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Riassunto

Gli obiettivi di questa tesi sono ’analisi numerica di flussi assialsimmetrici e la descrizione di
algoritmi adatti alla risoluzione di problemi di interazione fluido-struttura. Questo lavoro ¢
motivato dalla simulazione di flussi emodinamici, ma presenta carattere di generalita.

La prima parte di questo lavoro si concentra su un modello per flussi incomprimibili
tridimensionali basato sulla formulazione assialsimmetrica delle equazioni di Stokes o Navier—
Stokes; il dominio di calcolo e il campo vettoriale della velocita si riducono a due dimen-
sioni. In particolare si mostrano stime a priori ottimali per elementi finiti assialsimmetrici
PlisoP2/P1 per le equazioni di Stokes, ipotizzando che il dominio e i dati siano assialsim-
metrici e che i dati abbiano componente angolare nulla. Questa analisi utilizza spazi di
Sobolev pesati e un operatore di proiezione di tipo Clément.

In seguito si introducono una formulazione assialsimmetrica delle equazioni di Navier—
Stokes in domini mobili. Partendo da risultati esistenti in tre dimensioni, si deducono una
formulazione Lagrangiana-Euleriana arbitraria (ALE) e risultati di stabilita.

Nella seconda parte ci si occupa di algoritmi per la soluzione di problemi di interazione
fluido-struttura. Il problema ¢ introdotto in una forma generale con equazioni di Navier—
Stokes incomprimibili per il fluido e un modello viscoelastico per la struttura. Si tiene conto
di deformazioni della struttura relativamente grandi e si mostra come estendere algoritmi
esistenti al fine di ridurre il tempo computazionale.

In primo luogo, si mostra come condizioni al contorno di traspirazione possano essere
utilizzate in una strategia di punto fisso. In secondo luogo, come ridurre il tempo di calcolo
utilizzando un algoritmo di Newton con approssimazioni della matrice jacobiana basate su
modelli fisici semplificati. Inoltre, per accelerare I'algoritmo di Newton vengono proposti
un precondizionatore dinamico per la risoluzione della matrice jacobiana e uno schema di
accelerazione; entrambi sono stati testati in simulazioni di flussi emodinamici in due e tre
dimensioni.



v



Abstract

In this thesis we propose and analyze the numerical methods for the approximation of ax-
isymmetric flows as well as algorithms suitable for the solution of fluid-structure interaction
problems. Our investigation is aimed at, but are not restricted to, the simulation of the blood
flow dynamics.

The first part of this work deals with an axisymmetric fluid model based on three-
dimensional incompressible Stokes or Navier—Stokes equations which are solved on a two-
dimensional half-section of the domain under consideration. In particular we show optimal
a priori error estimates for PlisoP2/P1 axisymmetric finite elements for the steady Stokes
equations under the assumption that the domain and the data are axisymmetric and that the
data have no angular component. Our analysis is carried out in the framework of weighted
Sobolev spaces and takes advantage of a suitably defined Clément type projection operator.

We then introduce an axisymmetric formulation of the Navier—Stokes equations in mov-
ing domains and, starting from existing results in three-dimensions, we set up an Arbitrary
Lagrangian—FEulerian (ALE) formulation and prove some stability results.

In the second part, we deal with algorithms for the solution of fluid-structure interaction
problems. We introduce the problem in a generic form where the fluid is described by means
of incompressible Navier—Stokes equations and the structure by a viscoelastic model. We
account for large deformations of the structure and we show how existing algorithms may be
improved to reduce the computational time.

In particular we show how to use transpiration boundary conditions to approximate the
fluid-structure problem in a fixed point strategy. Moreover, in a quasi-Newton strategy we
reduce the cost by replacing the Jacobian with inexact Jacobians stemming from reduced
physical models for the problem at hand. To speed up the convergence of the Newton algo-
rithm, we also define a dynamic preconditioner and an acceleration scheme which have been
successfully tested in haemodynamics simulations in two and three dimensions.
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Introduction

The main interest which has driven our work is the mathematical modeling of the arterial
vascular system. Since the blood flow is pulsatile and arterial walls comply with the systolic-
diastolic heart beat, a mathematical model should account for the blood dynamics, the wall
dynamics and their interaction.

Modeling arterial wall mechanics is a very challenging task, due to the complex multi-
layered structure of arteries (see, e.g., Fung [Fun55] and Nichols and O’Rourke [NO98]). In
the past few years, simplified models have been proposed for reducing the complexity of
the numerical simulations (see, e.g., Le Tallec [LT94], Anicic and Léger [AL99], Quarteroni,
Tuveri and Veneziani [QTV00], Nobile [Nob01] or Anicic, Le Dret and Raoult [ALDRO03]).

Despite the complexity of the physical nature of blood (composite of plasma, red blood
cells, etc., see, e.g., Nichols and O’Rourke [NO98] or, from a mathematical view point, Arada
and Sequeira [AS03] or Padula and Sequeira [PS98]), it is often useful to model blood as a
single phase, incompressible, homogeneous, linearly viscous fluid. However, in large arteries
(with radius larger than about 0.3 cm) blood’s behavior does not depart significantly from that
of a Newtonian fluid (see for example Quarteroni, Tuveri and Veneziani [QTV00]), therefore in
this work it will be modeled by three-dimensional unsteady Navier—Stokes equations. However
their approximation, even in a single artery, requires substantial computational resources.
This pushes forward the use of reduced models, i.e., mathematical models that feature a lower
computational complexity. In this respect, one approach consists of using one-dimensional
models (the flow being three-dimensional but the computational domain and the velocity flow
field are one-dimensional, see for example Sherwin, Formaggia and Peiré [SFP01], Formaggia,
Nobile and Quarteroni [FNQO2] or Sherwin et al. [SFPP03, SEPP03]); see also Robertson and
Sequeira [RS03] where a director theory derived from Cosserat theory for solid mechanics is
successfully employed. A different approach consists of using two-dimensional models which
are derived for the mean longitudinal section of the artery (see Formaggia et al. [FGNQO1]
or Nobile [Nob01]).

One case where the computational effort is reduced but not the dimension of the model,
is when the domain, the initial and the boundary conditions as well as the body forces can
be approximated as symmetric with respect to a straight axis. In such a case it is possible
to model the blood by three-dimensional axisymmetric Stokes or Navier—Stokes equations
which take advantage of the hypothesis of symmetry (cf. Bernardi, Dauge and Maday in
[BDM99]). Then the computational domain reduces to a two-dimensional one (see figure 1)
and if, in addition, the angular component of the data can be neglected, the velocity of the
fluid is characterized by its axial and radial components (the angular one being zero). This is
important since the size of the problem is reduced without losing three-dimensional features
and without any assumption on the velocity profile.



INTRODUCTION

Figure 1: An example of an axisymmetric domain Q and its half section €.

This reduction has several applications. For example, in view of a modeling of the complete
cardiovascular system, the coupling of different models has been considered in Quarteroni,
Tuveri and Veneziani [QTV00], Lagana et al. [LDM*02], Quarteroni [Qua02], Quarteroni and
Formaggia [QF02] and Formaggia and Veneziani [FV03]. The idea is to use a very simple
model for the global cardiovascular system (for example lumped models based on the electric
analogy) and the full model limitedly to those regions where one wants to accurately simulate
the local effects of the circulation. The axisymmetric model may be used as interface between
a simple model and a full three-dimensional one. In particular it can be easily coupled with an
axisymmetric one-dimensional model (see, e.g., [Lam04]). A coupling with a lumped model
is under consideration (see Vergara [Ver]).

Since the axisymmetric model can reproduce three-dimensional effects, it can also be
used as “fine model” in the region of interest. For example, when dealing with a stent on a
straight tract of artery, this model can replace a full three-dimensional one, since in a first
approximation we can consider the geometry and the data axisymmetric.

Part I of this thesis is devoted to the analysis of the axisymmetric model. In particular,
we propose a numerical approximation of the axisymmetric Stokes equations by the finite
element method. We consider the so-called P1lisoP2/P1 elements (see, e.g., Brezzi and Fortin
[BF91] or Quarteroni and ValliiQV94]). We prove existence, stability and error estimate
for the steady Stokes equations (chapter 1) and stability properties for the time advancing
schemes in the case of unsteady Navier—Stokes equations (chapter 2). We build the algebraic
system associated to the discrete Navier—Stokes problem and recall some solution techniques
based on suitable splitting methods.

Another aspect which is very crucial in blood flow analysis is the dynamical coupling of
the blood flow and the arterial wall. Fluid-structure interaction is not an exclusive feature
of haemodynamics. Indeed it appears in many other applications in physics and engineering.
For instance, aeroelasticity problems or fluttering of wings and structures: the action of the
wind on a bridge induces the oscillations of the bridge, while on a sail it generates the lift
which moves a sailing boat.
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The solution of the mechanical coupling requires algorithms that correctly describe the
energy transfer between the blood flow and the vessel wall (see Farhat, Lesoinne and Le
Tallec [FLL98|, Grandmont [Gra98], Desjardins and Esteban [DE99, DE00], Grandmont and
Maday [GMO00, GMO1], Desjardins et al. [DEGLO1]). This aspect is particularly relevant in
large arteries, where the vessel wall radius may vary up to 10% between systolic and diastolic
pulses. A numerical simulation of fluid-structure interaction helps understanding the effects
of geometry or physical changes of the vessel, as in a coronary bypass or a partial replacement
of the aortic arc (cf. Migliavacca et al. [MPD'01] or Corno et al. [CSBT03]).

One numerical challenge when facing fluid-structure problems involving large displace-
ments, is the definition of fast and accurate coupling algorithms, that allow the prediction of
long-term time evolution maintaining the stability of the overall system. At each time step,
we have to solve a highly coupled non-linear system using efficient methods that preserve,
inside inner loops, the fluid-structure subsystem splitting.

Standard strategies to solve this non-linear system are fixed-point based methods such as
Block-Jacobi or Block-Gauss-Seidel (BGS) iterations (see, e.g., Codina and Cervera [CC96],
Le Tallec and Mouro [LMO1], Nobile [Nob01]). A BGS iterations method with constant
relaxation parameter may be effective, provided this parameter is chosen judiciously. In fact,
if the parameter is too large it may lead to divergence of the algorithm, whereas if it is too
small, the convergence is slowed down considerably. As pointed out in the literature (e.g.
Nobile [Nob01]), this choice depends, among other factors, on the domain geometry, the
characteristics of the fluid and the structure, as well as the boundary data. A better strategy
proposed by Irons and Tuck [IT69] and Mok, Wall and Ramm [MWRO01], consists of using
an Aitken-like method to choose the parameter dynamically, based solely on the computed
solutions of the two previous iterations.

Standard BGS iterations are very expensive. Indeed, besides slow convergence one has to
account, at each iteration, for the cost of updating the fluid mesh and the corresponding fluid
matrices.

More recent approaches make use of Block-Newton methods on the non-linear coupled
problem (see, e.g., Matthies and Steindorf [MS00], Gerbeau and Vidrascu [GV03], Heil [Hei03],
Ferndndez and Moubachir [FM03, FMO04]). Since the computation of the full Jacobian of the
coupled system would be very expensive, the generalized minimal residual (GMRES) iterative
method (see [SS86]) is applied so that one only needs to compute the action of the Jacobian
on intermediate residuals (see Ferndndez and Moubachir [FMO04]). Still, this can be a difficult
operation; for that reason an inexact Jacobian computation has been proposed by Gerbeau
and Vidrascu [GV03], which is derived by applying a reduced (much simpler) physical model.
The obvious advantage is the fast computation of the Jacobian, however the drawback is that,
in some cases, the time step must be smaller than the one allowed for the exact version.

In part II, we show how to modify existing algorithms for fluid-structure interaction prob-
lems in order to improve their efficiency. In the two considered cases, BGS and Newton al-
gorithms, the modifications do not change the structure of the algorithms, such that existing
codes may be easily adapted. For example, we propose the Aitken extrapolation method (sec-
tion 4.2) to compute the relaxation parameter, which requires only two additional variables;
besides, to apply the zeroth order transpiration condition (section 4.1), the BGS algorithm
just needs to be shortened during some iterations. Also, an existing Newton or quasi-Newton
algorithm may be completed in order to take into account the proposed preconditioner in the
GMRES procedure that inverts the Jacobian (chapter 5). A slightly bigger coding effort is

3
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needed in order to benefit from the acceleration step (section 5.5.1), since we need to store
some values of the residual history and to solve a linear minimization problem.

What follows is a short description of the main contributions of this work. We present
first some results concerning the numerical modeling of axisymmetric flows and then some
improvements of existing algorithms for the solution of fluid-structure interaction problems.

