), where ps := (p1,...,pq) € N For the
sake of simplicity, we consider p; = --- = pg =: ps but the general case is similar.

In the following, hs will denote the maximum mesh size in all spatial directions and h;
the mesh size in the time direction. We assume that the following quasi-uniformity condition
on the knot vectors holds.

Assumption 4.1. We assume that the knot vectors are quasi-uniform, that is, there exists «
such that 0 < a < 1, independent of hs and hy, such that each non-empty knot span (&,&1i+1)
fulfills ahs < & iv1—&1i < hs, for 1 <1< d, and each non-empty knot span (&, & iv+1) fulfills
ahy < &1 — & < hy.
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We introduce the univariate spline spaces gﬁz and g’ﬁz and we denote by ) := (0,1)? the

spatial parameter domain. Following (2.1.2), we denote the multivariate B-spline on 0 x [0,1]
as

~

Bi,p(nv T) = Bis:ps (T’)bit,Pt (T)’

where Bis,ps (’I’[) = bi1,ps (771) c. bid,ps (T]d), is = (il, . ,id), 1= (7:3, it) and n = (771, c. ,T]d).
The corresponding spline space is denoted as

3\5 ::span{éim ‘ ir=1,...,myg fork:1,...,d;it:1,...,mt},

where h := max{hs, hs}. We have SP = §,€j ® §,€: = S\ﬁj ®- - ® §£j ® §pz, where 3‘,5’; =
span{Bis’ps(n) ‘ ig=1,...my for k=1,.. .,d}

The minimum regularity of the spline spaces that we assume is the following.

Assumption 4.2. We assume that ps > 2, 3\,’;; c CYQ), pr > 1 and 3\5: c ().

4.2 Isogeometric spaces

The space domain  C R? is given as a spline non-singular single-patch, that is, the following
conditions are fulfilled.

~ ~. 1d ~
Assumption 4.3. We assume that F : Q — Q, with F € [S,fj on the closure of §2.

Assumption 4.4. We assume that F~' has piecewise bounded derivatives of any order.

Let € = (z1,...,2q) := F(n). Given T > 0, the space-time computational domain
d+1 Py
Q x [0,T] is given by the parametrization G € [3;‘;] such that G : 2 x [0,1] — Q x [0,T]

with G(n,7) = (F(n),TT) = (x,t), and where ¢t := T'7. We introduce, in the parametric
domain, the space with boundary conditions

Vno 1= {@he@f]ah:()onaﬁx(o,n andah:o(mﬁx{()}}.

Note that Vh 0= 0@ Vt he,0, Where

=V
Vs h. :{@ 3P

~ ~

’L/EhIOOn 8@}

- span{bil,ps...bid,ps v =2 .. . mp—1 k=1,....d } (4.2.1a)

v RN P L
Vnhho = {’wh S Sht

~

@(0) =0} = span {bi,p,

Q=2 m } (4.2.1b)

Reordering the basis and then introducing the colexicographical ordering of the degrees-of-
freedom, we have

e =1,...,ngk; kzl,...,d}:span{ﬁi,ps

izl,...,nt}

9}700 = Span {Bi,P ) 1= ]" e 7Nd0f} ) (422)

Vs,hs,() = sSpan {bilvps e bid,Ps 1= 17 seey Ns } ’

~

Vtvhtyo = Span {bl7pi

and
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where we have defined

d
ng = my — 1, Ng g = My — 2, Ny = H N ks Ngop := Ngny.
k=1

The isogeometric space we consider is the isoparametric push-forward of Vj, g, i.e.

Vh,0 := span {Bi,p = B\i’p oG7! ) i=1,... 7Ndof} . (4.2.3)

Note that V}, o can be written as

Vo = Vs he,0 @ Vihe 05

)

where ~
Vs,he,0 := span {Bi,pS =B p, 0 F! ‘ 1=1,... ,NS} ,

Vt,huo = span {bivpt = /b\Lpt(‘/T) ‘ 1=1,... ,nt} .

4.3 Parabolic model problem and its discretization

4.3.1 The heat equation and the regularity of its solution

In this section, after the definition of the model problem, we prove some results on the
regularity of its solution. In order to help the reading of the proofs, we report in Section 4.8
the classical results of functional analysis that we employ, rewritten in our simplified setting.

We denote by 0; the partial time derivative and by A the laplacian w.r.t. spatial variables.
If A and B are Hilbert spaces, A® B denotes the closure of their tensor product (see |3, Defini-
tion 12.3.2]). We also identify the spaces H™((0,7); H"(Q2)), H"(Q)®@H™(0,T) and H™™(£2x
(0,7)), (see [3, Section 12.7]). We denote by Ha(f2) the space {z € L*(Q) | Az € L*(Q)},

we have the following result.

Proposition 4.1. Under Assumptions 4.2—4.4, there exists a constant Ca > 0, depending
only on the space parametrization F', such that

21320y < CalAzlBaq) ¥z € HY(Q) N HA(Q). (4.3.1)

Proof. From Assumptions 4.2-4.4, €) has a piecewise smooth boundary with bounded cur-
vature and, in particular, it has non-null interior angles (see the definition in [73, Chapitre
III, pag. 161], reported in Definition 4.1) of Section 4.8. Then, we can use |73, Chapitre III,
Lemme 11.1], reported in Lemma 4.8 of Section 4.8. O

We define the space
Vo :={v € [(Hy() N H*(Q)) ® L*(0,7)] N [L*(Q) ® H'(0,T)] | v=0o0on Q x {0}},

endowed with the norm

T T
ol = /0 1 A0(, 0)]13 g dt + /0 1000 (-, 0)]13gy . (4.3.2)

Thanks to Proposition 4.1, Vj is a Hilbert space and the || - ||y,-norm is equivalent to

ol = 012 @orzm + 10122 @e o0 (133)
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Our model problem is the heat equation, with initial and homogeneous boundary condi-
tions: we seek for a solution w such that

ou—Au = f in  Qx(0,7T),
u =0 on 00 x (0,7, (4.3.4)
u =20 in  Qx{0}.

with f € L?(Q2 x (0,T)). Before proving the theorem assessing the regularity of the solution
u of (4.3.4), we need the following lemma.

Lemma 4.1. Let Assumptions 4.3-4.4 hold and let r € L?>(Q). Then, there exists a unique
weak solution z € H*(QQ) to the Poisson problem

Az = r in
(4.3.5)
z =0 on 0N
Moreover, there exists a constant C depending only on F such that
12l 2(0) < Clirlizz@) (4.3.6)

Proof. We recall that z is a weak solution of (4.3.5) if z € Hg(Q) and if [, Vz - VqdQ =
JoradQ Vg € HJ(). Then, we have that z € H}(Q2) is a weak solution of (4.3.5) if and only
if w:=zo0F € H}(Q) is a weak solution of

2 (4.3.7)
w =0 on 09,

{—v- (RVw) = g in Q
where g := |det(Jp)|r o F and R := J'Jz"|det(Jp)|. Thanks to Assumptions 4.3-4.4, we
have that F : Q — Q fulfils F € C! on the closure of ) and F~1 € C11(Q). Therefore, we
have that the entries of the matrix R are Lipschitz continuous and we can apply |59, Theorem
3.2.1.2], reported in Theorem 4.5 in Section 4.8, to conclude that there exists a unique solution
w € H2(Q) of problem (4.3.7). Thanks to |73, Chapitre III, Lemme 11.1], reported in Lemma
4.8 in Section 4.8, we also have

12z < 1 (IV - (B V) [, 5 + [0l ) ) < e2llV - (R V)2

) L2(Q CQHQHiz(Q)a

where ¢ and co are constants depending only on R, that is, on F' and its inverse. Finally, we
conclude
12lm2(0) < Cillwll 2@y < Collgll2@) < Cllrlleze

where the constants C,Ce and C depend only on F. O

Theorem 4.1. Let f € L*(Q x (0,T)) and let Assumptions 4.1-4.4 hold. Then there exists
a unique weak solution (as defined in [49, Chapter 7], see also Definition 4.2 in Section 4.8)
ue (H*(Q) @ L*(0,T))N(L*(Q) ® HY(0,T)) N (Hg(2) ® L>(0,T)) of (4.3.4). We also have

lull 2@ er20,m) + vl 2@em o) + vl m@ereor) < Clflirz@xor)
where C' is a constant depending only on F'.

Proof. Following the same arguments of step 1 and step 2 of the proof of [49, Chapter 7,
Theorem 5] (see Theorem 4.6 in Section 4.8), we conclude that u € (Hg(Q) ® L>(0,7)) N
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(L*() @ H'(0,T)) and that

lullr2@)em0,1) + lull g @ere©r) < Dillfllr2@xor): (4.3.8)

where D1 is a constant depending only on F'.
We write for a.e. t € [0,T]

/ Vu(z,t) - Vo(z)dQ = / r(z,t) v(xz)dQ Yo e H(Q),
Q Q

where r := f — dyu € L?(2 x (0,T)) and in particular r(-,t) € L*(Q) for a.e. t € [0,7].
Therefore, thanks to Lemma 4.1, we conclude that u(-,t) € H?(Q) for a.e. t € [0, T] and thus
u € H*(Q) ® L?(0,T): indeed, integrating in time, (4.3.6) and (4.3.8) yield to the following
estimate

lellZF2yerzom) < CIrlZexory < C2UAIZ2@x o) Hluliz@emor) < PalflZzqxo.r),
where D3 := C? 4+ D?. This concludes the proof. O

More generally, non-homogeneous initial and boundary conditions are allowed. For exam-
ple, if u = wug in Q x {0}, with ug € H}(Q), we lift! ug to up € (HL(Q)NH?*(Q))® L2(0,T)N
L*(Q) @ HY(0,T). Then @ = u — g € Vp is the solution of

du—Au = f in  Qx(0,7),

u =20 on 002 x (0,7), (4.3.9)
u =20 in  Qx {0},
where f = f — Owug + Aug. For a detailed description of the variational formulation of

problems (4.3.4)—(4.3.9) and their well-posedness see, for example, [49, 97].

4.3.2 Space-time least-squares variational formulation

We consider the following variational formulation for the system (4.3.4): find u € Vp such
that
u = arg mini |60 — Av — f||%2(QX(07T)) . (4.3.10)
vEVY
Its Euler-Lagrange equation is

A(u,v) = F(v) Yo € W, (4.3.11)

where the bilinear form A(-,-) and the linear form F(-) are defined as

T
Av,w) = / / (Opv Oyw + Av Aw — 0w Aw — Av dyw) dQ2 dt, (4.3.12)
0 Q

F(w) := /OT/Qf(&gw—Aw)det.

For an equivalent way of writing the minimization problem (4.3.10), we refer to Section 4.7.2.
The variational formulation (4.3.11) is well-posed, thanks to the following Lemmas 4.2-4.4
and Proposition 4.2.

'We can use the same argument as in Theorem 4.1 that is, the proof of [49, Chapter 7, Theorem 5] (see
also Theorem 4.6 in Section 4.8), where step 3 therein uses the elliptic regularity property which is given, in
our case, by Lemma 4.1.
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Lemma 4.2. The bilinear form A(-,-) is continuous in Vy. Particularly, it holds
[Av, w)| < 2||vllw[wllv, Vo, w € Vo.

Proof. Given v, w € Vy, by Cauchy-Schwarz inequality

T T
[A(v, w)| < [|v]lve llwllve +/ / |Opv Aw]| dQ2 dt +/ / |Av Opw| dQ2 dt
0 Q 0 Q

T 1/2
< ||U||VO||wHVO + [A (”8,52}(,15)”%2((2) + ||Av(at)||%2(g)) dt:|
T 1/2
o[ [ (100l + 180601 a)
< 2HU||V0||wHV07
which concludes the proof. O

Lemma 4.3. The bilinear form A(-,-) is Vo-elliptic. In particular, it holds
A(v,v) > ”UH]Q;O Vv € V.

Proof. Let v € Vy. Thanks to |23, Lemme 3.3] (see also Lemma 4.9 of Section 4.8), we can
write

T
—2/ /8thdedt:/ ]Vv(a:,T)QdQ—/ |Vo(z,0)[%d9,
0 Q Q Q

where V := [0y, . .. ,8“]T denotes the gradient w.r.t. spatial variables x1,...,x4. In partic-
ular, as Vu(x,0) = 0, we have that

A(v,v) = /0 00 ) gy i+ /0 A0 1) gy dit /Q Vole, TP > o3, Yo e Vo,
which concludes the proof. O
Lemma 4.4. The linear form F(-) is continuous in Vy. In particular it holds

F) < V2| fllzxoryllvlve Vo € V.

Proof. Given v € V,, by Cauchy-Schwarz inequality we get

T 1/2
F )] < 1l ( [ 1006 = 00l dt)

T
< VAl laeioy ([ 100l de+ [
= V2| fll 2cx 0.7 1Vl

T 1/2
80Dl )

which concludes the proof. O

Proposition 4.2. Under Assumptions 4.2-4.4, the minimization problem (4.3.10) and the
variational problem (4.3.11) are equivalent and they admit a unique solution u € Vy.

Proof. The proof follows using Lemmas 4.2-4.4 and the Lax-Milgram theorem. O
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4.3.3 Space-time least-squares approximation
Thanks to Assumption 4.2, we have
Vio C (Hy(Q) N H*(Q))® HY(0,T) C V. (4.3.13)

Therefore, we consider a Galerkin method for (4.3.11), that is, the least-squares approximation
of the system (4.3.4): find up, € Vj o such that

Up = arg mln% Hatvh — A'Uh — f||%2(QX(0,T)) . (4314)
’UhGVh,O

Its Euler-Lagrange equation is
A(up,vp) = F(vp) VYon € Vio. (4.3.15)
Well-posedness and quasi-optimality follow from standard arguments.

Proposition 4.3. The minimization problem (4.3.14) and the variational problem (4.3.15)
are equivalent and they admit a unique solution up € Vyo. It also holds:

lu—wunllyy < V2 inf [lu—wply,. (4.3.16)
VREVh,0

Proof. The proof of the equivalence and of the existence and uniqueness of a solution follow
by using Lemmas 4.2-4.4 and the Lax-Milgram theorem, while the proof of (4.3.16) is a
consequence of the Céa Lemma and the symmetry of the bilinear form A. O

The following result states the convergence of our method.
Theorem 4.2. Under Assumptions 4.2-4.4, we have limp_o ||u — up|ly, = 0.