Numerical solution of axisymmetric flows

In part I, we focus on axisymmetric Stokes and Navier—Stokes equations. In [BDM99],
Bernardi, Dauge and Maday show the existence of axisymmetric solutions of the steady
equations and how to discretize them by spectral methods. We discretize the weak axisym-
metric Stokes problem with PlisoP2/P1 finite elements and we show existence and optimal
a priori error estimates. Let {2 be a two-dimensional half section of the axisymmetric three-
dimensional domain €2 under consideration (see figure 1) and V' and @ be suitable weighted
Sobolev spaces. Assume that the data are axisymmetric with zero angular component. The
axisymmetric Stokes problem reads:

P0.1 Find (u,p), u = (up,u;), in V x Q such that

1
V/(Vu:V'v) rdx + V/uwr—d:z:—/(divv)prdm—/wpd:c:/_f—vrd:z:,
Q r Q Q Q
—f(divu)qrd:c— upqdx =0,
Q Q

for all (v,q) in'V x Q.

To recover the three-dimensional solution (@, ) from (u, p), the three-dimensional domain
is described in cylindrical coordinates (7,6, z). Then

. u(r, 2) cos @
w(r,0,z) = |ty | = | ur(r,z)sind
. u,(r, 2)

and
p(r,0,2) = p(r, 2).
We make use of weighted Sobolev spaces and we define a projection operator of Clément
type which allows us to prove optimal a priori error estimates:

Theorem 0.0.1 The discretized azxisymmetric Stokes problem has a unique axisymmetric
solution (i, pr) without angular component. Furthermore, if @ is in H*(2)? and p in H'(Q),
then there exists a constant C' such that

it = i1 ry2 + 15 = Bl sy < Ch (Il + 1ol o)
where h > 0 is the length of the longest side of the finite element triangulation.

When dealing with the steady Navier—Stokes equations, Bernardi, Dauge and Maday in
[BDM99]| prove that under the same assumptions on the domain and the data, the Navier—
Stokes equations expressed in cylindrical coordinates can be split in two coupled problems,

4
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one for the pressure, the axial and radial components of the velocity and the other for the
angular component. We deduce that, under the additional assumptions that the data have
zero angular component, the problem can be reduced to the half section 2 with unknown
(u,p), u = (up,uy).

We then formulate the unsteady axisymmetric Navier—Stokes equations in moving do-
mains using an Arbitrary Lagrangian—Fulerian (ALE) formulation, which derives from the
classical three-dimensional equations by a change of variable and integrating over the angular
coordinate. We propose a time discretization and a semi-implicit treatment of the convective
field, show stability results and write the corresponding linear system in matrix form.

We also perform a numerical test on a Womersley flow on a tube of fixed radius and
length. The computational domain is a moving domain inside the flow and we impose exact
Dirichlet boundary conditions on the immersed boundary. The rate of convergence of the
unsteady Navier—Stokes solution with respect to h obeys the theoretical estimate proved for
the steady Stokes case.

Fluid-structure interaction

In part II, we introduce a fluid-structure interaction problem, not restricted to the axisym-
metric case previously addressed, and propose two abstract frameworks that allow the devel-
opment of algorithms for the solution of the coupled problem. The first one concerns Newton
algorithms with an approximated Jacobian (see also Ferndandez and Moubachir [FM04], and
Gerbeau and Vidrascu [GV03]). The second one is a domain decomposition interpretation
for a class of algorithms for the solution of the fluid-structure interaction problem. This al-
lows to interpret existing sub-domain iterative methods (see for example Quarteroni and Valli
[QV94]), such as Dirichlet-Neumann or Neumann—-Neumann, in the fluid-structure interaction
framework.

We then describe the coupled problem as a fixed-point problem on the interface displace-
ment and we propose a modified fixed-point algorithm which combines the BGS iterations
with transpiration boundary conditions on the interface.

During some BGS iterations we freeze the computational domain of the fluid and replace
the boundary conditions on the interface by transpiration conditions, which are derived by a
Taylor expansion of the fluid velocity on the frozen domain. This allows us to keep the matrices
associated with the flow discretization unchanged for some iterations. After convergence on
the modified problem, the fluid domain is updated and we follow up with the standard BGS-
algorithm. This brings considerable advantage in computational efficiency.

To solve the fully-coupled problem we analyze the Newton algorithm and discuss how to
accelerate its convergence. Gerbeau and Vidrascu [GV03] propose to approximate the Jaco-
bian by neglecting the non-linear and viscous terms in the linearized fluid problem and the
fluid domain is frozen about its current state. We propose to only freeze the fluid domain and
to apply boundary conditions stemming from transpiration techniques. With this approach,
the number of Newton iterations is smaller than with the previous one, but numerical exper-
iments show that for a fixed time step, the CPU time is smaller with the model in [GV03].
However, since our approximation is closer to the exact Jacobian, the proposed approach may
be more efficient and may allow a larger time step, depending on the situation.

We also propose an original preconditioner for the GMRES iterations to solve the Jacobian
system (or an approximation of it). We store the partial () R-decomposition of the Jacobian

5
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J as well as the Krylov space £ computed during the GMRES iterations and we use them at
the following Newton iteration. In particular this decomposition yields

QR =J|c,

where J|, denotes the restriction of J to £. Then the preconditioner generated in the first
Newton iteration is defined as

- _ 1
Pl 1 _ Rl IQ{HIm(Jl‘Ll) + X (Id— HIm(J1|1:1)) ,

where A is a scalar to be chosen and Il 1) is the orthogonal projection on Im(Jy|z,). We
prove that this preconditioner is well defined provided that J; is non-singular. In the second
Newton iteration we apply P; as right preconditioner and we show that it is possible to nestle
the preconditioners in the next Newton iterations. As a result we have a sequence of nested
preconditioners which is cleared at each new time step.

We also propose an acceleration step based on the linearization of the residual near the
solution and on the replacement of the Jacobian by the preconditioner built with the previous
GMRES iterations.

We successfully apply this approach in the Newton algorithm with two approximations of
the Jacobian with a considerable gain in CPU time in two and three-dimensional experiments.
We also show in a two-dimensional experiment, that at a fixed time, we can switch from a
simplified model for the Jacobian approximation to another. In particular, it is possible to
build the first preconditioner with the simplest model (which is cheap) in the first Newton
iteration and then use a more sophisticated (which is expensive but more effective) in the
following Newton iterations.
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Axisymmetric Flows






Chapter 1

Axisymmetric formulation, analysis
and approximation of Stokes
equations

Introduction

Numerical simulation of three-dimensional incompressible flows by finite elements may feature
a very high computational complexity. Reducing the dimension of the problem is sometimes of
paramount interest. A simple approach consists of using Stokes or Navier—Stokes equations
in two dimensions and solve them with finite elements. This significantly reduces the size
of the problem, but several three-dimensional features are not present in the model. If the
problem is set in a domain which is symmetric by rotation around an axis, it is proved in
[BDM99] that, when using a Fourier expansion with respect to the angular variable, the
three-dimensional Stokes problem is equivalent to a system of two-dimensional problems on
the meridian domain, each problem being satisfied by a Fourier coefficient of the solution. So
it is possible to reduce its size without losing three-dimensional features.

Here we are going to present an axisymmetric model which supposes data with angular
component equal to zero. The advantage is that its discretization results in a linear system
of the same size as a two-dimensional one. In this case, all the Fourier coefficients of the
solution but the one of order zero vanish. So the number of unknowns in its discretization
is the same as in the Cartesian two-dimensional one. The only further difficulty is that the
variational formulation requires weighted scalar product (and the analysis has to be carried
out in weighted Sobolev spaces).

For the discretization of the Stokes problem we have chosen to work with PlisoP2/P1
finite elements: The approximation of the pressure makes use of continuous piecewise affine
functions and the approximation of the velocity components relies also on continuous piecewise
affine functions but on a finer mesh. We refer to Ying in [Yin86] and Tabata [Tab96] for the
numerical analysis of the discretization by other types of finite elements in a similar framework.

As usual, the numerical analysis of the discrete problem relies on an inf-sup condition
(Brezzi [Bre74]). For the discretization by Taylor-Hood elements of the two-dimensional
Stokes problem in the Cartesian case, Bercovier and Pironneau in [BP79] prove an inf-sup
condition and Verfiirth in [Ver84| refines the analysis of these elements. Our aim is to extend
these results to the axisymmetric case.
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r
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Figure 1.1: An example of an axisymmetric domain Q) and its half section Q. There is an
obstacle on the axis, hence I'y is a union of two disjoint segments.

The proof of the inf-sup condition in [Ver84| needs a very accurate approximation property
of the discrete spaces, involving both the usual Lagrange interpolation operator and the
Clément projection operator (see [Clé75]). One of the main parts of this chapter is devoted
to the extension of the properties of these operators to the weighted Sobolev spaces. A first
work in this subject is due to Mercier and Raugel (see [MR82]). However the results therein
are not sufficient for our needs.

Once these results are established we prove an optimal inf-sup condition for the discrete
spaces and optimal a priori error estimates.

An extension of these results to Navier—Stokes equations may be found in the following
chapter.

The proofs and the results reported in this chapter have been already submitted in a
paper by Belhachmi, Bernardi and Deparis, Weighted Clément operator and application to
the finite element discretization of the axisymmetric Stokes problem [BBD].

1.1 Assumptions and definitions

We are interested in modeling a flow in a domain Q symmetric with respect to the z axis (see
figure 1.1). We use cylindrical coordinates (r,0,z) and we note £ the half section (7,0, z).
On the boundary I of the physical domain Q we impose a Dirichlet boundary condition. I'
denotes the half section of I' and I'y the intersection of ) with the axis, such that 9 is the
union of T" and I'y. All vector-fields on €2 are expressed in cylindrical coordinates.

The fluid is modeled by Stokes equations in the domain Q) and we suppose that the bound-
ary condition and the external forces are axisymmetric and that their angular component is
Z€ero.

Scalar functions p or vector-fields @ on Q are azisymmetric (with respect to the z-axis),
if for any rotation R, around the z-axis of an arbitrary angle 7 in [, ), it holds

10



1.2. AXISYMMETRIC FORMULATION AND ANALYSIS

Figure 1.2: Axial section of an axisymmetric vector field.

or explicitly
p(r,0 +n,z) =p(r,0,z),
and, denoting respectively by 1, g, 1, the radial, angular and axial components of a vector-

field @, and recalling that (.., %) forms a local coordinate system on an axial section plane
(i.e., a plane orthogonal to the axis, see figure 1.2)

Uy 0 Ry = 1y,
g o Ry = g,

Uy 0 Ry = .

In particular each cylindrical component of @ is also axisymmetric.

An axisymmetric function p on Q depends only on the radial and axial coordinates, there-
fore we can associate a function p on Q such that p(r,z) = p(r,0,z). An axisymmetric
vector-field @ depends on (r, z). If it has zero angular component (1 = 0), we associate a
vector-field w = (u,, u,) on 2 such that u, = 4, and u, = ..

1.2 Axisymmetric formulation and analysis

In this section we introduce the model, the notation and we recall some results from [BDM99].
Suppose that the axisymmetric domain Qs bounded, has a Lipschitz—continuous bound-
ary, that I'g is a finite union of segments of positive length and that the external forces are
axisymmetric with zero angular component.
The stationary homogeneous three-dimensional Stokes problem reads

—vAU+ Vp=finQ,
divee = 0 in Q, (1.1)
@ =0 on 9,

where j‘ isin H *1(52)3 . For simplicity we have chosen zero boundary data, however our anal-
ysis extends without difficulty to axisymmetric boundary data g with zero angular component
and zero mean flux through 0€). The weak form of differential equation (1.1) writes:

11
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P1.1 Find (@,p) in HY(Q)? x L2(Q) such that for all (9,q) in HY () x L3()
a’ (1.2)

where the bilinear forms @ and b are defined as
a(u,v) = 1// (Va : Vo) dz,
QO

b(w,q) = —/ diva g de,
Q
H}(Q) stands for the space of functions in H'(Q) with zero trace and L2(Q) for the space of
functions in L2(£2) with integral equal to zero.

Bernardi, Dauge and Maday have shown in [BDM99, §IX.1] that, if f is axisymmetric,
this problem has a unique axisymmetric solution and that it can be split in two separate
problems on €, one for the angular component 1y and the other for (i,,u,,p). If the data
have no rotation as supposed, i.e., the angular component fg is equal to zero, then 1y is also
zZero.