Proof. To prove the theorem, we show that

lim inf fu— =0 4.3.17
fim it e = vnllve =0, (4.3.17)

and then use (4.3.16).

Given u € Vy, let & = u o G~! be its pullback. Since G and G~ are both of class W2
and since the Vp-norm (4.3.2) is equivalent to the ||| - |||-norm (4.3.3), the pullback is an
isomorphism between Vy and

Vo = {v e [(H2(§) N Hg(ﬁ)) ® L*(0, 1)] N [LQ(Q) ® H'(0, 1)] ) v=0on0x {0}} :

endowed with the norm

1 1
||UH]270 :/0 HAQ}(7T)H%2(§) dT+/O ”87—7)(,7')H§12(§)d7'

Then, by using Lemma 4.7 reported in Section 4.7.1, we can approximate, as close as we
want, u € Vy by a smooth function fulfilling the same boundary conditions of u, and then by
a spline in Vj, o (see (4.2.2)), on a fine enough mesh. This implies (4.3.17). O

4.3.4 A priori error analysis

We investigate in this section the approximation properties of the isogeometric space Vo
under h-refinement.
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Proposition 4.4. Let qs and q; be two integers such that 2 < qs < ps+ 1 and 1 < ¢
pt + 1. Under Assumption 4.1, there exists a projection I, : Vo N (H%(Q) ® H'(0,T)
(H%(Q) @ H%(0,T)) — Vi such that

<
N

-1
|

o = Tpolly, < C (hngHUHHqs @em 0,r) + i’ ’UHHQ(Q)@H‘H(O,T)) (4.3.18)

where the constant C' depends on ps, py, « and the parametrization G.

Proof. The result follows from the anisotropic approximation estimates that are developed in
[11]. We remark that [11] states its error analysis for 2 dimensions, but the results therein
straightforwardly generalize to higher dimension. We give an overview of the proof, for the
sake of completeness.

As space and time coordinates in © x [0,T] are orthogonal, the parametric coordinate
(tangent) vectors are

On, F o F~1(x)

gi(x) := 0,,G o G ! (z,1) = [ eR?x {0} c R fori=1,...,d,

0
0
gi(t) = 0.GoG (x,t) = | | e R
0
T

Then, given v € V), the directional derivatives w.r.t. g; and g; that are used in [11, Section
5], become

Ov(x,t)
091 T ov
: = (JroF ! (z)) Vau(z,t), —(x,t) = T O (zx,t).
Ov(z,t) 89;5
994

Higher-order directional derivatives can be defined similarly, as in [11, Section 5|. We also

have that
0 ( v )
< Clvllar@erzo1), (4.3.19a)
v
‘ Dk < Clvll 2z m*0.1) (4.3.19b)
9i 1 12(Qx(0,1))

for a suitable constant C, k > 0 and i¢; € {1,...,d}, j = 1,..., k. Therefore, [11, Theorem
5.1] generalized to d + 1 dimensions gives the existence of a projection IIj, on the space Vj
such that

— —1
v — HhUHH2(9)®L2(o,T) <C (hgs 2||’UHHqs(Q)@LQ(O,T) + hgt HUHHQ(Q)®H‘1F1(0,T)> )
v = vl 2 yemr o) < C (hgs_2||UHH‘18—2(Q)®H1(O,T) + hgﬁl||UHL2(Q)®Hqt(o,T)) ,

with C' depending only on ps, p¢, « and the space parametrization G. Squaring and sum-
ming the two inequalities above, using (4.3.19) and that fOT |A(v — Hhv)(-,t)H%z(Q) dt <
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H'U - Hh””i]?(g)@LZ(O’T) B ].eads tO

v — Iyl <ChE2 (||v]l gas @ r2(0.7) + V] Has-2(@)@m1 (07))

+Ch{t (HUHH2(Q)®qul(o,T) + HU”L2(Q)®H‘H(O,T)) ,
and finally (4.3.18) by the obvious upperbound of the right-hand-side norms. O]

As a direct corollary of Proposition 4.3 and 4.4, we can now state the a-priori error estimate
for the least-squares method.

Theorem 4.3. Let g5 and q; be two integers such that qs > 2 and q¢¢ > 1. If u € Vo N
(H%(Q) @ H'(0,T)) N (H*(Q) ® H#(0,T)) is the solution of (4.3.4) and up € Vyp is the
solution of (4.3.15), then

= wnllvy < € (B2l ey oy + B Nl sy o)) (4.3.20)

where kg := min{qs, ps + 1}, k¢ := min{q;, pr + 1}, C is a constant that depends only on ps,
pt, o and the parametrization G.

4.3.5 Discrete system

Before introducing the discrete system, we rewrite the bilinear form A(-,-) in an equivalent
way, through the following Lemma.

Lemma 4.5. The bilinear form A(-,-) can be written as

T T
A(vp, wp) = / / Oyvp, Oywp, A2 dt + / / Avp, Awy, dQ dt + / Vop(x,T) - Vwp, (2, T) d2
0 Q 0 Q Q
(4.3.21)
for all vy, wp, € V.

Proof. Let vy, wp, € Vyo. First note that dyvp, dywy, € (H&(Q) ﬂHZ(Q)) ® L?(0,T), from
(4.3.13), and vy, = dywp, = 0 on 9N x [0,T]. Using Green formula and integrating by parts
yields to

T T
- / / (Opvp, Awp, 4+ QywpAvy) dQdt = — / / (Opup,Vwy, - v + Qpwp Vuy - v) dQdt
0JQ 0 JoQ

T
+ / / [V(@tvh) . th + V(atwh) . Vvh] dQ dt
0JQ

:/OT [at </QVU;L-thdQ)] dt

= /Q[Vvh(a:, T)-Vwp(x, T)-Vop(z,0)-Vwy(x,0)] dS2

= / Vop(x,T) - Vwy (2, T) dQ,
Q

where v € R? is the external normal unit vector to 2. Then (4.3.21) follows. O

Remark 4.1. Note that the identity (4.3.21) holds also in the continuous setting (see Section
1.7.2).
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After the introduction of the basis (4.2.3) for V}, o, the linear system associated to (4.3.15)
is
Au=b>b
where [A];; := A(B;p,Bjp) and [b]; := F (B;p). The discrete system matrix A can be
written as the sum of Kronecker product matrices (see (4.3.21))

A=K ®&Ms;+ M ®Ls+ Sy ® Kg, (4.3.22)

where the time matrices are for i, =1,...,n;

T T
[Kilij = /0 Vi (8) U, (B) b, [M]; 5 o= /0 bipe (1) bjp (1) b, [S]; 5 2= biopy (T) b (T),

and the spatial matrices are for 7,7 =1,..., N;

L], = /Q ABip, (#) ABjp. () A0, My, = /Q Bip. (@) B; p. () A2,
[Ks]i,j ::/QVBi,ps(w)ij,ps(w) ds2.

4.4 Preconditioner definition and application

In this section we analyze solving strategies for the least-squares method (4.3.15) and we
present a suitable preconditioner. Thanks to the least-squares formulation of the heat equa-
tion, the matrix A in (4.3.22) is symmetric and positive definite. Thus, we can design and
analyze a suitable symmetric positive definite preconditioner to be used for a preconditioned
Conjugate Gradient method.

The simpler version of our preconditioner is associated with the bilinear form P ﬁh@ X

17h,0 — R defined as

P(wp, vp) /1/671) dyup, dAQdT + y /1/82wh82vh dfd (4.4.1)
hs Uh) = T Wh OrVh T E —5 T 4.
0o JO /o Ja ong o
and with the corresponding norm
[vnll% := P (v, va)- (4.4.2)

The preconditioner matrix is given by

A~ o~ ~

[P}@j = P(Bi,p(nv T)a BJ',P(T]) T)) ihyg=1,... 7Ndof
and has the following structure:

P=FK,®M,+M® L, (4.4.3)

where, referring to (4.2.1) for the notation of the basis functions, we have defined for i,j =
]., S

1 1
[Kt]ij 32/0 i (T) Vs ()T, [My]; 5 52/0 bip, (T) bjp,(7)dT,
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and for i,5 =1,..., N

9”B; ip. (1) 0 BJp M) .5 i 5 5 3
P 5 s dQ MS i = B’L B dQ
Z s a6, Wy = [ B Bip )

Note that IAQ, ]\/Zt and J\/I\S correspond to Ky, My and M;, respectively, where the integration
is performed on the parametric domain 2. The matrices Ly and M, can be further factorized
as sum of Kronecker products as

d
Li=) Mg®-+ @Mpp1 @ Ly @ M1 ®--- @My,  My=My®---® M,
where for K =1,...,dand for ¢,5 =1,...,n4%
~ — 1/\
s = [ B 0) Bl om0, (W= [ i ) B )
If d = 3, that is the case addressed in the numerical tests, we have that (4.4.3) becomes
P =R ®M;®M®M + M ®Ls @My ® My + My ® My® Lo ® My + My © My © Mo Ly.

4.4.1 Spectral properties

We now focus on the spectral analysis of P~'A. We need to define the bilinear form P :
Vh,O X Vh70 — R

82wh 821)h
P(wp, vp) : / / Apwp, Oyup detJrZ / / 57 o7 dQ dt

and the associated norm

lonl% == P(vn, vn)-

Note that P(-,-) and || - |p are analogous to P(-,-) and || - |5 but integration is performed on
the physical domain (see (4.4.1) and (4.4.2)).
We first prove the equivalence between the norms || - ||» and || - ||y, in Vpp.

Proposition 4.5. Under Assumptions 4.2-4.8, it holds
1

Grllonlle < llonlly, < dlonllp Yon € Vio,
A

where Ca is the constant defined in (4.3.1).

Proof. Given vy, € Vh, recalling (4.3.13) and thanks to (4.3.1), we have that

d 2
9%up,
dQdt <
/ / ‘ﬁazkﬁxl

T
< /0 Jon ey @t < O [ 10 Oy .

(92’Uh

T
adt = [ fon 0l dt
0
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Thus, the first inequality holds. We also have

T 821}}18 Vh
| 180l _s / [ GG anan

k=1

0? 0 2
H Ty + HUQ’L(-,t) dt
kl 1 (%k () Oy L2()
< dz / e Sl dQadt
aZL‘k LQ(Q)
and we can conclude that the second inequality holds. O
Corollary 4.1. Under Assumptions 4.2—4.3, it holds
1

S lenlle < Al on) < 2donllp Von € Vao (1.4.4)

Proof. The statement follows from Lemma 4.2, Lemma 4.3 and Proposition 4.5. O

Proposition 4.6. Under Assumptions 4.2-4.4, there exist constants Q1, Q2 > 0 independent
of hs, ht, ps, pt, but dependent on G such that

Qleh”% < ”ﬁh”% < QQH'UthQP Yo, € Vh,() and vy, 1= 1, 0 G L

Proof. Let vy, € 17h,0 and v, == 0,0 G~ € Vh0- First we prove the first inequality. Observing
that G=Y(z,t) = (F~(x),t/T), we get

/ /(%Uh dQ dt = //8vh |det (Jg)| A dr

< o (et} [ 10547 g 00
1 2
< sup {[det(J)1} [
Q
Let Hg, be the Hessian of v;, with respect to the spatial parametric variables 71, ...,74,

ie. Hg, € R4 with Hs,lij = %g%j fori,7=1,...,d, and let [J&l]Z € R¢ denote the i-th
column of J&l. Then, for : =1,...,d, it holds

2
T 82Uh 8[(]71] ) R
/0 /Q ( am% > / / JG JG ] + vUh 8771' ‘ e (Jg)‘ T
<[] (61||H@hu%+@uvahug) a0 ar.
0 Q

where || - || and || - ||2 denote the Frobenius norm and the two-norm of matrices (the norm in-
duced by the Euclidean vector norm), respectively, Cy := 2T maxsup { (I [Jél}.ﬂ-Hgyl | det(Jg)| },
N
Q

AIg" .
on;

62 := 2T'maxsup { (
Y

2
) \det(Jg)\} and where we used that ||Hg, [|2 < ||Hg, |-
2
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Following the proof of Proposition 4.5, we can prove that

1
/0 1887|255 dr < dlBul% Vo € D,

Thus it holds

/ /HH%HF o d7'<2/ [on, (-, T < C’A/ | Ao (-, )H dT <2dCAthHA

1 1 1
/“/wvmﬁdﬂ&-zjﬁa«mmmﬁdfscA/|mapmm;@¢TSdAumﬂ

where Cn > 0 is the constant such that ||z H2 _ < CallAz|? for z € H&(ﬁ) N H2(Q).

2(Q) L2(Q)

Therefore, we have

(92’Uh -~ - - —~ 112

dQ dt < dCx (201 + Gy ) [[onl%
and, summing all terms that define || - ||», we conclude
Qullvnl < I[0nll%

with & Tsup {|det(Jg)|} + d2Ca <QC1 + Cz)

Now we prove the other bound. We observe that v, = v, o G and G(n,7) = (F(n),T7).
Thus, with similar arguments and using (4.3.1), we have

/ / O+ V; dQ dr < Tbup{\det(JG )|} th”%

and
/ / ( = > dQ dr < dCa (201 + Cy) ||vall,
Ub
where 1
_ 4
Cy = QTmlaxstép {(H[JGL],Z”Q) |det(JG—1)|}
and

1 5] .
Cy := QTmzaxsgp <H[gll]

2
) | det(Jg-1)]

2

We conclude that
153 < Qallonl:

with Q2 := Tsup {|det(Jg-1)|} + d*Ca (2C; + Cs). O
Q

Theorem 4.4. Under Assumptions 4.2—4.4, it holds
0 < Amin(P_lA)’ )\maX(P_lA) < @7

where 0 and © are positive constants that do not depend on hg, hy, ps and p;.
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Proof. Let vy, € ﬁhp, v its coordinate vector with respect to the basis (4.2.2) and v, =
oGl e Vh,0- Thanks to Courant-Fischer theorem, we have to show that there are bounds
f and © such that

holds for all v. Equivalently, using (4.4.4) and noting that vI'Av = A(vy,vp,) and v Pv =
P(0n,vp) = H’ﬁhH%, it is sufficient to show that there are bounds # and © such that

0CA <

with v, = U, o G~'. Using Proposition 4.6, we can conclude that the previous inequalities
hold with ¢ := &l and © := 2L. O

1

4.4.2 Preconditioner application by fast diagonalization method

The application of the preconditioner is a solution of a Sylvester-like equation: given r find s
such that
Ps=r. (4.4.5)

Following [93], to solve (4.4.5), we use FD method. It is a direct method that, at the first
step, computes the eigendecomposition of the pencils (M;, L;) fori = 1,...,d and of (M, K;),
i.e.