1.2.1 Weighted Sobolev spaces

In this section we introduce some weighted Sobolev spaces (see Kufner, [Kuf80] and [BDM99,
§I1.1]) that we use for the weak formulation of the axisymmetric problem.
For any real number « and 1 < p < oo, the space L5 () is defined as the set of measurable

functions w such that )
)
ol 2.y = ( / \w\pradw) < oo,

where r = r(x) is the radial coordinate of @, i.e., the distance of a point x in Q from the
symmetry axis and dx = drdz. For p = oo, L°(Q2) is simply equal to L>°(2). The subspace
L3 o(Q) of L3(€2) denotes the functions ¢ with weighted integral equal to zero:

/ grdx = 0.
Q

Let £ be a positive integer. We define the weighted Sobolev space Wf P(Q) as the space of
functions in LT (2) such that their partial derivatives of order less than or equal to ¢ belong
to LY (). The space Wf P(Q) is a Hilbert space endowed with the following semi-norm and
norm

[N

) _
’wlwfm(ﬂ) = (Zk:o Haffaﬁ kaIIif(Q )p ’

)
1
Y p
gy = (Shoolullysoe

When p = 2, we note as in the standard case Wf 2(Q) by H{(Q). We also need another
weighted space Vi}(€2), defined as

Vi (Q) = Hi(Q) N L%4(Q)

12
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and endowed with the norm

1
2
[wllva) = (\w@q(m + ”w”%al(m) :
It can be proved that all functions in V;!(©2) have a null trace on I'y (see Mercier and Raugel

[MR82]). The traces on I' are defined in a nearly standard way, see Bernardi, Dauge and
1
Maday, [BDM, §I], Theorem a.5. Let H{(I') be the trace space of H{(Q2) on T,

H(T) = {wly; we HA(Q)).

1.2.2 Dimension reduction

In this section we state the correspondence of the standard three-dimensional and weighted
two-dimensional Sobolev spaces. See [BDM99, §I1.4] for the proofs of the following statements.

The subspace of axisymmetric functions in H'(Q) is isomorphic to H}(Q). In the original
three-dimensional problem, to take into account the boundary condition, the subspace H&(Q)
of zero trace functions is introduced. The counterpart for the axial component of the velocity
is the weighted subspace

H (Q) = {we H}(Q); w=0on r},
and the one for the radial component is
Vis(Q) ={we V' (Q); w=00onT}.

We describe the axisymmetric domain Q with cylindrical coordinates (r,0,z). It is possible
to define two isomorphisms, which map axisymmetric functions and vector-fields on Q to
functions and vector-fields on 2. These isomorphisms are called reduction operators and are
defined in the scalar case as

{11) € H}(Q) axisymmetric } — H,(Q),
w —  w:w(rz) =w(r0,z) Vo
and in the vector case as

{ﬁ) € H}(Q)? axisymmetric and g = 0} — VL(Q) x H{ (Q),

w W W, = Wy, Wy = W,.
Proposition 1.2.1 The space of axisymmetric vector-fields in Hl((vl)3 with zero angular com-
ponent is isomorphic to V1) x HL(Q). The space of azisymmetric vector-fields in HZ(Q)?
with zero angular component is isomorphic to Vi1 (Q) x H{, ().

Proof To an axisymmetric vector-field @ in H' ()3 with zero angular component (g = 0)
we associate a vector-field v = (v,, v,) on 2, such that v, = ¥, v, = 0, and vice-versa. Firstly
recall that in cylindrical coordinates

ov, 0 O,
Vo= 0 fv, 0
ov, 0 0O,

13
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Then
19121 5 = /V(W + VP dedydz = 27r/(]1“:!2 + V) rdrd:
Q Q
1
- 277/(|'v|2 + Vo) rdz + 277/ 02 ~dz = 2021 gy e
Q Q T 1 1

Opvy Oy,

where Vv is equal to (azvr .0,

>. Hence v is in V{}(Q) x H{(Q2) and similarly for the
inverse direction.

|
1.2.3 The weak axisymmetric form

The Stokes problem P1.1 on 2 for (4, ., p) is equivalent to the following weak formulation
of the Stokes axisymmetric problem.

P1.2 Find (u,p) in Vi, (Q) x HL, () x L%yO(Q) such that, for all (v,q) in Vi(Q) x HL, () x
L% O(Q)7

a(u,v) + b(v,p) = /Qf ~vrde,

(1.3)

b(u,q) =0,

where the forms a and b are defined by
(wo) = 5-aas) =5 ov| (Va: Vo) da (14)
a(u,v) = 5-4(%,9) = ; w: Vo) dt .

1
= y/ (Vu : Vo) rde + 1// Upvy —d,
Q Q r

1 1
b(u,q) = —b(ﬁ,(j):—Q—/ﬁdivﬁq“dﬁz

2 T

= — divu)grde — | u,qdx,
(
Q Q

where divu = Oyu, + 0,u, and d& = dxdydz. Indeed it can be checked that a(u,v) =
La(u, 9) and b(u, g) = Hb(it, d).

In [BDM99, §IX.1] it is proved that this problem has a unique solution. In particular it
is easily derived from its analogue on {2 by using the reduction operator that the following

inf-sup condition holds: There exists a positive constant 3 such that for all ¢ in LiO(Q),

b
sup (v,q)

z Bllallzz)- (1.5)
veVL (Q)xHI (Q) ||v||V11(Q)><H11(Q)

1.3 Finite element approximation

In this section we introduce our finite element approximation to solve the Stokes problem P1.2
based on P1isoP2/P1 two dimensional elements on the half section € of the three-dimensional
axisymmetric domain. We can interpret a mesh of {2 as a mesh of €2 made of toroidal elements

14
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Figure 1.3: The mesh on the half section {2 and its axisymmetric representation in Q.

with triangular section (see figure 1.3). We then prove the inf-sup condition in a similar way
as [BP79] and [Ver84].

The half section € represents our computational domain (see figure 1.3). From now on
we suppose that €2 is polygonal and we introduce a regular family of triangulations (7y,);, of
Q with the following properties:

(i) The domain  is the union of the elements of 7j,.
ii) If Ty # T; and their intersection is non empty, then Ty N T} is either a side or a node.
J J

(iii) There exists a constant o independent of h, such that for all 7" in 7}, its diameter hr is
smaller than A and T contains a circle of radius ohy.

We also suppose that each triangle 7" in 7, has at least one vertex inside 2 (not on I" U TY).
In all that follows, ¢, ¢/, ..., denote generic constants that may depend on ¢ and vary from
one line to the next one but are always independent of h.

Each triangulation 7}, is used for P1 elements for the pressure. Moreover 7} 5 denotes the
triangulation obtained from 7j, by dividing each triangle into four equal triangles by joining
the midpoints of the edges. Indeed 7}, /5 is used for P1 elements for the velocity and generates
the same degrees of freedom as P2 elements defined on 7j,.

Let Py(T) denote the set of restrictions to 1" of polynomials of degree less than or equal
to k; then the finite element spaces for the velocity and the pressure are

Vh/Q = {Uh € 60(0)2 : Uh‘F =0, 'Uh,r‘Fo =0; VI € 7;1/2 'Uh‘T S Pl(T)Q},

Qh—{thCO(Q) : /Qthdic—o;VTE'Z;th‘TEPl(T)}.

Lemma 1.3.1 The following inclusions hold

Vija C Vis(Q) x Hi (),
Qy C LiO(Q) .

15
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Proof @y is included in H'(f2) and since €2 is bounded, H! () is included in H{ ().
Then @y, is a subset of L2(Q2) and thanks to the boundary conditions imposed in V}, /2, this is
included in Hi,(Q)%.

Let vy, be in Vi jo. Then |[vp,|lg1) < oo and thanks to lemmas 1.4.1 and 1.4.3 in
section 1.4.1, for any T in 7}, o

||vh\|%31(T) < C(QUhT)_IthH%%(T) < Q.

Hence thH%/ll < oo and Vj o C VIL(Q) x H{ ().

(Q)xH{ ()
[
The discrete formulation of Stokes problem P1.2 reads:
P1.3 Find (up,pp) in Ve x Qn for all (vp,qn) in Vije X Qp
a(up, vp) + b(vn, pp :/f-'vhrd:c,
(wn, 1) + b{onpn) = | (1.6

b(up,q) = 0.

1.4 Finite element analysis

1.4.1 Weighted inverse inequalities
Preliminary results

In this section we will prove inverse inequalities for vector-fields in V}, ;5. We need the following
classification of the triangles. For any T in 7}, let Fp denote an affine mapping from a reference
triangle T onto T. Then the vertices of T a;, i =1,2,3, are mapped by Fr onto the vertices
of T, a;,i=1,2,3. Let \; be the barycentric coordinate associated with a;. We also define
a scalar number r7 which is the minimum of the radial coordinate of the vertices of T" not
belonging to the axis.

Lemma 1.4.1 For any triangle T of Ty, there exists a constant ¢, such that chp < rp.

Proof Since the family of triangulations is regular, the distance of a vertex (7, z) to the
opposite side of T is larger than or equal to 2chy. Since r is the distance of a vertex from
the axis and no triangle crosses the axis, rr > 20hy. The only exception is when the vertex
is on a triangle which crosses the axis and has a side on I'. In this case rp > Chyp, where
C depends on the angles between I' and I'g. Since there is a finite number of intersections
between I" and I'y, the constant C' is bounded from below by a positive constant.

|

The triangles T" of 7}/, can be of three different types:

maxger r(e) -

e Typel. If TNI'g is empty, the ratio —— () is smaller than a constant only depending
on the regularity parameter o of the family of triangulations. Then there exist two
positive constants ¢ and ¢’ depending only on ¢ such that

crr <r(x) < drpVx e T.

We say that r is “equivalent to” rp.

16
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e Type 2. If T'NTy is an edge with endpoints as and as, the function r is equal to ole)q,
with the constant af equal to 77, so that the ratio af /hy is bounded from above and
from below by positive constants only depending on o.

e Type 3. If TNT is a vertex, for instance a1, the function r is equal to a2T Ao+ a3T A3,
with the constants ! equal to r(a;), so that the ratio o /hr is bounded from above and
from below by positive constants only depending on ¢. So, the function r is “equivalent
to” hr(A2 + As), with equivalence constants only depending on o.

Here we introduce some technical lemmas which will be used to establish the approximation
properties of the Lagrange interpolation operator and the Clément operator.

We fix an integer k > 1 and, with each T in 7}, we associate its lattice of order k, i.e.,
the set of degrees of freedom for polynomial of degree k. Let ¥ = {a;,1 < i < Np} be the
union of these lattices on all T" in 7j,.

Lemma 1.4.2 Let ¢; denote the Lagrange function in Py(T) associated to the node a; =
(riyzi) of ¥p. Then there exists a constant c independent of hp, such that for all T in T
containing a; the following inequalities hold

1 2 1 2_1
leill ey < c <mj§,xrp> hp, @il < c (mj@xrp> hE (1.7)

Proof Since the proof is similar for both inequalities we only give it for the first one.
Indeed, it is readily checked by going to the reference element that

2

1\ 2
lollazery < (s ) Bl

Note that if T intersect Iy, then rp and maxp r are of the same order as hyp.

Inverse Inequalities

Firstly, inequalities are proved for the norm of L” (T'), then for the semi-norm of Wf P(T)
and finally the proof is carried out in the norms of Vi}(Q) x H{ ().

For a triangle T' in 7, note its area by |T|. Let f be a polynomial defined in 7', then
f stands for f o Fp. In particular pr = r o Fp is the affine function representing the radial
coordinate.

Lemma 1.4.3 Let 1 < p < oo and k be an integer. There exists a constant ¢, such that for
every triangle T in Tj, and any polynomial f in Py(T), vanishing on the axis if T is of type
2 or 3,

-2
1l oy < ez Pl flloery)- (1.8)

Proof If T is of type 1, then for any point in T', rp < r and

1 1
/|f|p—d$<—2/|f|prdm-
T T ’I”T T

Let T be of type 2. On the reference triangle, the weighted norms
pr—1 11
1A Pl ) 20 [1FAYP N oy (1.9)
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on the polynomials f of degree k. Then

Tl ~ .
_ ‘2_"”@ ()\ITT)_l/pHip(’f‘) (owmg to the equivalence

1712 o, )
T 1, 4+ 1
el Garn) 1 ) = el

This proves (1.8).
If T is of type 3, from the equivalence of the norms in (1.9) with A\; replaced by As 4 As,

< N7 (G + S22

T
<”;2wah+&var Wy

Lemma 1.4.4 (Inverse inequality on weighted LP-spaces) There exists a constant c,
such that for every triangle T in Ty, and any polynomial f in Py(T),

IV fllLeay < Ch%IHfHL’f(T)' (1.10)

Proof If T is of type 1, the standard inverse inequality gives

1
1 p
1 —1
IV iy < mar @19 floscr < e (maxr@) " 1 1l

1
maxger () \ P
Sec (L> hy' 1Nl ey,

minger r(x)

and the boundedness of the quantity %5:((:))

type 2, we have by using the transformation Frp

leads to the desired inequality. If T is of

2.9 1 1
IV Fllipery < b B VDAL oy
and, by using the equivalence of norms on a finite dimensional space, we obtain

2.4 1 1
”Vf|’L31’(T) <chp 1, ”f)‘lp “LP(T)

Thus going back to T yields

IV Flleery < ehp I fll e ey,

which is the desired result. When 7" is of type 3, the inequality follows from the same argument
as previously, with A1 replaced by A2 + Az

|
Now we are ready to prove a weighted inverse inequality:

18
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Proposition 1.4.1 (Inverse inequality on weighted Sobolev spaces) There exists a con-
stant ¢ such that for all vy in Vo,

H’Uh”%/f(g)lel(Q) <c Z h;wvh”%%(:r)% (1.11)
TETh/Q

Proof Let vy, = (vr,v;) be in V}, 5. From lemmas 1.4.1 and 1.4.3, for any T in 7, 5,

lorllzz (1) < chy! lorll 22z
and from lemma 1.4.4
var”Lf(T) < Ch;IH’UTHL%(T)a

and this last inequality also holds for v,. Hence

[oali e =€ 2 (HVWH%%(TW”V“Z”%%(Tﬁ””’”H%’L(T))
T€Tps

<ec Z hij (HUZH%%(T) + 2”“‘”%%@))

—92 2 C -2 2
<e Y bR oliyae <5 D0 hellollzae
TeTy o T'eT,,

1.4.2 Inf-Sup condition

Verfiirth in [Ver84] has proved the inf-sup condition for the Stokes problem with PlisoP2/P1
elements in the Cartesian case. The proof of Verfiirth is based on the following result (due
to [BP79]), which we write adapted to the axisymmetric problem and to (not necessarily
uniformly) regular families of triangulations.

There exists a positive constant ¢ independent of h such that

1/2

b(vy,
Yan € Qn. sup (vn, qn) >c| Y Wlalng | (1.12)
vV Inllvi)xm @ Tez, L

We prove this statement at the end of the chapter in section 1.5.2.

The following result is an extension of the Clément operator introduced in [CIE75], see
also [BGOS] and [BMRO4, §IX.3].

There exist positive constants ¢ and ¢ and an operator Ry, : ViL(Q) x Hi,(Q) — V}, such
that for all functions v in VL (Q) x Hi.(Q) and for all triangles T in Ty,

v = Rpvll2ry < chr [[ollvaqysmi oy » (1.13)
lv = Ruollyarysmiery < Clvlvayxmir) » (1.14)

where Ar is the union of the triangles sharing at least one common vertex with T'. Its proof
will be given in section 1.5.1. Now we are going to state and prove the inf-sup theorem for
axisymmetric P1isoP2/P1 finite elements.
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Theorem 1.4.1 There exists a positive constant ¢ independent of h such that

b(vn, qn
Van € Qn, sup ( ) 2 cllanllL2(q)- (1.15)
vreVin  IVnllvixm @
Proof Let g, be in Q4 with [lgn|[z2(o) = 1, and note
1/2
n= Z h%|Qh|12qll(T)
TeTy,
Inequality (1.12) implies
b
sup (vn, 4n) > . (1.16)
vr€Vy)2 H'Uh”vll(Q)lel(Q)

The proof of the inf-sup condition (1.5) at the continuous level is based on the existence of a
u satisfying

. 1 _ _
dive + —up = —gp and [|ullyyg)xato) < 26 Hanllrao) = 267" (L.17)

(see [BDM99, §IX.1] or appendix A.2). This implies |b(u, ¢5)| = thH%Q(Q) = 1. On the other
1

hand, taking w, = Rpu and using (1.13) and (1.14) yields

13) (1.17)

(1.
-2 2 2 2 /2 2 -2 72
> hetlun —ullizy < ¢ Y Iulbpanman < Clelag e < 487
TeT, TeT,
(1.18)

By integration by parts together with the Schwarz inequality, we derive that

b — wyan) = | 3 /T (wn — wVayrde| < 3 Ju - unl g2 hs b Vanl o

TET, TET,
1/2 1/2
-2 2 2 2 (1.18)
< Z hy Hu—uhHL%(T) Z hT”VC]h”L%(T) < en. (1.19)
TET, TET,

Using (1.17), (1.14) and (1.19) yields

sup b(vn, gn) > b(un, qn)
veVis  nllvi)xmi @ [unllv ) mi @)
b(u, qn) — |[b(up, — u, qn)| (1.17,1.14)

= = c(b(u, Qh) - |b(uh - u, Qh)|)
lullviyxmi @) + llun — wllvi)xmi @)

(1.19)
> c(l1—dn)=co—c3n. (1.20)
Inequalities (1.16) and (1.20) imply

C1C2

sup b(”ha Qh)

> max {c17n, c2 — c3n} = minmax {c¢1t,co — c3t} =
VEV /2 H'Uh”vll(Q)lel(Q) >0

c1+es
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This ends the proof in the case [|gn||f2(q) = 1. Otherwise, if g, is different from zero, take

@n = an/llanll L2 (), which concludes the proof.
|
It is also possible to replace V}, /5 by piecewise quadratic functions on 7p, i.e.,

f/h = {Uh € CO(Q)2 : Uh‘p =0, 'Uh,r‘Fo =0; VI € 7 'Uh’T S PQ(T)2} .

The degrees of freedom of this space are exactly the same as for V}, /5, so by the same arguments
as previously, the inf-sup condition (1.15) still holds with V}, 5 replaced by Vi. The proof of

proposition 1.5.2 on page 31 can also be adapted to Vi,. We recall that the couple of finite
elements spaces (V}, Q) are called Taylor-Hood elements.

1.4.3 Existence, uniqueness and a priori error estimates

The spaces VL () x Hi,(Q) equipped with || - v (@)xai (@) and L3 5(€) with || - L2y are
Hilbert spaces. In fact (see proposition 1.2.1 and [BDM99, §I1.2]) they are isomorphic to
subspaces of H'(Q)? and L2(Q) respectively. The bilinear form a(-,-) is elliptic (property
derived from a(-,-)), and the bilinear form b(-,-) satisfies by theorem 1.4.1 the inf-sup condi-
tion. Hence the abstract results of Babuska [Bab73], Brezzi [Bre74] (see also Brezzi-Fortin
[BF91, §11.2.2] and Girault-Raviart [GR86, §II.1]) yield the well-posedness of the discrete
Stokes problem (1.6).

Theorem 1.4.2 Problem (1.6) has a unique solution (up,pp) in Vi, /o X Qn. Furthermore, if
w is in HZ(Q)? and p in H{(Q), then there exists a constant C' such that

lw — wnllyao)xmr@) + 1P = Prllz) < Ch (HUHHIQ(Q)Q + ||pHH11(Q)> : (1.21)

Proof As pointed out in definition (1.4), the bilinear form a(-,-) can be expressed by
the three-dimensional bilinear form a(-, -), which is coercive (see for example [BDM99, §11.2]).
In section 1.4.2 the inf-sup condition 1.4.1 is proved, hence from theorem 1.1 in [GR86, §I1.1]
it follows that

”U — uhHVf(Q)XHll(Q) + ”p _ph”L%(Q)

<C inf — inf — .
(o e el permor + o6 o= 0l

Mercier and Raugel [MR82] in theorem 4.4 show that the space of functions in H?(Q2) vanishing
on Iy is included in V{!(£2). Theorems 1.5.1 and 1.5.2 and corollary 1.5.3 in section 1.5.1 lead
to

v;?gfh lw = vnllvi)xmi@) < Chllullgz )

and
int{lp = anllz0) < C APy o,

which proves (1.21).
[
In particular, Bernardi, Dauge and Maday in [BDM99, §IX.1] show that if  is convex
and the angles between I" and T'y, are not too large (for example less than %W suffices), and
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if fisin L%(Q)Q, then w is in H2(Q)? and p is in H{(Q) (in fact they show that u is even
more regular than that). So the error behaves like ch at least when these conditions on the
geometry of () are satisfied.

1.5 Technical results

1.5.1 Weighted approximation properties

We now prove some properties of the Lagrange interpolation operator and also of some
Clément type operators. There are several possible constructions of the Clément operator,
we follow here the approach presented in [BMRO04, §1X.3] in the Cartesian case. We begin by
some technical lemmas which are useful in what follows.

Preliminary results

The next lemma states a polynomial approximation property which is a weighted extension
of a more general result due to [DS80] which was however stated for the unweighted case.

For a; in 3y, ﬁz denotes the union of two triangles containing a; and sharing a common
edge, and h; stands for the diameter of KZ

Lemma 1.5.1 For allp, 1 < p < 400, there exists a constant ¢, independent of h;, such that

for all functions v in Wll’p(AZ-),

in (’U—q A,y T hilv =y, ~.)<chiv LR - 1.22
4€Ps(A;) | HLlf(Az) | ‘Wl P(Ay) | ‘Wl P(&,) (1.22)

Proof Let T and T’ denote the two triangles which define &i, and e their common edge.
Let h. denote the diameter of e and m. its midpoint. There exists a constant A depending
only on the regularity parameter o (defined in section 1.3), such that A; is star shaped with
respect to the ball B centered on m, and with radius Ag"'. The function :  — & = 2“’;\;:"‘,
from A; into a region A maps the ball B into the unit ball B. Let ¢ be in D(B), with
[z @dx =1, then the function ¢ defined by

B
A, 72A T — me
o@ = (%) e (255m).
/tpd:c—l.
B

‘= /B () v(y) dy.

belongs to D(B) and

Define g as

To evaluate the norm of v — ¢ in L (4;), we start with the following Taylor formula: For each
x €A, and y € B,

22



1.5. TECHNICAL RESULTS

Multiplying by ¢(y) and integrating over B, we obtain

1
o) — g = /B /0 P(Y)(@ —y) - Vol + s(y — ) ds dy.

Setting z = @ + s(y — ), yields

1
lv(x) —q| < C’/N /0 ¢ (x+ sl (z - x)) sz — 2) - Vu(z)s 2 ds| dz,

A;

whence, for any x in ﬁi,
(@) — q < /K k(. 2)(@ — 2) - (Vo)(2)] dz, (1.23)
where

1
k(x,z) = /0 o(z+sHz—x)) s ds.

Since ¢(z + s7'(z — x)) vanishes when |z + s7}(z — &) — m.| > %<, and particularly for

s < (uhe) 'z — x|, for a constant y depending only on o,

1

|k(, 2)| < [[@llLe () / 570 ds < c|lllpoe(my(he) |l — 2|72 = (uhe) 2| .
(1he)~'|z—a|

Using el (m) = (2) 2l oy, we deduce

k(z,2)| < c(|lz — 2|72+ (uhe) ?). (1.24)

Let k be the function
k(z) = (|12 = me| 72 + (phe) %)z — my|

and deduce from (1.23) and (1.24)

(v — g)(@)] < /~ F(x — 2)|Vo(2)| dz.

We now check that, for a constant ¢ only depending on the regularity parameter o,
r(z) = cr(x). (1.25)
Indeed,

e cither the intersection of A; with I is empty. Then, we have

) > minteAir(t)
- max . 7(t)

r(z),

and the ratio mingx. 7(t)/ max,_z 7(t) is bounded from below by a constant only
depending on o;
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e or it is not empty. We note that
r(z) = (1= s)r(z) + sr(y) = min{r(z), r(y)}.

Since r(y) = phe, either r(x) < phe, so that r(z) > r(x), or r(x) > phe, so that
7(z) = phe and, since r(x) < ch, for a constant c only depending on o, 7(2) > £ he.

Thus

B =

(0= a)@)|r@)? < [ Ko - 2) Vo) r()? d=

i

Applying Young’s inequality yields

v — QHLf(L) < WEHLl(Zi)HVUHL{T(&)%

Noting that

gy = [, (2= ml ™41 = mel(an) ) dz

k3

C/he "
< c/ (07" + (uhe)"20)0do = ¢ he,
0

we derive the first part of the inequality (1.22).
The second part of (1.22), i.e., the inequality with the second term on the left-hand side,
is obvious.
|
The next lemma is an extension of the previous one and its proof is identical to that for the
unweighted case, see [BMRO04, §IX], lemma 3.4.
Let A; denotes the union of all elements 1" in 7}, containing a,.