LU; = MU A;, KUy = MU A, (4.4.6)

where A; and A; are diagonal eigenvalue matrices while the columns of U; and U; contain the
corresponding generalized eigenvectors and they are such that

M;=U""Uu7t,  Li=U"ANU7Y, M, =UTUu7t, K =U7TAU
Then, we can rewrite M, s as

M,=U;TU Yo - U TU Y =(U; T - 0 U DU @ - @ UY using (2.2.2),
=Uy®--U) Ty -aU) t=UT0;1 using (2.2.1) and (2.2.3),

where Us := Ug ® - -- ® Uy. Similarly, denoting with I,,, € R™*™ the identity matrix of size
m and defining A := Zd Liv®A; &I 4, we rewrite L as

i=1"n}
zs = Z;'i:l(Ud_TUd_l) K- (UZ:};U?:FIl) ® (Uz‘_TAiUi_l) ® (U;{U;ﬁ) Q- (Ul_TUl_l)
= Egzl(Ud_T Q- UfT)(]Ing—l QAN ® Hngﬂ)(Ud_l ®--- U using (2.2.2),
=U;T@A 0U;! using (2.2.1), (2.2.2) and (2.2.3).
Then, P can be factorized as
P=(UoU) (M@ +1, @A) (U @ Us) ™,

where we have used (2.2.1), (2.2.2) and (2.2.3). Therefore, after introducing the tensors
M, 0 € RMs1XMsdXnt gt yoe (R) = r and vec (55) = q, the solution of (4.4.5) can be
obtained by the following algorithm.
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Algorithm 3 (d + 1)-dimensional FD
1. Setup: Compute the generalized eigendecompositions (4.4.6)

2: Application: Compute t=(U;@Us) r = (U; @ Uy @ - @ U)Tr=Rx UL - x4 1 UL
-1

3: Compute q = (At @ Lpa + 1, @ AS> T.

4 Compute s = (U; @Uy) 4= (U @U@ @Uy) d=Q x1 Uy -+ Xgy1 Up.

4.4.3 Inclusion of the geometry and coefficient information in the precon-
ditioner

The spectral estimates in Section 4.4.1 show the dependence on G (see the proof of Theorem
4.4): the geometry parametrization affects the performance of our preconditioner (4.4.3), as
it is confirmed by the numerical tests in Section 4.5. In this section, we present a strategy to
partially incorporate G in the preconditioner, without increasing its computational cost. The
same idea has been used in Chapter 3 for the Stokes problem (see also [81]).
We begin by splitting the bilinear form A(-,-) as
A(Uh, wh) = ICt(vh, wh) + ]Cs(’l)h, ’LUh) — O(’Uh, wh) Yoy, wp, € Vh,O

where

T T
ICt(vh,wh) = / /Qé?tvh Orwy, dQ) dt, ICS(vh,wh) = / /QAvh Awp, dQ dt,
0 0

T
O(vp, wy) = / /(@vh Awp, + Oywyp, Avy) dQ dt.
0 Q

Using that vy, := 0, o G, wy, := @y 0 G~! and

0?0, o G71 (%hoG LolIgH
Z ook I kil 6l Z o

we can rewrite K; and Ky as

1
Kt (vn, wh) =/ /ﬁcdﬂaﬁhar@h dQ dr, Ks(vn,wy) = Ks1(0p, Wp) + Ks2(Vn, W)
0

where

d 1 2~ 02 A~
. 0“vp, O° W, A
KCs,1(Vn, Wh) :_Z/O ﬁckian,%h 8772h dQ dr,

: - 1 %0, 0*wy 2 Ovy, Owy,
]CSQ vh,wh Z Z Irsik A A det+ Z 9ik aT]k 67] de
s=1j,k=1

OnOn; OO0

s

r#s  j#k
d d 27 ~ 25 g5 R
Z Z / / mk < 0 Vh Gwh + 0 W, 8vh> dO dt
e Onkdn; Ony — Ongdnj Ony

and where we have defined

Cp = (H[Jg;l].’%)4 |det(Jp)|T for k=1,...,d, cqp1:=|det(Jp)T1, (4.4.7)



4.4. Preconditioner definition and application 57

while g}s ik g?k, gi’jk are functions that depend on the parametrization G.
The preconditioner will be based on an approximation of K; + K, 1 only. In particular we
approximate c, for k =1,...,d+ 1 as

ck(n,7) & pa(m) - pk—1 (Me—1)wr (M) i1 (1) - - - pa(Ma)paa (1) - for k=1,....d,
ca+1(n,7) = pa(m) - - - pra(na)wa1 (7).
(4.4.8)
The functions ¢ in (4.4.8) are first interpolated by constants in each element and then the
construction of the univariate factors ug, and wy is performed by the separation of variable
algorithm detailed in the Appendix A. The resulting computational cost is therefore propor-
tional to the number of elements, which for smooth splines is roughly equal to Ng,r, and
independent of the degrees ps and p;. As a consequence, the computation of (4.4.8) has a
negligible cost in the whole iterative strategy. This first step leads to a matrix of this form

PG := K¢ @ MS + MC o LS,
where, referring to (4.2.1) for the notation of the basis functions, for i,7 = 1,...,ny,

~

1 1
(k€] = /0 w11 () By (1) By ()7, M) o= /0 a51(7) Biy (7) By (7) d7
(4.4.9)

d
L§ =) Mo oM, 0LlfoMi 0 -oMF,  MF=M7o - M
k=1
with for 4,5 =1,...,ngxand k =1,...,d,

1 1
(L = / Wi (k) b, () V) . () e, [MEij = / 1 (1) bip, (1) bj . (1) A
’ ’ (4.4.10)
The matrix PG maintains the Kronecker structure of (4.4.3) and Algorithm 3 can still be
used to compute its application.
Finally, as in [81], we apply a diagonal scaling and we define the preconditioner as
PG := DY2 PG D'/2 where D is the diagonal matrix whose diagonal entries are [D];; =

[Alii/[PCi .

Remark 4.2. For the model problem considered in this chapter, the approximation of the
geometry parametrization in the time direction is trivial. Notice that the coefficients in (4.4.7)
do not depend on 1. Indeed, in our case it holds

1~ —
Kt = 7Kt7 Mt = TMt7
T
and hence we could set explicitly I?tG = K; and Z\ZG = M;, which is exact. However, we want
to present the more general approrimating strategy above which could be used also when the
spatial geometry or equation’s coefficients depend on time.

4.4.4 Computational cost and memory consumption of the linear solver

The cost of our preconditioning strategies consists of two parts: setup cost and application
cost.

The setup cost of both P and P& includes the eigendecomposition of the pencils (EZ, ]\//.71)
and (K, ]\//_Tt) or (EZG, ]\//_TZG) and (KG, ]\ZG), respectively, that is, Step 1 of Algorithm 1. If we



58 Chapter 4. The heat equation: least-squares method

assume for simplicity that Zi,]\/l\i, ZZ-G,]\ZG for ¢ = 1,...,d have size n; X ng and that I?t,
]\/4\,5, I?tG and ]\ZG have size n; x ny, then the cost of the eigendecomposition is O(dn3 + n3)
FLOPs. This cost is optimal for d = 2 and negligible for d = 3, provided that n; ~ ns. For
PG, we also have to include in the setup cost the creation of the diagonal matrix D, which
is negligible, and the construction of the 2(d + 1) univariate approximations p1, ..., fig+1 and
wi,...,wq+1, that are used to incorporate some geometry information into the preconditioner.
As explained in Section 4.4.3, this has a cost which is O(Ngof) FLOPs.

The application of P and PG, is performed by Algorithm 3, Steps 2-4. Step 2 and Step
4 are efficiently performed exploiting property (2.2.5) and they need a total of 4(dn®+1n; +
nind) = 4Ngor(dns + ny) FLOPs, while Step 3 has an optimal cost, as it requires O(Ng,r)
FLOPs. Thus, the total cost of Algorithm 1 is 4Ng,¢(dns + n¢) + O(Ngoy) FLOPs. The
non-optimal dominant cost is given by the dense matrix-matrix products of Step 2 and Step
4, which, however, are usually implemented on modern computers in a high-efficient way, as
they are BLAS level 3 operations. In our numerical tests, the overall serial computational
time grows almost as O(Ngos) up to the largest problem considered, as we will show in Section
4.5.

Clearly, the computational cost of each iteration of the CG solver depends on both the
preconditioner application and the residual computation. For the sake of completeness, we
also discuss the cost of the residual computation, which consists in the multiplication between
A and a vector. Note that this multiplication can be computed by exploiting the special
structure (4.3.22) and the formula (2.2.4). In this case, we do not need to compute and store
the whole matrix A, but only its factors Ky, Sy, M;, Ky, Ly and M;. With this matrix-
free approach, noting that the time matrices Ky, S¢, M; are banded matrices with a band
of width 2p; + 1 and the spatial matrices K, Ls, My have a number of non-zeros per row
approximately equal to (2p, +1)%, the computational cost of a single matrix-vector product is
6 [(2ps +1)% +2p; + 1} Naop =~ 6(2p + 1)deof, if p=ps ~ p;. Even if this cost is lower than
what one would get by using A explicitly, the comparison with the cost of the preconditioner
shows that the residual computation easily turns out to be the dominant cost of the iterative
solver (see Table 4.3 in Section 4.5). This issue was already recognized in [93, 81] (see also
Chapter 3).

We now analyze the memory consumption. For the preconditioner, we need to store the

eigenvector matrices Uy, Uy, . .., Uy and the diagonal eigenvalue matrix (At ® Ing +1,, ® AS> .

The memory required is
ni + dn? + Nyop-.

For the system matrix, we need to store the matrices Ky, M;, My, Ks and Ly (the storage of
S; is negligible). The memory required is roughly

2(2ps + 1) ny + 3 (2ps + 1) N,

These numbers show that memory-wise our space-time strategy is very appealing when com-
pared to other approaches, even when spatial and time variables are discretized separately,
e.g., with finite differences in time or other time-stepping schemes. To see this, take d = 3 and
Py &~ ps = p, and assume n? < Cp3N,. In this case, the total memory consumption is then
@] (p3N s + Nyo f) which is the memory required to store the Galerkin matrices associated to
spatial variables, plus the memory required to store the solution of the problem.

We emphasize that it is possible, though beyond the scope of this work, to take the matrix-
free paradigm one step further by using the approach developed in [94]. Using this approach,
where even the factors of A as in (4.3.22) are not needed, would significantly improve the
overall iterative solver in terms of memory and computational cost (both for the setup and
for the matrix-vector computations).
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4.5 Numerical results

In this section, we show numerical experiments that confirm the convergence behaviour
(4.3.20) of the least-squares approximation method defined in Section 4.3.3, and then we
present some numerical results regarding the performance of our preconditioner.

The tests are performed with Matlab R2015a and GeoPDEs toolbox [111], on a Intel Core
i7-5820K processor, running at 3.30 GHz, with 64 GB of RAM.

In Algorithm 3, the eigendecomposition of Step 1 is done by eig Matlab function, while the
multiplications of Kronecker matrices, appearing in Step 2 and 4, are performed by Tensorlab
toolbox [102]. We fix the tolerance of CG equal to 1078 and the initial guess equal to the null
vector in all tests.

We set hy = hy =: h, and we denote the number of subdivisions in each parametric
direction by ngyp.

4.5.1 Orders of convergence

We perform accuracy tests in a 2D spatial domain since the calculation of the numerical
errors on 3D spatial domains is expensive in terms of computational time, when element-wise
Gaussian quadrature is adopted. We set T = 1 and we consider a 2D spatial domain: the
quarter of annulus with internal radius equal to 1 and external radius equal to 2 (see Figure
4.1a). The initial and Dirichlet boundary conditions and the source term f are fixed such that
the exact solution is u = — (22 +y? — 1)(2? + y? — 4)zy? sin(nt). We solved the linear system
with Matlab direct solver (backslash "\" operator). Figure 4.2a shows the || - ||y, relative
errors with splines of degree ps = p; from 2 to 6: the rate of convergence of O(hP*~1) confirms
the results of Theorem 4.3. As predicted by the theory, if we increase the degree of spatial
B-splines and we set ps = p; + 1, we can gain an order of convergence. Indeed, Figure 4.2b
shows that in this case the || - ||y, relative errors have order p;.

Even if theoretical results do not cover this case, we also analyze in Figures 4.2c and 4.2d
the error behaviour for p; = ps in L2(2 x [0, T]) and H*(Q2 x [0, T]) norms, respectively. While
the H' errors are optimal for every p; considered, i.e. they are of order p; for p; > 2, the
orders of convergence in L? norm are optimal and thus equal to p; + 1, only for p; > 3. The
suboptimal behaviour of the error in L? norm for p; = ps = 2 is in fact consistent with the
Aubin-Nitsche type estimate and with the a-priori error estimates for fourth-order PDEs (see
in particular the classical result [105, Theorem 3.7]).

4.5.2 Performance of the preconditioner

To assess the performance of our preconditioning strategy, we set T'= 1 and we focus on two
3D spatial domains ©Q C R3, represented in Figure 4.1b and Figure 4.1c: the cube and the
rotated quarter of annulus, respectively. As a comparison, we also consider as preconditioner
for CG the Incomplete Cholesky with zero fill-in (IC(0)) factorization of A, that is executed
by the Matlab routine ichol. Tables 4.1 and 4.2 report the number of iterations and the total
solving time, that includes the setup time of the preconditioner. The symbol " * " is used
when the construction of the matrix A or its matrix factors go out-of-memory. We force the
execution to be sequential and to use only a single computational thread.

As discussed in the previous section, the matrix-vector products of CG are computed in
a matrix-free way using its factors as in (4.3.22). Matrix A is still assembled in order to use
the IC(0) preconditioner. In any case, the assembly times are never included in the reported
times.

For simplicity, we consider only the case where ps; = p;. The case where ps = p; + 1 will
lead to a computational cost that is of the same order of the case p; = p;, as it can be inferred
from Section 4.4.4.
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(A) Quarter of annulus.

25

(c) Rotated quarter of
annulus.

FIGURE 4.1: Space-time least-squares. Computational domains.
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FIGURE 4.2: Space-time least-squares. Relative errors.

Cube. We first consider the domain Q=0= (0,1)® (Figure 4.1b). Note that in this
case we have that [P];; = P(Bip,Bjp) = P(Bip,Bjp). We set homogeneous Dirich-
let and zero initial boundary conditions and we fix f such that the exact solution is u =
sin(mz) sin(my) sin(rz) sin(¢).

Table 4.1 shows the performance of P and IC(0) preconditioners in the case p; = ps. The
number of iterations obtained with P are stable w.r.t p; and ngyp.

Even if the number of iterations of our strategy might be larger than that of IC(0), the over-
all computational time is significantly lower, up to two orders of magnitude for the problems
considered. This is due to the higher setup and application cost of the IC(0) preconditioner.

Rotated quarter of annulus. Finally, we consider as computational domain €2 a quarter
of annulus with center in the origin, internal radius 1 and external radius 2, rotated along the
axis {(z,—1,0) | = € R} by 7/2 (see Figure 4.1c). Boundary data and forcing function are
set such that the exact solution is u = — (22 + y? — 1)(2? + y? — 4)zy? sin(2) sin(t).

Table 4.2 shows the results of CG coupled with P, P& or IC(0) preconditioner. From the
spectral estimates of Theorem 4.4, we know that the geometry parametrization G, which in
this case is not trivial, plays a key-role in the performance of P. This is confirmed by the
results of Table 4.2: the number of iterations is higher than the ones obtained in the cube
domain, where G is the identity map (see Table 4.1). However, the inclusion of some geometry
information, and thus the use of P& as a preconditioner, improves the performances, as we
can see from the middle table of Table 4.2. Moreover, we show that IC(0) is not competitive
neither with P nor with P&, in terms of computational time.

For the last domain, we analyze the percentage of computation time of a P& application
with respect to the overall CG time. The results, reported in Table 4.3, show that the time
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P + CG p; = ps Iterations / Time
Nsub P =2 pe=3 pr=4 Pt =9
8] 9/ 006]11/ 00711/ 018]11/ 028
16 | 11 / 0.27 | 11/ 06912/ 180| 12/ 3.80
32112/ 510 | 12/ 1337 | 12/ 27.31 | 12/ 52.95
64 | 13/ 100.09 | 13 / 227.93 | 13 / 458.86 | 13 / 924.44
128 | 13 /2012.94 | 13 / 4235.96 * *
IC(0) + CG p; = ps Iterations / Time
TNsub py =2 pe=3 pr =4 Pt =05
8| 9/ 018] 7/ 169 6/ 14.04| 6/ 80.39
16 |22/ 5.01 | 16 / 45.54 | 12 / 355.99 | 10 / 1913.90
32 | 64 / 157.05 * « .

TABLE 4.1: Space-time least-squares. Cube domain with p; = ps. Performance
of P+CG (upper table) and of IC(0)+CG (lower table).

spent in the preconditioner application takes only a little amount of the overall solving time.
The dominant cost, in this implementation is due to the matrix-vector products of the residual
computation, that is the other main operation performed in a CG cycle.

Since we are primarily interested in the preconditioner performance, in Figure 4.3 we
report in a log-log scale the computational times required for the setup and for a single
application of PG versus the number of degrees-of-freedom. We see that the setup time is
clearly asymptotically proportional to Ng,r, as expected. Remarkably, the single application

time grows slower than the expected theoretical cost O(NC%?); indeed, it grows almost as the
optimal rate O(Ngor), even for the largest problems tested. As already mentioned, this is
likely due to the high efficiency of the BLAS level 3 routines that perform the computational
core of the application of the preconditioner.

4.6 Conclusions

In this chapter, we have proposed and studied a least-squares method for the heat equa-
tion, that allows us to design an innovative preconditioner in the framework of Isogeometric
Analysis. Even though we adopt a global-in-time space-time formulation, based on smooth
splines in space and time, the preconditioner P that we have presented is highly efficient
both in terms of FLOPs and memory, thanks to its matrix representation as suitable sum of
Kronecker products, leading to a Sylvester-like problem.

The computational cost of the preconditioner setup is at most O(Ngo¢) FLOPs while
its application is O(N ;;}1/ d) FLOPs. In our numerical benchmarks the computational time,
for serial single-core execution, is in fact close to O(Ngor), with no dependence on p. The
proposed preconditioner P is indeed robust with respect to the spline degree and its variant,
denoted with P&, has a good performance also when the geometry parametrization G of the
patch is not trivial.

The storage cost is instead O(p? N, + Ngof), under the reasonable assumption that n? <
Cp?N,. We emphasize that is roughly the same storage cost that one would get by discretizing
separately in space and time.
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P + CG p; =ps Iterations / Time
Msub pe=2 pe=3 pe=4 pt =5
8 | 107 / 0.21 | 107 / 0.48 | 114 / 1.17 | 123 / 2.73
16 | 126 / 2.56 | 128 / 6.90 | 133 / 17.04 | 135 / 35.17
32 | 142 / 52.77 | 143 / 132.24 | 148 / 292.53 | 151 / 572.84
64 | 153 / 1056.21 | 155 / 2415.23 | 156 / 4956.68 | 159 / 9906.33
128 | 164 / 22106.01 | 166 / 47539.02 * *
PG + CG p; = ps Iterations / Time
Nsub pe =2 pe=3 pe=4 pt =5
8124/ 0.09 | 24 / 0.13 | 26 / 0.37 | 26 / 0.60
16 | 35 / 0.77 | 34/ 1.96 | 33 / 4.62 | 33/ 9.35
32|42/ 17.03 | 41/ 39.57 | 40 / 8235 | 41/ 161.73
64 | 46 / 333.20 | 44 / 716.03 | 49 / 1577.55 | 53 / 3384.08
128 | 48 / 6767.08 | 50 / 14814.09 * *
IC(0) + CG p: = ps Iterations / Time
Nsub pr =2 pe=3 pr =4 pt=>5
811/ 017| 8/ 171 | 7/ 1396 | 6/ 80.28
16 |29/ 552 |18 /45.22 | 14 / 377.47 | 11 / 1895.55
32 | 86 / 185.08 * * *

TABLE 4.2: Space-time least-squares. Rotated quarter domain with p; = ps.
Performance of P+CG (upper table), P+CG (middle table) and of IC(0)+CG
(lower table).

PG
Nsub | Dt = 2 pt=3 pt=4 pt=>5
8 | 35.86% | 20.66% | 10.85% 7.05 %
16 | 17.90% 8.10 % 3.95 % 2.28 %
32| 14.25 % 7.35 % 4.05 % 2.49 %
64 | 17.28 % 8.75 % 4.67 % 2.52 %
128 | 23.98 % | 12.21 % * *

TABLE 4.3: Space-time least-squares. Rotated quarter domain with p; = ps.
Percentage of computational time of the preconditioner P& application in the
overall CG cycle.
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FIGURE 4.3: Space-time least-squares. Rotated quarter domain with p; = ps.
Setup times and single application times of PG.
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Our approach could be coupled with a matrix-free idea (see [94]), and this is expected
to further improve the efficiency of the overall method. Everything is well-suited for paral-
lelization: even though in this chapter we do not consider parallel implementation, this is a
promising research direction for the future.

4.7 Technical results

4.7.1 Smooth approximation of )70

In this section we prove the density of spaces of smooth functions, with boundary conditions,
in suitable Sobolev spaces on the parametric domain. The first result concerns H& N H?.

Lemma 4.6. Let Q := Q x (a,b) be an open (d + 1)-dimensional box. Then, the space
C™ (Q) N Hy (Q) is dense in H? (Q) N H} (Q).

Proof. Let w € H*(Q) N H} (Q) and g := —Aw € L?(Q). Clearly, w solves, in a weak sense,

—Aw =g in Q,
w=0 ondQ.

Let g, € C§° (Q) such that g, — g in L?(Q) and let w, € H} (Q) be the weak solution of
—Aw, =g, in Q,
wy, =0 on 0Q).

Then w, — w in H? (Q). Note that w,, is defined on @, vanishes on its boundary dQ and
is harmonic in a inner neighborhood of 0Q) because g, has compact support, thus, employ-
ing recursively Schwarz reflection (see, e.g., [49, Exercise 9, Section 2.5] and [22, Remarque

10, Section IX.2]) we can extend w, outside @, such that this extension is harmonic in a
neighborhood of Q. It follows that w, € C*° (@) O

The second result focuses on the space which is needed for our least-squares formula-
tion, that is, H? in space and H' in time, endowed with homogeneous initial and boundary
conditions. This is used to show, in Theorem 4.2, the convergence of our method.

Lemma 4.7. Let
Vo = {u e [(HQ(Q) N Hg(ﬁ)) ® L2(0, 1)} N [L2(§) ® HY(0, 1)} ‘ v =0 onQx {0}}

be a Hilbert space endowed with the norm

1 1
2 ._ 2 2
o1, 5= [ 180y drt [ orat s gy ar
Then, the space C'* ([07 l]d'H) NV, is dense in Vy.

]jroof. Consider a given w € 170 as the solution of a heat problem on the parametric domain
Q% (0,1) = (0,1)41, with datum g := (yw — Aw) € L? ((0,1)4F1), i.e.

dw—Aw = g in  Qx(0,1),
w =0 on 99 x (0,1), (4.7.1)
w = 0 in O x{0}.
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Let g, € Cg° ((0,1)41) such that g, — g in L? ((0,1)%™) and let w, be the solution of
the same heat problem (4.7.1) with datum g,. Following the proof of Theorem 4.1 applied
in Q x (0,1), we get w, — w in Vo while, by [49, Chapter 7, Theorem 6|, we also get
wy € L2(Q) @ H2(0,1).

We use now Lemma, 4.6 to approximate w,,. Fix § > 0 and consider an extension z, of w,
andzne[(Hgdbrﬁﬂg@b>®lﬁ«L1+5ﬂFﬂL%ﬁ)®fﬁ«Ll+5ﬂsudlﬁmtaxy1+5):

0. 2 Now observe that z, is a function in H? ((AZ x (0,1+ 5)) N HE ((AZ x (0,1+ 5)), we can
then apply Lemma 4.6 to construct a sequence z, ;, € C* ([0,1]¢ x [0,1 + 6]) N H} (KAZ x (1+ 5))
converging, as k — 00, to 2, in the H? ((AZ x (0,1 +5)) norm. The restriction of 2, to

[0, 1]+ belongs to the required space C* ([0,1]4F1) N Vo and the sequence converges (as
k — 00) to 2, in the H2((0,1)%"!) norm, and thus in the Vy-norm. O

4.7.2 A variational formulation equivalent to (4.3.10)—(4.3.11)

In this section, we show that the least-squares space-time functional

T
Ers(v) :== é/o |0 (-, t) — Av(-,t) — f(-,t)H%Q(Q) dt Yv el (4.7.2)

that appears in the minimization problem (4.3.10), coincides with another space-time func-
tional (4.7.3) appearing in the theory of gradient flows and curves of maximal slopes (see e.g.,
[1, 95]).

First, let us introduce the energy J : H}(Q) x [0,T] — R given by

J(w,t) = /Q (%|Vw(m)|2 — f(z, t)yw(z)) dQ

and assume, for the sake of simplicity, that f € H'(0,T;L?*(Q)) = L*(Q) ® HY(0,T). If
w € HY ()N HA(Q) then for all z € H}(2) and for all t € (0,T) by Green’s formula we have

%jm@M:/X—AM@—ﬂ%mamax
Q
Moreover, thanks to the regularity of f we have
@ﬂmw_—/w@mﬂ%wm.
Q

At this point, let us see that the functional £7¢ coincides with the following functional defined
Yv € Vy

T
E(w) == T(o(,T),T) + /0 (10100 )22 ) + 1800, 1) + )2y ) dt

—/fmjumixwdn (4.7.3)
0

2The extension is obtained, for instance, in the following way. Consider the null extensions fn of fn in
L? (Q x (0,1 + 6)) Let w,, be the solutions of a heat problem (4.7.1) in Q x (0,1 + 5) (note that w, is an

extension of wy,, by uniqueness, and that w, has the same regularity of w). Next, let ¢ be a cut-off function
for (0,1) in (0,14 4) and let z,(-t) = ¢(t) Wn (-, ).
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For v € Vy we know, e.g., by [23, Lemme 3.3], that the energy t — J(v(-,t),t) is absolutely
continuous and thus

T

T
JeeIT) = [ RI0C0 A= [ @uT0.000(. 01+ 0T (o(.1).0) dt

0

:/OT/Q(—Av—f)atdedt—/oT/ﬂv(‘)tfdet.

Then, we can re-write the least-squares functional (4.7.2) as follows:

T T
Ers(v) = ;/0 (Hatv(.,t)uiz(Q)Jr |]Av(.’t)—|—f(-,t)||%2(m> dt—/O /Q(Aerf)atdedt
T
= j(v(-,T),T) + %/0 (Hatv(vt)H%Q(Q) + HAU('7t) + f(at)”%P(Q)) dt
T
—/O 8T (v(-, 1), 1) dt = E(v).

As a consequence, the representation (4.3.21) in the discrete space Vo holds also in the
space Vy, moreover, the bilinear form (4.3.12) turns out to be the Euler-Lagrange equation of
the functional (4.7.3).

4.8 Some classical results

To help the reader going through the proofs of theorems, lemmas and propositions of Section
4.3.1 and Section 4.3.2, we report in this section some of the classical results we have used.
For the sake of easiness, we decide to rewrite the original results with the notations of the
present chapter. For the original statements, we refer to the corresponding works.

4.8.1 Results from [73]

We report the definition that we need for the following lemma, always referring to the original
work [73| for more details and for an accurate definition of quadratic form and its proper
values.

Definition 4.1 (Piecewise smooth surface with curvature bounded from below by the number
K (pag. 161)). A surface S is said to be a piecewise smooth surface with curvature bounded
from below by the number K if the following two properties are satisfied:

1. S is piecewise smooth with non null interior angles;

2. for almost every xg € S there is a plane tangent to S and the equation in local Cartesian

coordinates of the neighborhood of xo has the form y, = w(y1,...,Yn—1), with w two
times differentiable (the axis y, is in the direction of the exterior normal derivative
to S at xoy while the azxes yi,...,yn—1 are in the plane tangent to S at zp). We also
require that the eigenvalues py(xg), ..., n—1(xo) of the matriz W with entries defined
as Wlky = 85:gyl for k1 =1,...,n— 1 evaluated at the point xo are bounded from
below by a non negative constant K € R as sup {pr(zo)} < —K.

k=1,...n—1;z9€S

The lemma below is used in the proof of Proposition 4.1 and of Lemma 4.1.