Lemma 1.5.2 For all p, 1 < p < 400, there exists a constant c, independent of h;, such
that, for all functions v in Wll’p(Ai),

ot (o= allzian +hulo = dhwpniay ) < chillolyr,y (1.26)
The following lemma is obtained by the same construction as lemma 1.5.1 and lemma 1.5.2.
Since the proof is rather long and technical, we only state the result. We refer to Dupont-Scott
[DS80] for the analogue in the unweighted case

Lemma 1.5.3 For all p, 1 < p < 400, there exists a constant ¢, independent of h;, such
that, for all functions v € Werl’p(Ai), the following inequality holds

: /+1
int (o = alga + il = dhyrray ) <R ol (1.27)

Obviously the results of lemma 1.5.1 to lemma 1.5.3 still hold when replacing A; by an element
T of 7;,. If we denote by A7 the union of all elements of 7}, sharing at least a common vertex
with 7', then these results still hold also.
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Lagrange interpolation operator

We define the Lagrange interpolation operator Z;, : C°(Q) — X, where X}, denotes the space
of Lagrange finite elements of order k: Z,¢ coincides with ¢ on all nodes of ¥j. For any T
in 7j, we introduce a local interpolation operator ir : C%(T) — Py(T), such that for all a; in
YN,

(irp)(a;) = ¢(a;).
So, it holds
Irhpir = i0P|T-

Moreover this operator maps the functions that vanish on I' onto X, N H{,(€2).

The approximation properties of the Lagrange interpolation operator in the framework of
weighted Sobolev spaces are proved in [MR82] (lemmas 6.1 and 6.2) in the case p = 2 (with
some restrictions). However, this is not sufficient for our purpose, and we need the more
general results stated in the following proposition.

Proposition 1.5.1 For all ¢, 1 <L < k+1, and for all p, 1 < p < +o00, such that
3
{>— or p=1,{=3, (1.28)
p

there exists a constant C, independent of h, such that, for all element T in Ty, the following
inequalities hold for all functions v € Wf’p(Q)

HU - Ihv”Lf(T) < Chg“|v|wf7P(T)7 (129)
-1
lv — IhU’WII,p(T) < Chy \v\wlz,p(T). (1.30)
Proof For any T € 7; and for any polynomial p of degree £ — 1,
lw = Zhullzeery < llu—=plleery + [1n(w = p)l 2o (2)-
We consider the second term of this inequality. By going to the reference element, we have
2/P\ 5 (n At
12— )llory < R T (@ — HIXF oy
where 0 and x depend on the triangle T" as follows
1
0 = (maxpr)r, and x =1 if T is of type 1,
1 «
0 =hp, and x =\ if T is of type 2,
1 . .
0=hp, and x = Ao+ A3 if T'is of type 3.

Let WEP(T) be the weighted Sobolev space with weight y (similarly as for WEP(T)). The
X 1

continuous embedding of Wf’p (T)) into CO(T"), which in the first case, derives from the standard
Sobolev embedding and in the other two cases from the three-dimensional one, yields

OIZ (@ =)l oy < 8118 — Bllyy ez

whence

2 N ~
lw = Znull ppry < W i = Bl -
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Using the weighted Bramble-Hilbert lemma which follows from the compactness of the em-
bedding WP (T)) C LE(T'), we obtain (see [GR86, §I], lemma 2.1)

2 N ~
lu = Tnull oz < eOhF7 it = Bl -

Returning back to 7" leads to (1.29). Inequality (1.30) is obtained similarly.

Weighted Clément operator

In this section we define a regularization operator IT;, which maps L#(9) into X}, (the space
of Lagrange finite elements of order k), and we establish its approximation properties. With
each a; in Y, we associate an arbitrary triangle T; of 75, which contains a;. Note that T; is
to be chosen among a finite number of elements (bounded independently of the discretization
parameter). Define m; as the L?(T}) orthogonal projection operator onto Py(T;): For all v in
Li(Ty), mv is in Py(T;) and satisfies

Vq € Pc(T;), /T (v —mv)(x)q(x)rde =0. (1.31)
We define 11, as
Np,
Mo =Y (mv)(a:)ei(x), (1.32)
i=1

where ; is the Lagrange function associated with a;, 1 < ¢ < Nj. The following lemma
states the stability of ;.

Lemma 1.5.4 For all p, 1 < p < 400, there exists a constant ¢ such that, for 1 < i < Ny
and for all functions v € LY (T5)

HWWHL’f(Ti) < C||U||L§(Ti)~ (1.33)

Proof  On the reference element T, we define the projection operator 7 such that
0 = m;v, namely 7 satisfies (1.31) with T; replaced by T and the measure rdx replaced by
pr, (¢, m) dCdn with pr, equal to r o Fr.

With the notation introduced in the proof of proposition 1.5.1, the function p7;, is equiv-
alent to 0Py. So we derive from Holder’s inequality that, for p’ such that 119 + 1%/ =1,

179125y < €10l 17011y

Next, we obtain from the equivalence of weighted norms on Py (7;) for the three weights
corresponding to the different values of x that

%0l gty < Nt pagay Wolp o < ¢ 17002y

Combining all this gives

1701 oy < clloll e 7y
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By applying now the transformation Fr, leads to
Imioll oy < eS8l oy < ¢ 810l gz < & Imivllazer,
which is the desired result.

The following theorem states the first approximation properties of 1.

Theorem 1.5.1 For all integers £, 0 < £ < k+ 1, and for all p, 1 < p < +00, there exists a
constant C, independent of hr, such that, for all'T' € Ty, and all functions v € Wf’p(AT), the
following inequalities hold

o =Tl gery < C R lolyyena,) (1.34)

and, when £ > 1,

v — Hhv]Wf,p(T) < Ch o (1.35)

e ar):

Proof The proof of (1.34) is divided into three cases: £ =0, 0 < £ <
t=3,p=1).

Case ¢/ = 0. It holds

3 3
5 and £ > £ (or

Np
Tl e ery <D aillmiv(as) ill o ery. (1.36)
i=1

where «; is equal to 1 if the intersection of the support of ¢; with T is not empty, and zero
otherwise.
For any fixed i, we can write

[miv(@i)@ill ey < [lmivll oo () lill Lo () -
If T; is of type 1, then we obtain from lemma 1.4.2 and a standard inverse inequality

_maxpr.1 -2 2
[miv(@i)pill ey < & )? hp"hpllmivll pe(zy)- (1.37)

ming, r

If T; is of type 2, it follows from lemma 1.4.2 and the fact that maxgzep r(2) < chp that

3

il ey < chi. (1.38)
On the other hand, we have
_ PN
||7TiUHL°°(Ti) = HWWHLoo(T) < C||7Tiv()‘1)p||Lp(T)a

whence 5
HWW”LOO(Ti) < chp? HWW”L{(Ti)-

Combining this with (1.38) gives
l(msv) @il oy < ¢ lmoll oy (1.39)

If T; is of type 3, the same arguments applies and this estimate still holds.
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Inserting (1.37), respectively (1.39), into (1.36), we obtain

Np,
HHhUHLf(T) < ézai ||7Tiv||L§(Ti)a
i=1

Noting that the number of non zero «; is bounded only as a function of k, we deduce from
lemma 1.5.4 the inequality

[pvllzery < cllvllzeagy- (1.40)

Combining this with a triangle inequality yield (1.34) when ¢ = 0.
Case ! < %. We note that for any polynomial ¢ € Py(Ar), and for all nodes a; in T', m;q
is equal to ¢, therefore the restriction of II;q to T is also equal to q. Hence

v — HhUHLf(T) = |lv — g+ u(v - Q)HLf(T) < v - Q||L§(T) + [T (v — Q)HLf(T)'

Using (1.40), we obtain
v — HhU”Lf(T) <cfv— QHLf(AT)- (1.41)

Combining with the result of lemma 1.5.2, respectively lemma 1.5.3 yield (1.34) when ¢ < %.

Case ( > % (or £ =3, p=1). The functions of Wf P(Ar) are continuous, therefore we
can use the Lagrange interpolation operator Z,. Noting that for all a;, m;(Z,v) is equal to
(Znv) 1, we have IIj,(Zjv) which is equal to Z,v. Whence

v = pvllpeery < llv = Zpoll ey + (v = Zpo)l e (r),
Using once again (1.40) leads to
v — HhUHLﬁ’(T) <cllv— IhUHLf(AT)-

The result follows from proposition 1.5.1.

The proof of (1.35) is the same as the previous one with obvious modifications (see
lemma 1.4.2).
|

Following the same lines we deduce the following statement.
Corollary 1.5.1 For alll, 1 < ¢ < k+1, and for all p, 1 < p < +o00, there exists a constant

¢, independent of h, such that, for all elements T in Ty, and all edges e of T which are not
contained in I'g, and for all functions v € Wf’p(AT), the following inequality holds

—1
o = Tvll gy < ehr oyt (142)
Summing over all elements 7', we obtain the global result

Corollary 1.5.2 For alll, 1 < ¢ < k+1, and for all p, 1 < p < 400, there exists a constant
¢, independent of h, such that, for any function v € Wf’p(Q),

lv = Thol| o0y < chf|v|wf,p(m. (1.43)
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Other weighted Clément operators

To take into account boundary conditions, we introduce now a modified operator H% which
preserves the null trace on the boundary I' of €2

Np

Moo= Y (mv)(a;)e;. (1.44)

=1, a¢€F

The operator 11 has the same approximation properties given in theorem 1.5.1 and the proof
is similar to the unweighted case, see [BMRO04], theorem 3.11.

Corollary 1.5.3 Estimates (1.54), (1.35) and (1.42) still holds with 11, replaced by 119, for
all functions v in Wf’p(AT) vanishing on T' N Ap.

We need also to introduce two other operators IIj,, which maps V(Q) into Xj, N V;(Q) (the
space of Lagrange finite elements of order k vanishing at I'g), and II9, which maps Vi (Q) into
X, NVL(Q) (the space of Lagrange finite elements of order k vanishing at T'o UT), defined as
follows:

ﬁhv:‘ > (miv)(ai)er (1.45)

ﬁ%v = Z (mv)(a;) ;. (1.46)
=1, aig(FOUF)

Since we do not have any application for the approximation properties of these operators for
all the spaces Wf P(Q), we restrict ourselves to the case p = 2. We state the main result in
the following theorem.

Theorem 1.5.2 For all £, 1 < ¢ < k+ 1, there exists a constant ¢, independent of h, such
that, for all elements T in Tp,, and for all functions v € H{(A7) NV (A7), the following
inequality holds

(h51||v — vl p2(py + [lv — Hh”vam) < Chip vl g agyovi (ar)- (1.47)

The same estimate holds with II, replaced by ﬁ% and for all v in H{ (A1) N VL (A7).

Proof We consider two cases.
Case ¢ = 1. We can write

Np

Mol < D Imoleylleillv -
i=1,a;¢o

Using (1.7) and (1.8) for evaluating |[¢illy.1(7) and the same arguments as previously for
bounding ||7;v|| e (7;) according to T; being of type 1, 2 or 3, we derive

Mpllviry < ellvllve ey,
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which yields one part of (1.47). On the other hand, we have
o = poll g2y < llo = poll g2y + [Mhv = Hpvll 27,

and the first term in the right-hand side satisfies the desired estimate, see (1.34). We also
note that the second term vanishes on triangles 7" of type 1. If T" is of type 2 or 3, we derive
from (1.7) that

5 3
Mo = Mol oy = > hi Imavll Lo ry,s
a;eloNT

where T; is also of type 2 or 3. If T; is of type 2 for instance, we derive by the same arguments
as in the proof of lemma 1.5.4,

_ 1 1 T
[mivll Lo (1) = 1T oo 7y < € 1T0(AL) 2 ([ oo ) < €lIT0(A) 2 2y < €ND(AD) 2 | 2 -

By applying the Poincaré-Friedrichs inequality to the function 7?17)(5\1)% which vanishes on
one edge of T', we obtain

A~ L AN S
Imiollzoeizy < € (19002 2 + 102 [ 2py).

Going back to T; thus gives

1—-3
H7Tz"UHL°°(TZ~) < ChTi : HvHVf(Ti)‘

The same estimate holds when 7; is of type 3, by using similar arguments and applying the
Poincaré—Friedrichs inequality to functions in the space

W= {m(&2 Fa)F; we Hl(:ﬁ)} ,
see [GR86, chap. I], theorem 2.1. This concludes the proof of (1.47).
Case ¢ > 2. Since H{(T) ¢ C%T) and II(Zv) is equal to Zyv for all functions v in
H{(A7) N VA7), we derive from inequality (1.47) for £ =1
hy lv = Tpol 2oy + llo = Tpollyaery < ellv = Znollyaag-
Estimate (1.47) follows by combining proposition 1.5.1 with a further result proved in [MR82],
lemma 6.1.