Lemma 4.8 (Lemme 11.1 of Chapitre III). Let Q C R™ have piecewise bounded boundary
with curvature bounded from below by the number K.Then, it holds

lull r2(0) < e(lAull 20y + lullr2i)  Yu € Hy(2) N H?(Q)
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where the constant ¢ depends only on Q.

4.8.2 Results from [59]

Theorem 3.2.1.2 of [59], that states the regularity of the solution of a Poisson problem in a
convex domain, is reported below. We use this theorem in the proof of Lemma 4.1.

Theorem 4.5 (Theorem 3.2.1.2). Let Q C R™ be a convex, bounded and open subset of R™.
Then for each f € L?(Q), there exist a unique u € H?(Q) solution of

(4.8.1)

—Au=f in €,
u=20 on 0.

4.8.3 Results from [49]

We first report the definition of weak solution for the heat equation, as it is defined in [49],
then we recall the theorem that we employ in the proof of Theorem 4.1. In the following, as
usually, we denote by H () the dual space of H} ().

Definition 4.2 (Weak solution of the parabolic problem of in Chapter 7). A function u €
H}(Q) ® L*(0,T) with Ou € H1(Q) ® L?(0,T) is a weak solution of the problem

ou—Au = f in  Qx(0,7),
u =0 on 00 x (0,7), (4.8.2)
u =0 in  Qx{0}.

with f(-,t) € L*(Q) for almost every t € [0,T] if the following two conditions are satisfied

o [o0u(-t)v dQ + [ Vu(-,t)Vo dQ = [, f(-,t)v dQ Vv € H}(Q) and almost every
te[0,T],

e u(-,0) =0 almost everywhere in <.
We now report the first statement of [49, Theorem 5, Chapter 7.

Theorem 4.6 (Theorem 5 in Chapter 7). Let f € L?>(Q)®L?(0,T). Suppose thatu € HE (Q)®
L2(0,T) with Oyu € H~Y(Q)® L?(0,T) is the weak solution of (4.8.2) as defined in Definition
4.2. Then we have that u € (H*(Q) ® L?(0,T)) N (H(Q) ® L>=(0,T)) N (L*(Q) @ H(0,T)).
Moreover it holds

||UHH2(Q)®L2(0,T) + ||UHL2(Q)®H1(0,T) + ”WH&(Q)@L@(O,T) < C”fHL2(Q><(O,T))7

where C' is a constant that depends only on 2 and T

4.8.4 Results from [23]

We report below the lemma of [23], in the simplified setting of this chapter, that allows us to
prove Lemma 4.3.

Lemma 4.9 (Lemme 3.3). Let u € (H}(Q)NH?*(Q))® L*0,T))N(L*(Q)® HY(0,T)). Then
the function t — % [, |Vu(-,t)|*> dQ is absolutely continue in [0,T).
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Chapter 5

The heat equation: Galerkin method

In this chapter we focus again on the heat equation but, differently than the previous chapter,
we consider a space-time Galerkin isogeometric discretization. We focus in particular on the
plain Galerkin space-time method, whose well-posedness has been studied, for finite element
discretizations and for the heat equation, in the recent papers [103] and [104]. As already
seen in the previous chapter, a key issue, when adopting smooth approximation in space and
time, is the design of an efficient solver for the space-time system, which is inherently global.
This is indeed the aim of the work presented in this chapter. Exploiting the tensor product
structure of the spline basis and assuming that the spatial domain does not change with time,
the linear system has the structure

YW @ Mg + vM; @ K, (5.0.1)

where W, is given by the Galerkin discretization of the time derivative, K is given by the
discretization of the Laplacian in the spatial variables, M; and M are “mass matrices” in
time and space, respectively, and v, > 0 are constants of the problem. Adopting an itera-
tive solver, we do not need to form the matrix (5.0.1) (observe that the cost of formation of
the matrices in (5.0.1) is comparable to the cost of forming a steady-state diffusion matrix)
but there is the need of an efficient preconditioning strategy. The main contribution of the
work presented in this chapter of the thesis is the construction of a preconditioner for (5.0.1)
generalizing the classical fast diagonalization method [77]. Indeed the fast diagonalization,
as other fast solvers for (5.0.1), would require the eigendecomposition of the pencil (W, My)
which is numerically unstable. We circumvent this difficulty by introducing an ad-hoc factor-
ization of the time matrices which allows to design a solver conceptually similar to the fast
diagonalization method. The computational cost of the setup of the resulting preconditioner
is O(Naos) floating-point operations (FLOPs) while its application is O(N, /) FLOPs,
where d is the number of spatial dimensions and Ng,¢ denotes the total number of degrees-of-
freedom (assuming, for simplicity, to have the same number of degrees-of-freedom in time and
in each spatial direction). Our numerical benchmarks show that the computing time (serial
and single-core execution) is close to optimality, that is, proportional to Ngos. The precondi-
tioner is robust with respect to the polynomial degree. Furthermore, our approach is optimal
in terms of memory requirement: denoting by Ny the total number of degrees-of-freedom in
space, the storage cost is O(p?N, + Naor). We also remark that global space-time methods
in principle facilitate the full parallelization of the solver, see [42, 54, 72|. A comparison
between the L? least-squares variational formulation and the related preconditioner of the
previous chapter and the Galerkin formulation and the related preconditioner of the current
chapter is carried out in the numerical experiments, showing the higher efficiency of the plain
Galerkin method.
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The outline of this chapter is as follows. In Section 5.1 we recall the notations for the
univariate and multivariate spline spaces while in Section 5.2 we present the isogeometric
spaces we will use for the discretization. The model problem is introduced in Section 5.3
and in Section 5.4 we define the preconditioner and we discuss its application. We present
the numerical results assessing the performance of the proposed preconditioner in Section 5.5.
Finally, in the last section we draw some conclusions and we highlight some future research
directions.

5.1 Notations and main assumptions for the spline spaces

In this section we summarize the notations and the assumptions for the univariate and mul-
tivariate spline spaces that we employ in the rest of the chapter.

We consider functions that depend on d spatial variables and the time variable. Therefore
we introduce d 4 1 univariate knot vectors Z; := {&1 < -+ < & myap+1) for l=1,...,d and
= ={&1 < <& myt+pi+1}- For the definition of univariate B-splines in each parametric
direction we always refer to Section 2.1.1. Let p be the vector that contains the degree
indexes, i.e. p := (ps, pt), where ps := (ps,...,ps) € N that is, we assume to have the same
polynomial degree in all spatial directions. Let hs be the maximal meshsize in all spatial knot
vectors and let h; be the meshsize of the time knot vector. We assume that the following
quasi-uniformity condition on the knot vectors holds.

Assumption 5.1. There exists 0 < o < 1, independent of hs and hy, such that each non-
empty knot span (&, &i+1) fulfils ahs < & i1 — & < hs for 1 <1< d and each non-empty
knot-span (&, ¢iv1) fulfils ahy < §piv1 — &ri < e

We then introduce the univariate spline spaces 32: and 3\52 The multivariate B-spline is
defined as R R R
Bip(n,7) := Bi,p.(1)bi, p, (7),
where R R R
By ps (M) 1= biy p, (M) - - - big p, (M) (5.1.1)
ts = (i1,...,1q), & := (2s,4¢) and 9 = (11, ...,nq). The corresponding spline space is denoted
as

%::span{B\i’p ‘ ir=1,...,myg fork::1,...,d;it:1,...,mt},

where h := max{hs, h;}. We have SZ’ = 375; ® 3\52 = S’;fz ®-® 3%’2 ® 3\5;, where 3\5: =
span{l?i&ps(n) ‘ ig=1,...my for k=1,.. .,d}
We need the following assumptions on the regularity of the splines.

Assumption 5.2. We assume that p;,ps > 1 and that S’;f': c C%(Q) and S’;’Z c CY(0,1)) .

5.2 Isogeometric spaces

Even if similar to the previous chapter, in order to have a self-contained part, we define the
isogeometric space-time spaces that we will need in the following.

The space-time computational domain that we consider is  x (0,T), where Q C R? and
T > 0 is the final time. We make the following assumptions.

~ ~. 1d
Assumption 5.3. We assume that ) is parametrized by F : Q — Q, with F' € [Sﬁ:} .

Assumption 5.4. We assume that F~' has piecewise bounded derivatives of any order.
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We define @ = (x1,...,24) := F(n) and ¢t := T'7. Then space-time domain is given by the
parametrization G : Q x (0,1) — Q x (0,T), such that G(n,7) := (F(n),T7) = (z,1).

We introduce the spline space with initial and boundary conditions, in parametric coor-
dinates, as

é/f\h::{ﬁheé;’;‘ﬁh:()onaﬁx((),l)andi}\h:Oonﬁx{O}}.

We also have that AA’h = .)?hs ® .)?ht, where

o~ ~

)?hs = {@h € gﬁj ‘ wp, = 0 on 8@} = span {bh% cobig s

ir =2, mp— 1 kzl,...,d},

~

(/Y\ht = {ﬂ}\h c S\ZZ @h(O) = O} = Sspan {bit,pt

it:2,...,mt}.

By introducing a colexicographical reordering of the basis functions, we can write

/{;hs = span{?)\ihps...gid’ps ip=1...,n5p; k=1,...,d } :span{ém,s i=1,...,N; },
/?ht = span {Em,t r=1,...,n¢ }
and then R R
X, = span{B,-,p ‘ i=1,... ,Ndof} , (5.2.2)

d
where ny :=my — 1, ngp :=my — 2, Ny := [} N ks Naof := Nsny.
Finally, the isogeometric space we consider is the isoparametric push-forward of (5.2.2)
through the geometric map G, i.e.

X}, := span {Bim = Ei,p oGt ‘ 1=1,..., Ndof} . (5.2.3)
We also have that X, = &), ® &}, where

Xp, = span {Bi,ps = B\i,ps o F1 ’ i=1,..., NS} , A, = span {bi,pt ::/l;imt(-/T) i=1,..., nt} .

5.3 Parabolic model problem and its discretization

5.3.1 Space-time variational formulation

Our model problem is the heat equation: we look for a solution w such that

youu —V-(vVu) = f in Q x (0,7),
= 0 on 09 x][0,T], (5.3.1)
= wp in Q x {0},

where Q C R, T is the final time, v > 0 is the heat capacity constant and v > 0 is the thermal
conductivity constant. We assume that f € L2(0,7; H=()) and that ug € L?*(€2). This last
assumption guarantees the existence of a lifting @ of ug such that ug € L?(0,T; H(Q)) N
HY(0,T; H1(2)), see [49]. We introduce the Hilbert spaces

X = {ve L*0,T;Hy(Q) N H'(0,T; H1(Q)) | v(x,0) =0} and Y := L*(0,T; H}(Q)),
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endowed with the following norms

~
o)l% = 7”815””%2(0,T;H*1(Q)) + VHU”i?(O,T;Hé(Q)) and |[|v]3 := VHUH%Q(O,T;H(}(Q))’
respectively. The variational formulation of (5.3.1) reads:
Find @ € X such that A(u,v) = Fo(v) := F(v) — A(ug,v) Yv e, (5.3.2)

where the bilinear form A(-, ) and the linear form F(-) are defined Vv € X and Yw € Y as

T T
A(v,w) = / / (yOww +vVo - Vw) dQdt and F(w) := / / fwdQdt.
0 Q 0 Q

Then, the solution u of (5.3.1) is u := u+1ug. The well-posedness of the variational formulation
above is a classical result, see for example [103].

5.3.2 Space-time Galerkin approximation

Let X}, C X be the isogeometric space defined in (5.2.3). We consider the following Galerkin
method for (5.3.2):

Find uy, € &} such that A(up,vy) = Fo(vy) Yoy € A, (5.3.3)
Following [103], let Ny, : L?(0,T; H=1(2)) — A}, be the discrete Newton potential opera-
tor: given ¢ € L2(0,T; H~1(Q)) then Ny¢ € X}, fulfills

T T
/ / VV(NMﬁ) - Voup, dQ dt = ’}// / ¢ vpdQUdt Vo, € A}
0 Q 0 Q

Thus, we define the norm in A}, as
||wH%(h = VHNh(atw)||%2(0,T;Hé(g)) + l/HwH%2(07T;H3(Q))‘

The stability and the well-posedness of the formulation (5.3.3) are guaranteed by a straight-
forward extension to IgA of [103, Equation (2.7)], [103, Theorem 3.1] and [103, Theorem 3.2|.

Proposition 5.1. It holds
A(w,v) < V2|w|x|v]ly Ywe X and Vv €Y,

and

A(wp, v
l|wn|x, < 2V?2 sup Alwn, vn) Ywy, € Xp.

onexn  lvnlly

Theorem 5.1. There exists a unique solution uy, € Xy, to the discrete problem (5.3.3). More-
over, it holds
- <5 inf —
lu —uplla, < wilzrelthU wp || x

where u € X is the solution of (5.3.2).
We have then the following a-priori estimate for h-refinement.

Theorem 5.2. Let q be an integer such that 1 < ¢ < min{ps,pi} + 1. Ifu € XN
HY0,T; H1(Q)) N HY(0,T; H(Q)) is the solution of (5.3.2) and up € Xj, is the solution
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of (5.3.3), then it holds

2
Y - _
lu—up||x, <C4/ o +v (hg 1”U”Hl(o,:F;Hq(Q)) + hy 1”UHHq(O7T;H1(Q))> (5.3.4)

where C' is independent of hg, hy, v, v and u.

Proof. We use the approximation estimates of the isogeometric spaces from [11]. We report
here only the main steps, since the proof is similar to the one of Proposition 4.4 in Chapter
4 ( see also [80, Proposition 4]).

Let u € X N HY0,T; HY(2)) N HI(0,T; H(Q)). Let I,u be a suitable projection of u in
X}, based on the construction of [11]. We have the a-priori bounds

10¢ (v — Tpu) | 20,751 (0)) < C1ll0(w — Tpu)ll 200,7;22(0))
< Gy (W8 lull i o zymorcen) + 1f el oo 7200 )
and also
= Wpull 20,713 () < O3 (h§_1\|u||L2(o,T;Hq(Q)) + hg_l|’uHH‘1*1(O,T;H1(Q))> :

Therefore, we get

2
Y _ 2(qg—1
m—mw%<m(yw)h%”m%mmmm+m“mw@mmmﬂ

which gives (5.3.4) thanks to Theorem 5.1. The constants C1, Cs, Cs and Cy above are inde-
pendent of hg, hy, v, v and wu. O

Remark 5.1. The constants in the estimates of Proposition 5.1 and of Theorem 5.1 can
be tmproved by considering a different norm in the functional space X, i.e. by choosing
vl == [Jv]|% —I—fva(T)H%Q(Q), as remarked in [103, 104].

5.3.3 Discrete system

The linear system associated to (5.3.3) is
Au=b, (5.3.5)

where [A]; j; = A(Bjp, Bip) and [b]; = Fo(Bip). The tensor-product structure of the isoge-
ometric space (5.2.3) allows to write the system matrix A as sum of Kronecker products of
matrices as

A =1, @ Mg+ vM; ® K, (5.3.6)

where for 4,7 =1,...,n

T T
Wili, = /0 V) () bipe(t)dt and [M];, = /0 by (£) by (1) dt (5.3.7a)

while for 4,7 =1,..., Ng

[Ks]i,j = / VBLPS (33) . VBJ‘J)S (m) dQ) and [Ms]i,j = / Bi,Ps (m) Bj,Ps (:IC) dQ. (537b)
Q Q
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5.4 Preconditioner definition and application

We introduce, for the system (5.3.5), the preconditioner

~ ~

[Al; ; == A(Bjp, Bip).

where

A(v, ) / / (YOO @ + vVT - V) dQdr V0, D € Xy

We have again

o~

A =W, ® M, +vM, ® K, (5.4.1)

where W;, Ky, K, and M, are the equivalent of (5.3.7a) and (5.3.7b), respectively, in the
parametric domain, i.e. foré,5 =1,... n4

~

1
[Wt]i,j == / b/,Pt( )bi,pt (T) dr and [Mt]i,j == /0 bi,pt (T)bj,pt (t) dT, (542&)

while for 4,7 =1,..., N;
R, = /Q VBip. (1) VBip.(m) @ and [M.];, = /Q Bip.(m) Bjp.(m) . (5.4.2D)

Thanks to the definition of the spline spaces in the parametric domain (5.1.1), the spatial
matrices (5.4.2b) have the following structure

d
&:ZMMW®MHM@MM@M®M1miM:M®MMW(M$

where for K =1,...,dand for ¢,5 =1,...,ng%

1

~

1
[Kylij = /O by, ()b, (i )dmye - and [ My 5 == /0 ipe (M1:)0 s (1) 1.

The efficient application of the proposed preconditioner, that is, the solution of a system
with matrix A should exploit the structure highlighted above. When the pencils (Wt, Mt)

(Kl, Ml), e (Kd, Md) admit a stable generalized eigendecomposition, a possible approach
is the fast diagonalization (FD) method, see [40] and [77| for details. We will see in Section

5.4.1 that the spatial pencils (I?l, ]/\4\1), e (I?d, ]\/4\65) admit a stable diagonalization, but this
is not the case of (Wy, M), that needs a special treatment as explained in Section 5.4.2.

5.4.1 Stable factorization of the pencils ([?Z, ]\//E) 1=1,...,d

The spatial stiffness and mass matrices IA(Z and J\//.Tl are symmetric and positive definite. Thus,
the pencils (K;, M;) for i = 1,...,d admit the generalized eigendecomposition

KU = M;U; A, (5.4.4)

where the matrices U; contain in each column the ]\Z—orthonormal generalized eigenvectors,
and A; are diagonal matrices whose entries contain the generalized eigenvalues. Therefore we
have for i = 1,...,d the factorizations

UTKU; = Ay and U MU; =1, ,, (5.4.5)
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where I, ; denotes the identity matrix of dimension ns; x ns;. The stability of the decom-
position (5 4.5) is expressed by the condition number of the eigenvector matrix. In particular
UiTMZ-UZ- = I,,, implies that

rar (Vi) -= Uil 71U 1,

g, =
Mi Mi
—— \1/2
where || - [|7 is the norm induced by the vector norm ||v|| 57 = ('vTMiv) for v € R™s.
3 7

Furthermore,
ka(Us) = Uil ]| U |2 = \/ w2 (M),

where || -]|2 is the norm induced by the Euclidean vector norm. The condition number /42(]\2)
has been studied in [53] and it does not depend on ng,, but it depends on the polynomial
degree. Indeed, we report in Table 5.1 the behavior of k2(U;) that exhibits a dependence
only on the degree p,, but stays moderately low for all low polynomial degrees that are in the
range of interest.

Nsub | Ps=2 | ps=3 | ps=4 | ps=5 | ps=6 | ps=T7 | ps=38
32 | 27-10° | 45-10° | 7.6-10° | 1.3-10' | 2.1-10% | 3.5-10" | 5.7-10!
64 | 2.7-10° | 45-10° | 7.6-10° | 1.3-10' | 2.1-10' | 3.5-10" | 5.7-10!
128 | 2.7-10° | 4.5-10° | 7.6-10° | 1.3-10" | 2.1-10' | 3.5-10" | 5.7-10!
256 | 2.7-10° | 4.5-10° | 7.6-10° | 1.3-10" | 2.1-10' | 3.5-10' | 5.7-10!
512 | 2.7-10° | 4.5-10° | 7.6-10° | 1.3-10' | 2.1-10" | 3.5-10' | 5.7- 10"
1024 | 2.7-10° | 4.5-10° | 7.6-10° | 1.3-10" | 2.1-10' | 3.5-10' | 5.7-10!

TABLE 5.1: ko(U;) for different polynomial degree ps and number of dyadic
subdivisions 7.

5.4.2 Stable factorization of the pencil (/I/I?t, ]\/4\75)
Numerical instability of the eigendecomposition

While ]\//.Tt is symmetric, /Wt is neither symmetric nor skew-symmetric. Indeed

~ ~

—~ —~ 1 o~ o~
(Wil + [Wilji —/ 0, (t) Diy, (1) dr +/ B, (7) Djpe (1) AT = Dig, (1) bjp, (1) (5.4.6)

where /b\i’pt(l) /b\j,pt(l) vanishes for all ¢ = 1,...,my — 1 or j = 1,. sne — L A numerical
computation of the generalized eigendecomposition of the pencil (Wt, Mt that is

WU = M,UA,, (5.4.7)

where Ay is the diagonal matrix of the generalized complex eigenvalues and U is the complex
matrix whose columns are the generalized eigenvectors (with normalization w.r.t. the || - ||At—

norm), reveals that the eigenvectors are far from Mt-orthogonahty7 i.e. the matrix U* MtU
is not diagonal. As seen in Table 5.2 and Table 5.3, the numerically computed condition
numbers k2(U) and KT (U) are large and grow exponentially with respect to the degree p;
and the level of mesh refinement, in contrast to the spatial case (see Table 5.1).
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Nsup | Pt=2 | pt=3 pt=4 pt=95 pt =06 pe=71 pt =38
32 [89-10%|3.0-10* | 5.0-10* | 3.4-10° | 3.1-10° | 4.2-107 | 7.0-108
64 | 4.4-10° | 2.6-10° | 5.0-10° | 5.4-10% | 89-10" | 3.1-10° | 2.0-10%
128 | 2.3-10* | 1.2-10° | 5.8-10% | 1.0-10% | 3.0-10° | 6.4-10" | 1.3-10'2
256 | 1.2-10° | 9.4-10% | 7.6-107 | 2.1-10° |1.2-10' | 1.2-10" | 2.1-10%3
512 | 7.0-10° | 8.3-107 | 1.1-10° | 4.9-10'0 | 4.5-10'2 | 3.6-10'3 | 4.9.10'2
1024 | 4.1-10° | 8.0-10% | 1.9-10'° | 1.3-10" | 9.6-10™ | 1.4-10"% | 5.6- 102

TABLE 5.2: ko(U) for different degree p, and number of dyadic subdivisions
Nsub-

Nsub pt=2 Pt =3 pr =4 pt=25 pt =6 =17 pt =38
32 | 1.8-10% | 7.7-10* | 1.3-10° | 6.3-10° | 4.1-10% | 3.6-107 | 4.3-108
64 |9.9-10° | 7.9-10° | 1.5-10% | 1.3-107 | 1.5-10®% | 3.6-10° | 1.4-10%0
128 | 5.5-10% | 4.0-10% | 2.1-10" | 3.1-10% | 6.8-10° | 1.1-10" | 1.1-10'2
256 | 3.2-10° | 3.3-107 | 3.3-10% | 8.6-10° | 3.5-10' | 2.3-10'3 | 2.8-10'3
512 | 1.8-10° | 3.1-10% | 5.6-10° | 2.5-10" | 1.9-10" | 1.6-10™ | 9.3-10"2
1024 | 1.1-107 | 3.1-10° | 1.0-10™ | 8.6-10"% | 5.6-10'3 | 6.0-10'2 | 6.1 -10'2

TABLE 5.3: Kgp (U) for different degree p; and number of dyadic subdivisions

Nsub-

These tests clearly indicate a numerical instability when computing the generalized eigen-
decomposition of (W, M). Similar instabilities have also been highlighted in [63].

Construction of the stable factorization

The analysis above motivates the search of a different but stable factorization of the pencil
(Wy, My). We look now for a factorization of the form

WU, = MU, A, (5.4.8)

where A; is a complex matrix with non-zero entries allowed on the diagonal, on the last row
and on the last column only. We also require that U, fulfils the orthogonality condition

U MUy = 1, (5.4.9)
From (5.4.8)—(5.4.9) we then obtain the factorizations
UW,Uy=A; and UfMU; =1,,. (5.4.10)
With this aim, we look for U; as follows:
U, k
o" p

Ui =

(5.4.11)

where ﬁt e Clu=1x(n=1) 'k ¢ C~1 p e C and where 0 € R™~! denotes the null vector. In
order to guarantee the non-singularity of U;, we further impose p # 0. Accordingly, we split



5.4. Preconditioner definition and application 77

the time matrices /Wt and ]\/Zt as

—~ Vc‘)/t A\ — ]\04{/ m
Wt = T and Mt == T s (5412)
—W W m 1%

where we have defined . e
W = [Wt]m,ntv o= [Mt]nt,nw

W) = Wiin, and [m]; = [My;,, for i=1,...,n;—1,

[Wili; = [Wiliy and  [Myi; = [My)i; for d,j=1,...,n; — 1. (5.4.13)

Recalling (5.4.6), we observe that I/T/t is skew-symmetric and, since ]\04t is symmetric, we can
write the eigendecomposition of the pencils (Wy, M,):

I/T/tﬁt = Mtﬁt;\t with ﬁt*]&tﬁt = Hnt—lv (5414)
where [}t contains the complex generalized eigenvectors and /OXt is the diagonal matrix of the
generalized eigenvalues, that are pairs of complex conjugate pure imaginary numbers plus,

eventually, the eigenvalue zero. From (5.4.11)—(5.4.12), it follows

In,-1 (OJt*]\Oitk—l— [j't*rnp

ki,
p
where for the top-left block we have used (5.4.14).
The orthogonality condition in (5.4.9) holds if and only if k and p fulfil the two conditions:

U*]/\ZU = o o o o~
EEE T e MU, + prm T, Kt M,

Uy Mk + Ufmp = 0, (5.4.15a)
— [k

k*p*] M, [ ] —1. (5.4.15b)
p

In order to calculate k and p, we first find v € C™~! such that

M;v = —m; (5.4.16)

%
then normalize the vector [1] w.r.t. the || - ||+ -norm to get
v
1

4 o)

that fulfils (5.4.15a)—(5.4.15b). Finally, we get (5.4.8) by defining

M,

o

A1

-1I* o

At = Ut*/WtUt = s (5417)
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. Note that matrix (5.4.17) has an arrow-

where 1 := (}t* [ﬁ/t W} [p )

k — |k
] and o := [k*p*| W,

head structure.
To assess the stability of the new decomposition (5.4.10), we compute the condition num-
bers k2 (U;) for dyadically refined uniform knot spans and different degrees. Thanks to (5.4.9),

we have ka(Uy) = 1/ ko (]/W\t) The results, reported in Table 5.4, show that the condition num-
bers k2(U;) are uniformly bounded w.r.t. the mesh refinement, they grow with respect to
the polynomial degree but they are moderately small for all the degrees of interest. As a
consequence of (5.4.9), we also have that K:]/\/[\t<Ut) = 1. We conclude that the factorization

(5.4.10) for the time pencil (Wt, ]\//_Tt) is stable.

Nsub | Pt=2 | =3 | pp=4 | pp=5 | pt=6 | p¢=7 | pt=238
32 132-10°]5.2-10° | 83-10° | 1.3-10' | 2.2-10' | 3.6-10! | 5.9-10!
64 |3.3-10°|52-10° | 83-10°| 1.3-10' | 2.2-10" | 3.6-10' | 5.9-10!
128 [33-10° | 5.2-10° [ 83-10° | 1.3-10" | 2.2-10' | 3.6-10" | 5.9-10!
256 | 3.3-10° | 5.2-10° | 8.3-10° | 1.3-10" | 2.2-10"' | 3.6-10' | 5.9-10!
512 | 3.3-10° | 5.2-10° | 8.3-10° | 1.3-10' | 2.2-10' | 3.6-10! | 5.9-10!
1024 | 3.3-10° | 5.2-10° | 8.3-10° | 1.3-10" | 2.2-10' | 3.6-10' | 5.9-10!