To end this section, we give a useful stability property, that we state in the following
theorem

Theorem 1.5.3 There exists a constant ¢, independent of h, such that, for all elements T
in Ty, and for all functions v € L% {(T), the following inequality holds

Mpllz2, () < ellvllzz, (ar)- (1.48)
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Proof We have
Np,

HHhU”Lgl(T)g Z HWiUHLOO(Ti) ”‘Pz‘HLEl(T)-
i=1,a; ¢l

Combining inequalities (1.7), (1.8) and, when T; is of type 2 or 3 for instance,
_1
7wl oo () < hp?lvllpz (m)
yields (1.48).
As a consequence of the previous results, we have

Corollary 1.5.4 Let us define the operator Ry, : ViL(Q) x H],(Q) — Vj s,

Ry (uy,u,) = (ﬁ%ur,ﬂgu2> .

Then there exist positive constants ¢ and ¢ such that for all triangles T in T}, and all functions
v in Vig(Q) x Hi,(Q)
v = Ravllp2(ry2 < chr [vllvaag)<miar) »

lv = Bavllvaryxmiory < €lllvian <atag -

1.5.2 Axisymmetric Inf-Sup condition in (V}}(Q) x H{(Q)) x H}(Q)

The following proposition is the weighted version of a result due to Bercovier and Pironneau
in [BP79] about the Cartesian inf-sup condition for PlisoP2/P1 elements. We refer to [BF91,
§VI.6] for the idea of the extension to a regular family of triangulations.

Proposition 1.5.2 There exists a positive constant ¢ independent of h such that

1/2

b(v
Van € Qny sup — I o[z
veVis  IVnllviyxai @ i 1

Proof Let g, be a given element of Q). Let T}, and T; be two triangles of 7, with
a common side, two common vertices denoted by ¥ and x/ and let ¥/ be their midpoint
1(x" + @7) (see figure 1.4). Each element T}, of 7;, being divided into four sub-triangles by
joining the midpoints of its edges, let D; be the union of the three sub-triangles of T}, with
one vertex being x*/. Note dj, the weighted measure of Dy:

dy, —/ rdax.
Dy,

Define D; in the same way. To simplify the notation we neglect dx in the integrals.

We define an element vy, of V}, /5, being equal to zero at each vertex of any 7" in 7 and on
I'p UT', and equal to arbitrary real vectors vy; at all midpoints x*7. We can also write vj, as
Z(kj) I vy, Where ¢ is a basis function of V}, /2 which is one at 2%/ and zero at the other
vertices of triangles of 7}, 5. The end of the proof is divided into five steps.
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Figure 1.4: The two triangles T}, and Tj.

Step 1. The norm of gpkj'vkj is bounded by:

I 0k 3 e < /D Pl o 2 < oy P
k

Then ‘
”UhHi?(Q)2 < Z ”‘/’kj"kJ”LQ(Q Z [ors *(dr. + dj).

(k4) (kj)
By the inverse inequality (1.11) and noting hy the diameter hr,,

”UhH%/f(Q)XH%(Q) <e Yy, h}f‘\vhui%m)g <e > > b gl

TLeTh Tw€Th TNTy, =edge

CZ ( 2dk + hj_2dj) ‘Ukj’2 < co~? Z h,;f\vijQ(dk + dj),

(k37) (k7)

where hy; = max{hy, h;} and the last inequality holds since 7}, and T} have a common edge.
We have shown that

[onllvi )< (9) Zh okl (di + dj)- (1.49)

Step 2. The vector field Vg, is constant on T} and it is noted by Vgi. Let xp be the
characteristic function of a set D, then by integration by parts

b(p v, qn) = / retivg; -V, = / re*vg; - (Yarxo, + Vaixp,)-
Q Q
Now by considering the cases where T is of type 1, 2 or 3 and using [BMRO04, §VII], proposition

2.3, we check that there exist two positive constants «; and a9 only depending on ¢ and a
scalar pp; with a1 < pg; < ag, such that

/ oM rda = dgpr;j-
Dy,

Explicit values for a; and as may be found in lemma A.1.1 in appendix A. This implies that
/ reM vy - Vapxo, = / r (Vay - 9 or;) = (Var, - i) dipr;
Q Dy,
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hence
b(vn,qn) = > (prjdrVar + pjxd; Va;) - vj. (1.50)
(kj)
Step 3. Equation (1.49) together with (1.50) gives
[Z(kzj) (P Vak + pjkd; Va;) - vk
> ) Py [0k 2 (i + )

We now take vy; = h%j(pkjdeqk + pkd;Vq;)/(dy + dj), so we are in the case where the
Cauchy—Schwarz inequality becomes an equality:

b
max (v, 4n) > ¢ max

Vh€Vh/2 thHv1 (Q)xHL(Q) (V1) (1)

(1.51)

Z Pk Ak Vi + pird; Va;

h Mo (di + dj)2
Sl hgarayr M

I
I

Z | prjdi Var + pjid; Va;|?

b 2|ogi 2 (d + dj)| . (1.52)
hyet (dy, + dj) IBUMLE !

(kj)
Therefore, from (1.51) and (1.52)
3
di Ve d; Vi
BCIND) S| YR, |0k Ak Vi + pind; Vg, | (153)
VR E€Vhy2 H'Uh”o dy, +d;

(k3)

Step 4. Since in T} the gradient Vgu|r, = Vgy, is constant, setting g, = g,(z*) leads to

k _ 5 .
€T €T qr — 4q;
V. - _ = :
H ek —ad| T faF —ad]
and the same holds in 7). Then
k _ i (pridr + pird;) (qx — ;)
) IR v 2 W ' (PrjOk T Pjka5) Gk — 4
(Pk]deQk +ijdJVQJ) 2k — | = 2k — | :

Note that the pk] are larger than ;. For a vector a and a unit vector e, |al?> > |a - e|*.

Taking e = the square of the previous inequality gives

xh—
| k w]|7

(dy, +d;)? (ar — q5)°
ik — 2 :

(pkjdeqk + pjkdqu]')Q =c (1.54)

Step 5. We note ! the third vertex of Tj. Lemmas A.1.2 and A.1.3 and equality Vg -
axh—gi Qh(xk)*(Ih(Ij)
|zk—zd| |zk —27|

allow to write for m = k and [

2 2
2 (e —aq)” | (9m — )
uf <[

(1.55)

Inequalities (1.53) and (1.54) yield

I

f T
b(Uh, Qh edges of T}, ( )

)2
o ey D D M g
on€ V2 thHO - T €Ty (xk,29) kj’mk ]‘2 / {mkj¢FUFO} ’
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where we have replaced dj, by dj;, which is the weighted measure of the union of the three
sub-triangles of T} which have a vertex on the edge (¥, 27) and z*/ is the midpoint of the
edge. Since for each triangle T in 7}, there is at least one vertex inside {2, in the previous
equation at least two midpoints of the edges are not in I' U I'y.

Let tj, denote the weighted measure of the triangle Tj. From lemma A.1.4 dy; > %tk,
hence inequality (1.55) leads to

N|—=

1
2
b(vy,
max A0 dn) S onitelval | =c| Y IValiaq

o€V [[vnllo Tt T€T,

The last equality holds since
IVarlsny = [ rIVal = (V00 [ = (V).
Ty Tk

To prove the proposition it is now enough to show that (vs, Vqp) = —b(vp, qn). Since v =0
on I', integrating by parts yields

(vn, V) = /ﬁ’bthvh = _/ﬁdiv'bh qn = —b(vn, qn).
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Chapter 2

Axisymmetric Navier—Stokes
equations

Introduction

In this chapter we formulate the axisymmetric Navier—Stokes problem. The assumptions on
the boundary data, on the domain and on the mesh are the same as in chapter 1. In the first
section we report some theoretical results on the analytical solution of the weak Navier—Stokes
problem in the steady case. They are derived from existing results in [BDM99, §IX.2] and
even though we present them in the case of homogeneous boundary data, they still hold in
the non-homogeneous one.

The unsteady case with moving domains is the subject of the following section. We present
the weak problem in Arbitrary Lagrangian—Fulerian (ALE) form. This formulation may be
used when dealing with moving domains and consists in recasting the governing differential
equation and the related weak formulation in a frame of reference moving with the domain.

We use the definition of the ALE mapping and its discretization presented by Nobile
in his PhD thesis [Nob01], and we extend its use to the axisymmetric formulation of the
Navier—Stokes equations.

2.1 The steady case

Let 2 be defined as in the previous chapter, i.e., a half section of an axisymmetric three-
dimensional domain §2. The stationary three-dimensional incompressible homogeneous Navier—
Stokes equations reads

“ v

—vAu+ (a-V)u+ Vp = fin Q,
divae =0 in O, (2.1)
@ =0 on 99,

Where @ is a three-dimensional vector field representing the fluid velocity, p the pressure
(divided by the fluid density) and f the internal volumic forces. The scalar v is the kinematic
viscosity.

We assume that f is in LQ(Q) and that it is axisymmetric with angular component equal
to zero.
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We can write the weak problem as the coupling of the following problems on wug, u =
(ur,u) and p respectively. Recall that we describe Q with Cartesian coordinates & = (r, 2),
which represent the axial and radial coordinates. In particular dx = drdz.

P2.1 Find (u,p) in Vi, (Q) x H{,(Q) x L} 4(Q), such that for all (v,q) in Vi, (Q) x H{,(Q) x
L% O(Q)7

a(u,v) + d(u, u,v) + dy, (ug, vy) + b(v,p) = / forde,
Q

(2.2)
b(u,q) = 0.
P2.2 Find ug in VL(Q), such that for all vy in ViL(9),
ai(ug,vg) + dy(ug,ve) — dy, (ug, ur) = 0. (2.3)

The trilinear form d(-,-,-) and the bilinear forms a;(-,-), dy, (-, "), du(:,-) are defined as

dlw,u,v) = /(('w-V)u)~'vrd:c,
Q

ai(ug,vg) = /Vue-vardac,
Q

dy, (ug,vy) = —/wgugvrdx,
Q

duw(ug,v9) = /Q(W'VUG)UMdiU,

while a(-,-) and b(+,-) are defined in the previous chapter.

Bernardi, Dauge and Maday in [BDM99, §1X.2] show that the coupled problem P2.1-P2.2
has a unique solution if v is (almost everywhere) greater than a constant 1y which depends
only on the geometry and on the data. Moreover, for an arbitrary ug in Vi}(Q) there is a
solution to problem P2.1. The constant function wg = 0 is a solution of problem P2.2 for any
w in Vi1(Q) x H{(Q). Hence, the coupled problem P2.1-P2.2 reduces to

P2.3 Find (u,p) in Vi, (Q) x H{,(Q) x L} 4(Q), such that for all (v,q) in Vi, (Q) x H{,(Q) x
L% O(Q)7

a(u,v) + d(u,u,v) + b(v,p) = / f-vurde,
Q
b(u,q) =0.

(2.4)

In this case a solution (unique if v is large enough) of the weak three-dimensional Navier—
Stokes problem is the axisymmetric solution given by

u(r,0,z) = (ur(r,z),0,u,(r,z)) and
p(r,0,z) = p(r,z).
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2.2 The unsteady case of a moving domain

In this section we deal with the unsteady Navier—Stokes equations in a domain (vlt c R3
moving with a prescribed law. We assume that for all time ¢ in [0,7"] the domain remains
axisymmetric and bounded. As before, the problem can be reduced to a problem on half
sections ; C Ry x R.

The notation is the same used in the previous section but here u and p are also functions
of ¢t and we denote the strain rate tensor as

Vua+ val

e(w) =~

The equations in the three-dimensional domain read

in Qy, t > 0. (2.5)

it + (- V)u — div (2v e(@t)) + VP = f,
divir = 0,

with axisymmetric initial condition @y with zero angular component and boundary conditions

w=¢onlP,
vv¢ tu o o N (26)
—pn+2ve(u) - n=06only.

Since diva = 0, the two expressions for the viscous forms
—div (¥ Va) and —div (2ve(n))

do coincide. However, the induced natural conditions on the boundary (surface stresses that
we need in our analysis from now on) are more appropriately expressed with the form in (2.5).

The boundary 98 has been split into two disjoint regions ftD and f‘,{V . The function qvb
describes the velocity of the fluid on the Dirichlet boundary and is supposed to be axisym-
metric with zero angular component. The typical situation is when it is equal to the velocity
of the wall in fluid structure interaction (see also chapter 3).

The imposed normal stress & is also supposed to be axisymmetric with zero angular
component, and the unit outward normal vector 2 has the same property because the domain
is supposed to be axisymmetric at all times.

2.2.1 Conservative weak ALE formulation

When the computational domain changes, the so called ALE frame is normally adopted in view
of the numerical approximation. The ALE frame may be defined similarly to the Lagrangian
one, often used in continuum mechanics. See for example [Nob01] for a preliminary analysis
and description of its discretization.

We would like to solve the Navier—Stokes equations in a moving domain in a time interval
I = (0,7). With this goal in mind, we define an ALE mapping on the half sections, we extend
it to the three-dimensional domain, we write the weak form of the problem in the three-
dimensional ALE framework and finally we bring it back to two dimensions using weighted
integrals.
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A

>
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Q O,
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0,t

)

Figure 2.1: ALE mapping between the initial configuration and the configuration at time t¢.

Let Q be a reference two-dimensional configuration, for example the initial domain 2;—¢
and let (A;); be a family of mappings, such that for each ¢, A; maps a point & of €2 to a point
x on

A:QOxT — R?

For simplicity, we note a function of (-,¢) with the subscript . We define Q x I = {(x,t) €
R? x R, & € }, with a little abuse of notation and the domain velocity w as

wy(x) = dfi;f(x), where = = A;l(:c).

For all ¢, we assume that A4, is an homeomorphism from € onto €, i.e., A; is continuous
from the closure of ) onto the closure of €; with a continuous inverse. Furthermore, we also
assume that the application ¢ — A;() is differentiable almost everywhere in I for all & in Q.
Usually, & is called ALE coordinate while « is the Eulerian coordinate.

Let T'g; be the intersection of 0€2; with the axis and I't be 9§ \ I'p;. We assume that
Ay restrlcted to I‘o is an homeomorphism onto I'p;. We then can build an ALE mapping At

from Q to € with the same properties as A; by simply adding the angular coordinate.
To derive the conservative weak ALE formulation of the Navier—Stokes equations on 2,
we start from its three-dimensional equivalent, i.e.,

d
=/ ﬁ'i)d:“er/u

dt Q4 Q4 ﬁt
+21// €(i) e(z“;)d:fc—/ divopde = [ f bd:é+/ & - ods, (2.7)
Qy ﬁt ﬁt f*i\f
—/ diva g de = 0, (2.8)
o

which has to hold for all test vector fields © and all test functions §. We do not introduce the
test spaces explicitly at this stage, since we are only interested in their correspondent on €2,
which are defined as follows.
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For all ¢ in [0, 7] we define

V() = {v L >R, w=90 A7, b e V() x H}(Q)},
Vio () = {v e V(Q), v=00n TP}, (2.9)
Q%) = {a: % =R a=do AT G I}O)],

while

V(Q) ={v:QxI—R* v € V() for ae. t},

Q) ={q:Qx T =R, g ecQ() for ae. t}. (2.10)

We recall that for an axisymmetric vector field on Q,, we have

1 1
divo = 0,v, + 0,v, + —v, and €() : €(V) = €(u) : €(v) + —uy vy,
r r

where we have set

(Vu + (Vu)T)
- .

From now on we use the abridged notation divw = 0,v, + 0,v,. Remark that div is not the
conjugate of V = (9,,0,)T in the weighted Sobolev spaces.

€(u) =

Finally we can write the conservative formulation of the axisymmetric three-dimensional
Navier—Stokes equations in moving domain as

P2.4 Find (u,p) in V(2) x Q(2), with w(0) = ug and w = ¢ on I' x I, such that for almost
every t in I and for all (v,q) in Vpp () x Q(Q)

(d
— u-vrd:c—l—/ [(u—w)-V]u'vrdic—l-/ div(u — w)u - vrde
dt Jq, Qs Qe
1
—I—/ (up —wp)u-vdr + 21// €(u) : €(v) rde + 21// UpUy —dex
Qt Qt Qt r

—/ divvprd:c—/ vppde = _f-'vrd:z:+/ o -vr(s)ds,
Q

Q N ry
—/ divuqrd:z:—/ urqdx = 0.
Qt Qt

Similar arguments may be applied to obtain a non-conservative formulation.

Energy inequality

Here we consider homogeneous Dirichlet boundary conditions and we recall that (see [Cia88]),
as a consequence of the Korn inequality, for a given domain €);, there is a constant s such
that for all ¢, and all & vanishing on a subset of I'’ with positive measure,

IV )
21//@ e(u):e(u)de > nHVuHLQ(Qt).
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We assume that this constant is independent of ¢. We also assume that the Poincaré and
trace inequality hold uniformly with respect to ¢, i.e.,

Hil‘HLQ(f)t) < CPHVﬁHLQ(Qty
HﬁHm(ng) < ’Y”ﬁ”Hl(Qt)'

Nobile in [Nob01, §3.2] shows that under these assumptions the solution of equations (2.7)
and (2.8) satisfies the following energy inequality,

v 2 2/ v o v B - 2 .
||wHL2(Qt)+/1/fN(T) |u|“(a — g) ndsdT+/<a/I||VuTHL2(QT)

2(1+ Cp?) .
o2 2 2= 12
<l g + 2 [ (1 Bresia + 2216w )
where g is a three-dimensional extension of the velocity on the boundary of Q;. On Q, the
above inequality yields

2 2 . 2

2(1+ Cp?)
2 2 2 2
<HUOHL%(Q)+T/I 1Fva@uyxmi @y T 7 oz | dm (2:11)

where || - H?Vf(ﬁt)lel(Qt))/ denotes the norm of the dual space of Vi}(;) x Hi(£).

If I'VN is empty, the previous inequality provides an a-priori estimate for the solution of the
axisymmetric Navier—Stokes equations. In this case the convective term fﬂt [u-V]u-urde
does not contribute to the energy inequality since

1 1 1
/[u~V]u~urd:{: = — | (@-V)u- -ude=— %V|ﬁ|2:——/diva|ﬁ|2
o 27 Jg, AT Jg AT Jg
1 1
= ——/ divu|u|2rd:c——/ u,|ul? de. (2.12)
2 Jo, 2 Jo,

The second equation of problem P2.4 implies that the last term is equal to zero. To apply
P2.4 we verify that |u;|? is in Q(€2;). Indeed, thanks to the Sobolev embedding in R,

I el = lael2a e = Iiela e < elliel s o = elleelFagay e -

On the contrary, if I'V is not empty, the term [, [rv ") |u|?(w — g) - ndsdr does not have
a definite sign and does not allow us to obtain the desired result. However, this is not due
to the axisymmetric formulation, since it occurs also in the non-axisymmetric case and on a
fixed domain. We remark that if (w —¢g)-n > 0 on I'}Y for all ¢, the boundary term is positive
and a global stability is thus recovered. This occurs when I'}V is an outflow section; indeed,
u — g represents the relative fluid velocity with respect to the moving boundary.

2.2.2 Construction of the ALE mapping

In the literature several techniques have been proposed (see for example [FLLI8] and [Nob01])
to construct an ALE mapping. The fundamental problem is
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P2.5 Given the evolution of the moving boundary
g: 00 x I — oy,
find an ALE mapping A, such that
Ay(@) = g(@,t) Vt € T, Vi € 9.
Nobile in [Nob01, §1.4] proposes to solve this problem by a harmonic extension, i.e.,

P2.6 For almost all t, find Ay : O — Qy, such that

This approach is feasible as long as we can guarantee the invertibility of the mapping. Another
possible choice is to solve problem P2.6 on Q. In fact, the formulations differ only in the kind
of integrals which are used: In the former, standard unweighted integrals are used, while the
latter uses weighted ones.

The weighted version can be useful when one would like each element in the triangulation
to always have nearly the same proportion of weighted measure, i.e., thr / fﬂtr = fTor / fﬂofr
for almost every t. The weak formulation of P2.6 with weighted integral is

P2.7 Find A: QOx1— Oy, such that for almost all t in I, Ay in VHQ) x HN(Q), A = g,
on Q) and for all y in VL (Q) x H{ (Q) with Ylog =0,

1
/ VA : Vyrde —I—/ Ap pyr —dx = 0.
Q Q T

Since in the discretization of the Navier—Stokes problem we will start with a uniformly
regular mesh, we will use the unweighted formulation to find the ALE mapping. The weak
formulation of P2.6 with unweighted integral is

P2.8 Find A : Q x I — Q, such that for almost all t in I, A; in HY(Q)?, A = g, on 9Q
and for all y in H'(Q)? with y|,¢ = 0,

/ VA;: Vydx = 0.
O

The weighted form would be with da replaced by rdx, an extra term xt,ryT%d:c and with test
vector fields in V5 (Q) x Hi,(Q).

2.2.3 Finite element discretization

A finite element approximation of problem P2.4 involves both Navier—-Stokes and ALE’s
discretization. For the Navier—Stokes problem, we choose, as in the first chapter, P1lisoP2/P1
elements for which we have proved the discrete inf-sup compatibility condition. In particular,
the finite element spaces depend on the discretization of the ALE mapping, which we choose
to discretize with linear finite elements:

V(@) = {yy € CUQR?) s ylr € A(T)VT € T},
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where {7}, is a regular family of triangulations of Q. For simplicity we suppose that the
initial domain € is polygonal and we note by g;, a projection of the boundary movement to
the traces of vector fields in Yh(Q). From now on, we abusively note by A; the discrete ALE
mapping and by €2; the computational domain at time ¢. Then for a fixed ¢ in I, the discrete

ALE mapping, is the solution of

P2.9 Find A; in Y3 (Q), with A(&) = g,(&,t) for all & in dQ and such that for all y,, in

A~

Y3(€2) with gy = 0,
/ VA : Vy,dx = 0.
Q

The finite element formulation of the Navier—Stokes equations depend on the two spaces

~

Vipa@ = {on: Q=R vy €CQ), v lg, =0, wilr € P(T)?, VT € Typo )
Qu() = {Qh Q= R, g, €C(Q), gnlr € PI(T), VT € Th} -
The finite element spaces on €); are defined as
Vijo(S4) = {'Uh Q- R: v, =0 A, b € Vh/z(Q)} :
Qn() = {Qh (U =R, gn=qno A7, G € Qh(Q)} -

Then Vo p,5(2), Vij2(2) and Qp($2) are defined in a similar way to the continuous case
in (2.9) and (2.10). Note that the choice of finite elements for the discretization of the ALE
mapping implies that vector fields in V}, /5(§%;) and functions in Q5 () are piecewise linear,
such that they in fact define PlisoP2/P1 finite elements spaces on ;.

Let ugp, and f), be projections on the space V},/5(€2) of the initial condition ug and the
internal forces f and ¢, that of the boundary condition on the trace of V},/5(€2). The semi-
discrete formulation of the axisymmetric Navier—Stokes equation reads

P2.10 Find (up,pp) in Vi o(2) X Qu(82), with up(0) = ugp and up, = ¢y, on I' x I, such
that for almost every t in I and for all (vp,qn) in Vi p/o(2:) X Qp(S)

(d
—/ uh-vhrda:+/ [(uh—'wh)~V]uh-vhrd:c+/
dt O O

1
div (—uh — 'wh> uy, - vy, rde
Q 2

1 1
—I—/ (—uhr — whr> uy, - vy, dx + 2V/ €(up) : €(vy) rde + 2V/ Upy Uy —deT
Q, \2 Q o T

—/ divvhphrdw—/ VprPh AT —/ fh-vhrdcc—l—/ o - vpr(s)ds,
o7 Q o N\

t
—/ div up, qp, rdx —/ Uprqp dx = 0,
Qt Qt

where we have added a consistent stabilizing term

1 1

——/ divuhuh-vhrdac——/ (upy) up, - vy de,
2 Ja, 2 Ja,

to recover the same energy inequality as in the differential case. In fact equality (2.12) is not
true in the discrete formulation, since |u|? may not belong to Qp,(£2;).
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2.2. THE UNSTEADY CASE OF A MOVING DOMAIN

2.2.4 Time discretization

Here we present an implicit Euler scheme applied to the conservative formulation given in
problem P2.10. Other possibilities are presented for the Cartesian case in [Nob01] (including
non-conservative formulation and second order scheme). We consider a scheme satisfying
the Geometric Conservation Laws (GCL) introduced by Farhat et al. in [FGG01, LF95] and
discussed in the case of Navier-Stokes equations in [NV99].

Geometric Conservation Laws have been originally investigated in the context of finite
difference and finite volume schemes for fluid dynamic problems. It stems from the basic
idea that the solution should be minimally affected by the domain movement law. Indeed, at
the continuous level, the ALE formulation is formally equivalent to the original problem; yet
this is not generally true when the fully discrete system is considered. It has been proposed
that some ’simple’ solution of the differential problem should be also solutions of the discrete
system. In particular, the attention has been concentrated on the capability of the discrete
system of representing a constant solution, which is clearly a solution of the differential
equation (in the absence of the source term and with the appropriate boundary and initial
conditions). Following this approach we can state that a numerical scheme satisfies the
Geometric Conservation Laws if it is able to reproduce a constant solution. It is therefore,
similar to the “patch test” often used by finite element practitioners. As we will see, the
GCL constraint involves only mesh geometrical quantities and the domain velocity field. The
significance of this condition is still not completely clear. Results are available for special type
of finite-volume schemes in [FGG01, LF95] where the GCL have been linked to convergence
properties of the proposed scheme.