TABLE 5.4: ko(U;) for different degree p, and number of dyadic subdivisions
Nsub-

5.4.3 Preconditioner application by the extended fast diagonalization method

The application of the preconditioner involves the solution of the linear system
As=r, (5.4.18)

where A has the structure (5.4.1). We are able to efficiently solve system (5.4.18) by extending
the fast diagonalization method. The starting points, that are involved in the setup of the
preconditioner, are the following ones:

e for the pencils (I?l, ]/\Zl) for i = 1,...,d we have the factorizations (5.4.5);

e for the pencil (/Wt, ]\/Zt) we have the factorization (5.4.10).
Then, by defining U := Uy®- - -®@U; and A := Zf-l:l Ip, ¢®: @Iy, AL, ;@R ,,

we have for the matrix A the factorization
A= (U @UT) " (yA &Iy, + v, @ Ay) (U @ U,) L (5.4.19)

Note that the second factor in (5.4.19) has the block-arrowhead structure

H By
YA @ Iy, + v, ® Ay = K : (5.4.20)
Hntfl Bntfl
-B; ... B, H, |

where H; and B;are diagonal matrices defined as

H; :=~[Aisln, +vAs  and  B; =4[]y, for i=1,...,n,—1,
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H,, = ~oly, + VAs.
The matrix (5.4.20) has the following easy-to-invert block LU decomposition

Iy, H, By
VAt®HNS+V]Int®As: '
Iy, Hp,—1 Bp,1
—-B{H{' ... -B;,_H ', Iy, S
(5.4.21)

where S := H,,, + Z?;Il B;-"Hi_lBi is a diagonal matrix.
Summarising, the solution of (5.4.18) can be computed by the following algorithm.

Algorithm 4 Extended FD

Setup: Compute the factorizations (5.4.5) and (5.4.10).
Application: Compute s = (U} ® Ul)s.
Compute § = (yA ® Ly, + I, ® A,) '8
Compute r = (U; ® Us) q

5.4.4 Inclusion of the geometry and coefficient information in the precon-
ditioner

The preconditioner (5.4.1) does not incorporate any information on the geometry parametriza-
tion G. Thus, the performance of A may depend on the geometry map: we see this trend in
the numerical tests of Section 5.5 and, in particular, in the upper tables of Table 5.5 and Table
5.7. However, we can generahze (5 4.1) by including in the time matrices Wt and Mt and in
the univariate spatial matrices KZ, M fori=1,...,d a suitable approximation of G, without
increasing the asymptotic computational cost. A snnilar approach has been used also in [81]
for the Stokes problem (see also Section 3.5.3) and in [80] for a least-squares formulation of
the heat equation (see also Section 4.4.3). We briefly give an overview of this strategy.

Referring to Section 5.2 for the notation of the basis functions, we rewrite the entries of
the system matrix (5.3.5) in the parametric domain as

[Alij = A(Bjp; Bip)

_7/ / L0 B]szp|det(Jg)|deT—|—/ / (VB;p) T JG IG VB pldet(Jg)| dQ dr

/ / aB“,}c[(véi,p)T Bi,p} dQ dr, (5.4.22)

where
Jpt I | det(Jp)|T
Cln.r) = |7 Tr et
7|det(JF)|
and where we used that B; p, = Ei,ponl, Bjp= EjJ,OG*l and |det(Jg)| = T'|det(JF)|. The
construction of the preconditioner is based on the following approximation of the diagonal
entries only of C:

[C 0, D)kk 2 [C, 7)o = 01(01) -+ Pt (Do) @i (1) it Mt 1) - - - 0a(0a) P 1 (7)
k=1,...,d, (5.4.23a)
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[C(m,Dar1.a41 ~ [C,D]asr,ar1 = @1(0) - - - @a(0) a1 (7). (5.4.23b)

We interpolate the functions (~7k7k in (5.4.23) by piecewise constants in each element and we
build the univariate factors oy and ®; by using the separation of variables algorithm detailed
in the Appendix A. The computational cost of the approximation above is proportional to
the number of elements, that, when using smooth B-splines, is almost equal to Ng,¢ and it is
independent of ps and p; and thus negligible in the whole iterative strategy.

Then we define

~ 1 ~ ~ 1 ~ -~ ~ 1T ~
Alij = / /A [(VBj,p)T 3rBj,p} c [(VBz‘,p)T Bi,p} df2dr.
0 JQ
The previous matrix maintains the same Kronecker structure as (5.4.1):

A=W,® M+ M ® K, (5.4.24)

where for 4,7 =1,...,n
1 ~

—~— 1 A o~ —_—~ o~
(Wili, = / gy (D0, (T) Dipe(7)dr and (M = / a1 (7B pe (7D (£) I,

d
K=Y My®@ @My @K, @ My ® - @My,  My:=Mg® - ® M,

and where for k =1,...,d and for i, = 1,...,n, we define
[Kylij = /O D (k)05 p, ()b, ()i and [ My 5 == /0 01 ()i s (11)b5 . (1) .

We remark that the application of (5.4.24) can still be performed by Algorithm 4. Finally,
we apply a diagonal scaling on A and we define the preconditioner as

o~

1~
AG .= D2ZAD

N[ =

(5.4.25)
where [DJ;; := [Al;i/[Ali
Remark 5.2. We remark that when v and v do not depend on time, it holds

W, = Wt and M; = T]\/i\t

and we can set explicitly Wt = W; and ]\/Zt = M;. However, as in our numerical tests we con-
sider a more general framework in which v and v depend on time, we have presented the more
general strategy above, that allows to incorporate in AG possible non-constant coefficients.

5.4.5 Computational cost and memory consumption of the linear solver

The linear system (5.3.5) is neither positive definite nor symmetric, and we choose GMRES as
linear solver. In GMRES, the orthogonalization of the basis of the Krylov subspace makes the
computational cost nonlinear with respect to the number of iterations. However, as long as
this number is not too high, at each iteration the two dominant costs are the application of the
preconditioning strategy and the computation of the residual. We assume, for simplicity that
fori=1,...,d the matrices KZ, M and K;, M; have dimensions ns X ng and that the matrices
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/Wt, ]\//.Tt and Wt, ]\A/ft have dimensions n; x n;. Thus the total number of degrees-of-freedom is
Ndof = Nsnt = nént. N

The setup of A and A® includes the operations performed in Step 1 of Algorithm 4, i.e.
d spatial eigendecompositions, that have a total cost of O(dn?) FLOPs, and the factorization
of the time matrices. The computational cost of the latter is the sum of the cost of the
eigendecomposition (5.4.14) and of the cost of the solution of the linear system (5.4.16),
yielding a cost of O(n}) FLOPs. Then, the total cost of the space and time factorizations is
O(dn? + n?) FLOPs. Note that, if n; = O(ny)., this cost is optimal for d = 2 and negligible
for d = 3. The setup cost of AS includes also the the construction of the diagonal matrix D,
that has a negligible cost, and the computation of the 2(d + 1) approximations ¢, ..., @g4+1
and ®q,..., P41 in (5.4.23), that, as mentioned in Section 5.4.4, has the optimal cost of
O(Ngos) FLOPs. We remark that the setup of the preconditioners has to be performed only
once, since the matrices involved do not change during the iterative procedure.

The application of the preconditioner is performed by Steps 2-4 of Algorithm 4. Exploiting
(2.2.5), Step 2 and Step 4 costs 4(dn*'n; +n?nl) = 4Ny, s (dns +n;) FLOPs. The use of the
block LU decomposition (5.4.21) makes the cost for Step 3 equal to O(Ngof) FLOPs.

In conclusion, the total cost of Algorithm 4 is 4Ngo¢(dns + n¢) + O(Ngor) FLOPs. The
non-optimal dominant cost of Step 2 and Step 4 is determined by the dense matrix-matrix
products. However, these operations are usually implemented on modern computers in a very
efficient way. For this reason, in our numerical tests, the overall serial computational time
grows almost as O(Ng,¢), see Figure 5.3 in Section 5.5.

The other dominant computational cost in a GMRES iteration is the cost of the residual
computation, that is the multiplication of the matrix A with a vector. This multiplication is
done by exploiting the special structure (5.3.6), that allows a matrix-free approach and the
use of formula (2.2.5). Note in particular that we do not need to compute and to store the
whole matrix A, but only its time and spatial factors. Since the time matrices M; and W;
are banded with a band of width 2p; 4+ 1 and the spatial matrices Ks and M, have roughly
N4(2ps + 1)¢ nonzero entries, we have that the computational cost of a single matrix-vector
product is 6 Ngor[(2ps + D9+ 2p + 1] = 6Ngos(2p + 14 = O(Ndofpd) FLOPs, if we assume
p = ps = p;. The numerical experiments reported in Table 5.6 of Section 5.5 show that the
dominant cost in the iterative solver is represented by the residual computation. This is a
typical behaviour of the FD-based preconditioning strategies, see [80, 81, 93|.

We now investigate the memory consumption. For the preconditioner we have to store the
eigenvector spatial matrices Uy, ..., Uy, the time matrix U; and the block-arrowhead matrix
(5.4.20). The memory required is roughly

n? 4+ dn? 4+ 2Ny

For the system matrix, we have to store the time factors M; and W; and the spatial factors
M, and K. Thus the memory required is roughly

2(2pt + Dng + 2(2ps + 1)EN, ~ 4pyny + 2 pN,.

As for the least-squares case [80], we conclude that, in terms of memory requirement, our
approach is very attractive w.r.t. other approaches, e.g. the ones obtained by discretizing in
space and in time separately. For example if we assume d = 3, p; ~ ps = p and n? < Cp>Nj,
then the total memory consumption is O(p® Ng+ Ny, ), that is equal to the sum of the memory
needed to store the Galerkin matrices associated to spatial variables and the memory needed
to store the solution of the problem.

We remark that we could avoid storing the factors of A by using the matrix-free approach
of [94]. The memory and the computational cost of the iterative solver would significantly
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improve, both for the setup and the matrix-vector multiplications. However, we do not pursue
this strategy, as it is beyond the scope of this paper.

Remark 5.3. For a better computational efficiency, we use a real-arithmetic version of Algo-
rithm 4: we replace Ay in (5.4.17) by a block diagonal matriz where each pair of generalized
eigenvalues i\; and —i\; is replaced by a diagonal block

and we set

VA, YA,
—YA;L,, VA,

T

Hj = and  Bj =7 [[lag-1)+1ln.s  [Uag—1)+21N,]

Note that the computational cost of Step 3 in Algorithm 4 does not change, as we have

—1 —1
R (VAS v ?@A;l) A7D —ZA A (VAS n lj)\?A;1>
H: " =
J -1 —1
5y (ms + leJ?Agl) AT (VAS + le?Agl)

5.5 Numerical results

In this section we first present the numerical experiments that assess the convergence behavior
of the Galerkin approximation and then we analyze the performance of the preconditioners.

The tests are performed with Matlab R2015a and GeoPDEs toolbox [111|. We consider
only sequential executions and we force the use of a single computational thread in a Intel Core
i7-5820K processor, running at 3.30 GHz and with 64 GB of RAM. We use the eig Matlab
function to compute the generalized eigendecompositions present in Step 1 of Algorithm 4,
while Tensorlab toolbox [102] is employed to perform the multiplications with Kronecker
matrices occurring in Step 2 and Step 4. The linear system is solved by GMRES without
restart, with tolerance equal to 1078 and with the null vector as initial guess in all tests.

We consider the same mesh-size in space and in time, by setting hs = h; =: h, and we
denote the number of subdivisions in each parametric direction by ng,;. We use splines of
maximal continuity allowed and of the same degree both in space and in time, i.e. we set

bt = DPs = P-

5.5.1 Orders of convergence

We consider as spatial computational domain 2 a rotated quarter of annulus, represented in
Figure 5.1a: we rotate by § a quarter of annulus with center in the origin, internal radius
1 and external radius 2 along the axis{(xz,—1,0) | = € R}. Dirichlet and initial boundary
conditions are set such that u(z,y,2,t) = —(2% + y? — 1)(2? + y? — 4)zy? sin(t) sin(2) is the
exact solution with constants v =~ = 1.

In Figure 5.2a we represent the relative errors in L0, T; H}(Q)) N H(0,T; L*(2)) norm,
an easily computable upper bound of || - || x, , for polynomial degrees p = 1,2,3,4,5. The rates
of convergence are optimal, i.e. of order O(hP), consistent with the a-priori estimate (5.3.4).
Even if this case is not covered by theoretical results, we also compute the relative errors in
L2(0,T; L?(2)) norm: the orders of convergence are still optimal, that is of order O(hP*1), as
Figure 5.2b shows.
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(A) Rotated quarter of annulus.

(=]

(B) Hollow torus. (c) Section of the hol-
low torus.

FI1GURE 5.1: Space-time Galerkin. Computational domains.
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FIGURE 5.2: Space-time Galerkin. Relative errors.

5.5.2 Performance of the preconditioner

In this section we present the performance our preconditioner in two computational domains:
a rotated quarter of annulus and a hollow torus.

The symbol “x” denotes that the construction of the matrix factors of A (see (5.3.6)) goes
out of memory, while the symbol “* x” indicates that the dimension of the Krylov subspace
is too high and there is not enough memory to store all GMRES iterates. We remark that in
all the tables the total solving time of the iterative strategies includes also the setup time of
the considered preconditioner.

Rotated quarter of annulus. We consider again as spatial computational domain 2 the
rotated quarter of annulus of Figure 5.1a and the same exact solution, initial and boundary
data as in Section 5.5.1. We analyze the performance of both A and AG. The maximum
dimension of the Krylov subspace is set equal to 100 for both the preconditioners up to
ngypy = 64. We are able to reach convergence and to perform the tests with KG, Nsup = 128
and p = 1,2,3 by setting the maximum Krylov subspace dimension equal to 25. In Table
5.5 we report the number of iterations and the total solving time of GMRES preconditioned
with A (upper table) and AG (middle table). The non-trivial geometry clearly affects the
performance of A, but, when we include some information on the parametrization by using
KG, the number of iterations is more than halved and it is stable w.r.t. p and ng,,. Moreover,
the computational times are one order of magnitude lower for the highest degrees and nyp.
Finally, we analyze with more details the performance of AG. First, we consider the
percentage of time spent in the application of A® in one GMRES iteration. The results,
reported in Table 5.6, clearly show that the dominant cost consists of the matrix-vector
multiplications, while the application of the preconditioner takes a small percentage of the
total computational time, for example less than 10% for polynomial degree 5 and ng,, = 32 or
Ngup = 64. In Figure 5.3 we report the setup time and the single application time of AC writ.
the number of degrees of freedom. As expected, the setup time is proportional to O(Ngo¢).

What is more interesting is that the application time grows slower than O(N;O/;f), i.e. the
FLOPS counting, and it is almost proportional to O(Ngyf): this may be explained by the fact
that the memory access is the dominant cost due to the high-efficiency of CPU operations, in
our case implemented in Matlab Tensorlab [102].
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A Tterations / Time
Nesub p=1 p=2 p=3 p=4 p=>5
8134/ 02037/ 02142/ 04246/ 063|50/ 1.13
16 | 43/ 1.15|46/ 165|50/ 342 |54/ 580 |57/ 11.87
32 |50/ 2275 |53/ 31.10 | 57/ 54.02 |61/ 96.06 | 64 / 184.84
64 | 57 / 586.73 | 60 / 764.26 | 67 / 1254.81 | 67 / 1858.55 | 71 / 3188.51
128 Kk Kk *% * *
AG  Tterations / Time
Nisub p=1 p=2 p=3 p=4 p=5
8111/ 0.06 | 12 / 0.09 | 12/ 01113/ 0.18 |14/ 0.29
1613/ 02614/ 052[14/ 118 |14/ 144 |15/ 3.85
32|15/ 473 |15/ 676 |15/ 1267 |15/ 21.47 |16 / 40.54
64 | 16 / 107.24 | 16 / 135.74 | 18 / 249.27 | 16 / 370.31 | 17 / 695.44
128 | 17 / 2623.57 | 17 / 3105.76 | 17 / 5614.10 * *

TABLE 5.5: Space-time Galerkin. Revolved quarter domain. Performance of
A (upper table) and A€ (lower table).

Nsup | P=1 p=2 p=3 p=4 p=>5
8| 73.02% | 79.24 % | 66.62 % | 46.94 % | 33.73 %
16 | 68.10 % | 46.13 % | 30.06 % | 17.63 % | 11.27 %
32 | 53.09 % | 33.34 % | 20.44 % | 13.06 % | 8.19 %
64 | 54.71 % | 32.46 % | 20.20 % | 12.52 % | 7.31 %
128 | 54.12 % | 33.53 % | 18.89 % * -

TABLE 5.6: Space-time Galerkin. Percentage of computing time of AC in one
GMRES iteration for the rotated quarter domain.
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FIGURE 5.3: Space-time Galerkin. Setup time and single application time of
AG in the rotated quarter domain.
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A Tterations / Time

Nsub p=1 p=2 p=3 p=4 p=>5
81| 32/ 0.49 70 / 0.79 | 101 / 2.02 | 128 / 5.83 | 156 / 14.48
16 | 98/ 583 | 121/ 10.54 | 149 / 26.13 | 167 / 57.27 | 177 /) 128.68
32 | 143 / 122.28 | 165 / 236.47 | 177 / 400.79 | 193 / 746.28 | 197 / 1230.60
64 | 165 / 3657.33 | 168 / 4733.98 | 175 / 6596.99 | 179 / 15894.01 | 184 / 20215.23

AC  Tterations / Time

Nosub p=1 p=2 p=3 p=4 p=23
8 14/ 0.30 | 15 / 0.50 19/ 0.71 | 20 / 1.11 23/ 1.98
16 | 18 / 0.87 | 19 / 1.66 | 21 / 2.79 | 23 / 5.77 | 25 / 14.12
32 | 22 / 8.88 24/ 16.08 | 25 / 29.66 | 26 / 61.22 27/ 114.93
64 | 26 / 207.70 | 27 / 303.33 | 28 / 495.29 | 29 / 1118.44 | 30 / 1923.20

TABLE 5.7: Space-time Galerkin. Hollow torus domain. Performance of A
(upper table) and A€ (lower table).

Hollow torus. We consider a torus with a hole (Figure 5.1b) that is obtained by revolving
an eccentric annulus (Figure 5.1¢) along the y axis. For this problem we consider v = 1 and
a separable in space and time, non-constant diffusion coefficient v. Precisely, we choose

t 1
V(%Z/,Zyt)—{1+50[1+Cos<2ﬁ>]} 1+% 1_1_7l
(1+j—§)2

The initial data and right-hand side are defined such that
u(z,y, z,t) := sin(mx) sin(7y) sin(7z) sin(wt) is the exact solution. In this case, we replace v
in (5.4.1) with its integral mean ﬁ fOT Jov(z,y,2,t) dQ dt. In Table 5.7 we compare the

performance of A (upper table) and AG (lower table): the inclusion of the information about
the geometry parametrization and v significantly reduces the number of iterations and the
computational times.

5.6 Comparison between least-squares and Galerkin approaches

In this section we want to compare the least-squares solver of Chapter 4 with the Galerkin
approach of the present chapter. The least-squares formulation requires basis functions with
a higher regularity and degree than the Galerkin ones, at least for spatial functions. Indeed,
if for the Galerkin formulation we only need C° continuity and ps > 1 (cfr. Assumption 5.2),
for the least-squares method we request C! smoothness and ps > 2 (cfr. Assumption 4.2).
However, this is not a problem in the framework of the k-method.

The least-squares linear system is symmetric and positive definite and thus preconditioned
CG linear solver can be employed. On the contrary, the Galerkin linear-system does not
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have these properties and thus we use preconditioned GMRES. Differently then for CG, with
GMRES all the iterates have to be stored and the memory consumption is higher.

The design of the least-squares preconditioner does not require any special techniques and
the FD method can be used straightforwardly for its application (see Section 4.4). On the other
side, the time matrices in the Galerkin linear system do not have a stable eigendecomposition
and we need to build an extension of the FD method (see Section 5.4), that, however, has the
same computational cost as the standard FD method.

If we look at practical examples, we can compare the number of iterations and the com-
putational times in the the rotated quarter of annulus test. We focus on the variant of the
preconditioners that incorporates some information of the geometry parametrization. First,
we see from Figure 4.3 and Figure 5.3, that the setup cost and application cost of the precon-
ditioners are asymptotically the same for both formulations. Then, we consider the middle
table of Table 4.2 in Chapter 4 and the lower table of Table 5.5. For the least squares solver,
the number of iterations is more than doubled and the computational times are three times
higher than the number of iterations and computational times of the Galerkin preconditioner.

To conclude, even if the least-squares formulation yields to a symmetric positive definite
linear system and makes easier the use of the FD method in the preconditioning strategy, the
Galerkin formulation with the related preconditioner gives better performances in practical
experiments.

5.7 Conclusions

In this work we proposed a preconditioner suited for a space-time Galerkin isogeometric
discretization of the heat equation. Our preconditioner A is represented by a suitable sum of
Kronecker products of matrices, that makes the computational cost of its construction (setup)
and application, as well as the storage cost, very appealing. In particular the application of the
preconditioner, inspired by the fast diagonalization technique, exploits an ad-hoc factorization
of the time matrices. The preconditioner cost seen in numerical tests, for a serial single core
execution, is almost equal to O(Ng,¢) and does not depend on the polynomial degree.

At the same time, the storage cost is roughly the same that we would have by discretizing
separately in space and in time, if we assume n; < Cp?N,. Indeed, in this case the memory
used for the whole iterative solver is O(p?N, + Ny, £)-

The coupling with a matrix-free approach [94] will lead to a significant improvement of the
solver strategy. Our method is also suited for parallelization and this will be an interesting
future direction study.



89

Chapter 6

Conclusions

In this thesis we developed efficient solvers for linear systems arising in the isogeometric
discretization of two kind of problems: the Stokes system and the heat equation.

The basis of all our preconditioning strategies was the fast diagonalization method, a
fast solver that has been efficiently employed in IgA in [93] for the construction of a solving
method for the Poisson system. The preoconditioning matrix was obtained by discretizing
the Poisson equation in the parametric domain and considering constant coefficients. Its
application through the FD method revealed to be very fast.

We wanted to employ a similar idea to design preconditioners for the isogeometric dis-
cretization of Stokes system and the heat equation: we built the preconditioning matrices by
discretizing the considered PDE (or a simplification of it) in the parametric domain in such
a way that their application could be efficiently performed by the FD method. We provided
spectral estimates that assured the good behavior of our preconditioners when used in a it-
erative solver, as CG or MINRES. Moreover, we went further this simple idea by creating
a strategy, based on a separation of variables algorithm, that allowed to incorporate in the
basic versions of our preconditioners some information on the geometry parametrization and
the coefficients of the PDE. The overall asymptotic computational cost, which, in practical
applications, is proportional to the number of degrees of freedom, was not increased.

The first problem we considered is the Stokes stationary system, discretized either with
isogeometric Taylor-Hood or Raviart-Thomas elements. We proposed three kind of precon-
ditioners for the resulting saddle-point linear system: block diagonal, block triangular and
constrained. Theoretical results were supported by numerical experiments, that also demon-
strated the better performances of our preconditioners with respect to the more classical
Incomplete Cholesky based one.

The second PDE that we studied was the heat equation. We focused on space-time
discretizations, that allowed to exploit the high regularity and continuity of isogeometric
basis functions. We considered two kind of formulations. The first one was based on the
least-squares principle and provided a linear system that was symmetric and positive definite.
We proved a-priori error estimates that guaranteed the good convergence of the method. We
proposed preconditioners whose application could be straightforwardly and efficiently done
with the FD method. Numerical tests confirmed the efficiency of the proposed preconditioning
strategies and the superiority of our approach with respect to a classical Incomplete Cholesky
preconditioner. The other formulation yielded to a plain Galerkin space-time method. The
straightforward use of the FD method for the application of the designed preconditioners
was not possible, in that case. We circumvented this problem, by introducing an ad-hoc
factorization of the matrices that allowed us to develop a solver that was conceptually similar
to the FD method and had the same computational cost. We also provided comparisons of
the performances of the two formulations and related preconditioners.
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The FD method was a key ingredient in the development of all of our preconditioning
strategies. We believe that it has the potential to be part of efficient solvers designed for other
kind of PDEs or in non-overlapping domain decomposition area. Moreover, the combination
with matrix-free approaches would lead to a significant improvement of the performances.
Furthermore, the parallelization of the solver, especially for space-time methods, could be an
important future development.
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Appendix A

Separation of variables algorithm

The basic version of our preconditioners is built by discretizing the PDE or a simplification
of it in the parametric domain Q and considering constant coefficients. Numerical tests of
Section 3.6, Section 4.5 and Section 5.5 confirm that the geometry parametrization clearly
affects the performance of the preconditioning strategy. To overcome this issue, we have
proposed an improved version of each preconditioner that incorporates in the univariate factors
coefficients containing some information on the geometry and on the PDE without losing the
tensor-product structure.

An important part of this process is the approximation of N multivariate functions cx(n)
for k =1,..., N by the product of univariate factors as

ce(m) = pi(m) - - g1 (Me—1)wWr (M) o1 (1) - - v (mn)  E=1,..., N, (A.0.1)

where 7 € RY. We describe here the procedure for the general case while specific details
for each PDE will be given at the end of the section. After approximating each function by
piecewise constants, (A.0.1) becomes

] 7 N T P L T T A e (A.0.2)

where, denoting by R the set of strictly positive real numbers, the tensors ek ¢ Rilx'"x"“’
are given and ,u(k), wk) e RT, k=1,..., N, are unknown vectors to be computed.

In order to compute the approximation (A.0.2), we aim at finding pk) W) e R for
k=1,...,N, that minimize the functional

[X(m, B ® ] .

max
ip=1,...,ng;
k=1,...,.N

Equivalently, we look for pu®) w®) ¢ RT for Kk = 1,..., N, such that the minimum and
maximum values of the ratio

log [€F)in
[X(l)]h s [X(kil)]ikfl hb(k)]’ik [X(kJrl)}ikH s [X(N)]izv '

[Q:(k)]ilw-aiN
[y - [T W [ D)y (]
are as close as possible to 1 (in the logarithmic sense).

Algorithm 5 computes an approximate solution of the above optimization problem. This
algorithm generalizes the one used in [113] which is focused on the case of two variables, i.e.

ie=1,....np; k=1,...,N,
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it computes the approximations

€] R WP, [€®] s O s,

01,02 01,02

Note that in this case the two approximation problems are completely decoupled, so they can
be solved independently. As in [113], in all our tests we set maxit = 2.

In the case of Stokes system of Chapter 3, we have to compute three approximations as
(A.0.2), one for each diagonal block of the preconditioner Py (see (3.5.1)). Thus, forl = 1,2, 3,
we set N = 3 and, referring to Section 3.5.3 for the notations, we have cix(n) = [Cli k().
We construct €) e fomxn?’ by interpolating the functions ¢j directly at the quadrature
points, whose number in each parametric direction is equal to ni,no, ns, respectively.

For the space-time least-squares formulation of the heat problem of Chapter 4 and for the
space-time Galerkin formulation of Chapter 5 we consider d spatial variables and the time:
we set N :=d+ 1 and 1441 := 7. The functions ¢ in (A.0.1) that need to be approximated
correspond to the functions defined in (4.4.7) and (5.4.23) for the least-squares and Galerkin
formulations, respectively. In both case, n1,...,ng are the number of elements in each spatial
direction and n4y; the number of elements in time, and we construct ¢*) ¢ RTX"'XM“
by interpolating c; in the element barycenters. The approximation at the quadrature points
required to construct the univariate factors in (4.4.9) and (4.4.10) is then recovered by inter-
polation.
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Algorithm 5 Separation of variables

1: Initialize p® = w® = 1, fori=1,...,N.
2: for iter =1...maxit do
3: for k=1,...,N do

4: Compute Bk ¢ Rmxxnn gt
(k) - [g(k)]il vvvvv in
[m ]i17---7id+1 T N T N I PR THC D) PV
5: for j=1,...,n; do
6: Compute m = min {mgi)nwik—l:jvik+1,~~-iN’ w=1,....,n;l=1,...,N and [ # k’} .
T: Compute M = max {mgf‘y)nwik—l:j:ik+1,~~-iN’ p=1,...,n;l=1,...,N and [ # k:} .
8:
9: Update [w®]; = vVmM.
10: end for
11: end for
12: for k=1,...,N do
13: for/=1,...,N do
14: if [ # k then
15: Compute 20k ¢ Rmxxnn gt
(k1) - (€. ]
g ]zlzN Ty [ Do w® T, DT ]
16: end if
17: end for
18: Compute ) € R™M* XN gt
Dlis,iny = mm{[m%’”]ih_uw 11=1,...,N and | # k:}
19: Compute 3 € R™M>X"N gt
[3]i1,.iny, = max {[ﬁn%vl)]ih_,_,w 11=1,...,N and [ # k}
20: for j=1,...,n; do
21: Compute m = min{[Q)}il7._,,%71,]-,%“7”.1-]\, |y =1,....,n30l=1,...,N and | # k:} .
22:
23: Compute M = max{[S]il,,,,7ik717j7ik+17..,iN g =1,...,n;30=1,...,N and | # k‘} .
24
25: Update [u®]; = vVmM.
26: end for
27: end for

28: end for
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