Let At be the time step, let u% be equal to the projection of the initial condition on the
discrete velocities space and let uj be the approximation of the solution at time t" = nAt.
The implicit Euler scheme reads:

P2.11 For anyn =0, ..., % —1, find (u}f“,p”“) in Vi, ja X Qp such that uzﬂ = ¢y, onT'H
and for all (v, qn) in Vro 9 X Qn,

1 1
Az / uptt vy rdz — Az / uy - vy rde + / [(u;’; — wZ+1/2) : V] ul ™ vy rde
Q O 0

m+1 tnt1/2

1 1
—I—/ div (§u}§ - wz+1/2> up v, rdx + / (—u}kﬂ - whf+1/2) uptl vy, de
Q Qtn+ ;2

tn+1/2
1
+21// e(upth) : e(vp) rdz + 2V/ up o, ;d:z:
Q

m+1/2 Qtn-‘,—l/Q

—/Q div vy, pZH rdx — /Q vhrpzJrl dx

tn+1/2 tn+1/2

= / 1 -vprde + / o - vpr(s)ds,
Qint1/2 ry

tn+1/2
—/ divup" ™ g rda — / uhfﬂqh dx =0,
Q Q

tn+1/2 tn+1/2

\

(2.13)

where €,n+1/2 is the middle configuration between times ¢t" and t"*+1 and u; may be chosen

as uZ'H for a fully implicit scheme or as u} for an explicit linearization. The latter choice
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leads to a truncation error of the same order as the implicit Euler scheme, yet the former
would produce a non-linear system of equations. Both choices leads to the following stability
results. This is a direct consequence of the stability of the same scheme in the Cartesian
three-dimensional case (see [Nob01], lemma 3.5.1).

Lemma 2.2.1 Scheme (2.13) applied to a fully homogeneous Dirichlet problem is uncondi-
tionally stable and the discrete solution satisfies

n
2 2
H“ZH HL%(QWH) +AtR Zo |“Z+1 ‘Vll(Qth )X HE(Qyn41)
-

2 2(14 Cp?) & 2
bl + A S |
H hHL%(Qo) K ; h,tit+1/2 (Vll(ﬂt’“rl/Q)XHll(Qt“Fl/Q))/

2.3 Algebraic aspects

In this section we build the algebraic system associated to problem P2.11 and propose some
solution techniques based on suitable splitting methods.

2.3.1 Algebraic formulation

In the following, we will denote as N the generic dimension of a finite element space (in our
application, N will take the value of N4 when dealing with the ALE problem P2.8 and N,
and N, when dealing with the velocity and the pressure in problem P2.4). We order the finite
elements basis such that the last N are the functions relative to the Dirichlet nodes. Then
NFf = N — N® denotes the number of degrees of freedom. We will also split a vector or a
matrix into their blocks corresponding to nodes on a Dirichlet boundary (subscript d) or not
(subscript f). Hence for a matrix A and a vector & we may write

AT Afd T

ALE mapping

Let {c,bl}fi“‘} be the Lagrange basis associated to the space Y} () (two basis-vectors for each

node). To find the discrete ALE mapping which solves problem P2.9, we need to compute
once and for all a matrix K 4 with components

(KA)ij = /Q Ve, Vedr, 1<i,j<Na

Let g" be a vector in RN«%, such that

and " in RM4 such that
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Then the discrete ALE mapping at time t" is given by

Na
_ n
j=1

Note that this system can be split into two independent systems of the same size, each
expressing one component of the ALE mapping.

Navier—Stokes equations

Let {m}ﬁ\;pl be the Lagrange basis associated to the space Qp,(€;) and {¢,}*, the one associ-

ated to V}, /2(§), such that {cpl}f\;’{l is a basis of Vi p, /5(€2¢). Recall that the radial component
of any vector-field in V}, /5(€);) vanishes on the axis. For simplicity we omit the dependence
on t and we recall that, since we discretize the ALE mapping by piecewise affine vector-fields
with triangulation 7 on (), the elements of both basis are piecewise affine on Ai(7y) and
Ai(T},)2) respectively. In fact, if for example Y)Y is a basis element of Qh(Q), we could write
Y90 A1 instead of 1.

We introduce some matrices and vectors with components, for 1 <1i,j < Ny and 1 < £ <
Ny, (here uj is supposed to be known from previous iterations)

M;;(t) = /QSDZ“‘P]'TdiL',
t

Bij(t; wp,up) = /Q [(u), —wp) - V], - @, rdz
t

1 1
—I—/ div (—u;‘l — wh) PP rdx + / (—UZr — whr> Pi P dx,
o 2 Q, \2
1
Kot) = 20 [ elp)ielprdet 2 [ gupyde,
Qt Qt r
Dyi(t) = —/ div ¢ 9y rdw—/ ©jrthe de,
Qtn+1/2 Qtn+1/2

Fit) = fh“Pi"”diB‘f‘/ o p;r(s)ds,
Q ry

Let ¢" be a vector in RN , such that

v
_ § n
¢h,t" - ¢] 90]+N1{
J=1

ro,
Then problem P2.11 is equivalent to

P2.12 For anyn =0,..., 4 — 1, find (U™, P"™Y) in RNo x RN such that UG = ¢™
and
1 *
Kthf(zt”“)U;i“ + BIF (¢ it uh)U;i+1 + Kff(t”“)U’}“
+(Df(tn+1))T Pn+1 _ bl(tn+1),
DI (U = by (1),
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where by and by account for the volumic forces and the non-homogeneous Dirichlet boundary
condition:

1
bl(thrl) — EMff(tn) T}—I—F(thrl) At (Mfd(thrl)UnJrl Mfd(tn)Uz>
_de(thrl; ,wz—I—l; uZ)UTl o de(thrl)Uz-i-l’

b2(tn+1) _ —Dd(tn+1)UZ+1.

At each time step, the pressure and the velocity are given by
P
n+1 Z UnJrlQO] and pn+1 Z P?+1¢é'

2.3.2 Quadrature formula

When the weight in the integral is either 1 or r, the integrands are polynomials and the matrix
computation can be done with standard quadrature formulas of appropriate degree.

In contrast, the second integrand in K is a rational function and must be treated conve-
niently. First of all, since there are edges on the axis, the quadrature points must be internal,
otherwise the quadrature is not defined for triangles with a vertex or a side on the axis.

An exact formula may be found but it is not numerically stable: In fact one could check
that if, for example, T" is a triangle (and |T'| its area) with vertices’ radial coordinates r1, 79
and r3 all strictly positive, and A the barycentric coordinate of the first vertex, then

/)\21 ’T‘//lg (57“1-1-"7"”2 1—77—f>_1d"7d§-
T

If 1 # ro, then this integral can be evaluated analytically, giving

T (
67“3 (?”2 — 1) (7“1 — 7“2)3 (7“1 — 1)3

+ 6ln(r2)r§r% — 21n(7“2)7“§'r:13 61n(7“1)7“1'r2 — 61n(7“1)7“17“2 + 21n(’r1)'r:137“2 3r1 —2In(ry)r :13

— ri’ + 47“11 + Gln(rl)r%rg — Gln(rl)rlrg — Gln(rg)r%rl

+ 8721y — 5rirs 4 21In(ro)rs + 3r3rs 4 rire — 4rirs + 5rirs — 8rard 4 9rdrs — 9rord )
(2.14)

however if r{ = 79, then the integral turns out to be

T 972 — 273 — 1871 + 6 In(ry) + 11
18 (Tl—].)

(2.15)

In fact the expression (2.14) converges to (2.15) when ro — 71, but may lead to divergence in
floating point arithmetic, depending on the precision used in the computations (see figures 2.2
and 2.3). This means that if a triangle has an almost horizontal edge, formula (2.14) introduces
non-negligible error.

In fact we have tested this approach with a structured mesh. While moving the mesh, a
horizontal edge became not horizontal anymore because of rounding errors. Then the solution
blows up just on the two nodes on that edge.
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-10 — 1 - - - T T T r r 1 T T T T T
045 0.46 D47 2 0.4a 0.449

Figure 2.2: Function (2.14) evaluated with 10 precision’s digits and with r; = 0.5, r3 = 0.55
and 79 € [0.45,0.495]. The function should converge to approximately 0.1633.
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0.147
0.137
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0.45 0.46 047 r_2 0.45 0.449

Figure 2.3: Function (2.14) evaluated with 15 precision’s digits and with r; = 0.5, r3 = 0.55
and 79 € [0.45,0.4995]. The function should converge to approximately 0.1633.

Hence it is preferable to use a quadrature formula with internal nodes. For example one
can use for all the integrals a direct Hammer quadrature formula of order three (cf. [ZT89]),
which on a reference triangle {(£,7),0 < £ <1,0<n < 1— ¢} reads

1 pl—¢ 4
/O /O f(s,n)dndw;wif(si,m,

where the weights are w; = —27/96 and w; = 25/96 for ¢ = 2, 3,4 and the quadrature points
are respectively (1/3,1/3), (1/5,1/5), (3/5,1/5), (1/5,3/5). Then the integral with weight 1
of the product of two affine functions, is approximated by

2|T‘ faga 2f]+fa 29] +ga)
/fg dz 52 2h; + hy ’

where f;, j = 1,2, 3 is the value of the affine function f on the vertices of T" and f, = Z?:l fi
(and similarly for g and ).

2.3.3 Computational aspects

Residual’s norms

From classic a posteriori error estimates (see [ALT99] or [ALTO01]), we expect that the L?-
norm of the residual of the Stokes equations in the case of PlisoP2/P1 finite elements should
have order h. Work in this direction in the axisymmetric case is under consideration.
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A posteriori error estimates motivate a precision of the order h in the resolution of the
linear system in P2.12. If this is carried out with an iterative method, then we have to choose
a norm and a tolerance to decide when to stop the iterations.

The choice of the norm (as the L?>-norm or L?) is imposed by the a-posteriori analysis.
However, for computational reasons, it is sometimes necessary to use discrete norms, such as
the maximum norm or the vector-Euclidean norm ||U||s = VUTU. This last choice is useful
in the Cartesian case of uniformly regular family of triangulations, since in that case we have

the uniform equivalence
Ny

RU 2 ~ 1Y Ujejllrze)- (2.16)
j=1
In this case, the tolerance to choose in the iterative method is independent from h. Note
that in the case of a left preconditioned BiCGStab, the norm is implicitly changed and the
tolerance must be adapted to the dependence on h of the norm (see[VAVO03, §13.1]).
Another possibility in the Cartesian case is to use the unweighted mass matrix, such that
the equivalence in (2.16) is dependent neither on h nor on the uniformity of the triangulation.
In fact, if |U||yy = VUT MU, then

NUlar ~ || Z Uj‘Pj”LQ(Q)

and in this case to recover the convergence rate with respect to h, the tolerance in the iterative
method must be proportional to h.

Sometimes, for programming purpose, it is preferable to use the maximum discrete norm
| loo- Then for all U in RNv,

1
IUllz < e U]l and [[U][ar < €l|U o0,
where ¢ is constant independent of A and At, and in particular

| Z Uj‘Pj”LQ(Q) < |U]|oo-

Again, the tolerance must be proportional to h.

In the axisymmetric case the equivalence constants of the discrete Euclidean and the L?
norms depends also on the radial coordinates, it is therefore inappropriate to use the former
in the iterative method. In contrast the norm || - ||, with M the weighted mass matrix, is
uniformly equivalent to the L? norm,

[U|[ar ~ | Z Uj@jHL%(Q),
which implies that the tolerance must be proportional to h to be consistent with the conver-
gence rate.
Similarly to the Cartesian case, it is possible to use the maximum norm with the remark
that also in the axisymmetric case

1> Uiz < elUllso

and again we choose the tolerance proportionally to h.

In conclusion, it is in general convenient to use one of these two norms to evaluate the
residual. An exception is when the mass matrix is used as left preconditioner of an iterative
method such as the conjugate gradient. In this case we suggest to use the Euclidean norm and
a tolerance proportional to h, since the Euclidean norm || - |2 of the preconditioned problem
is equal to M-norm of the actual residual.

48



2.3. ALGEBRAIC ASPECTS

Condition of matrix K

16°F ‘ : ,
(@S
~e_
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8 —#— cond(M™'K) (AXI)

10°t cond(K) (2D) |

-0~ cond(M~'K)(2D)
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h

Figure 2.4: Condition number of the stiffness matrix in the case of a lem square. Cartesian
and axisymmetric formulations compared with the preconditioned cases.

Mass lumping

The lumping of the mass, i.e., the reduction of the mass matrix to a diagonal matrix, is par-
ticularly interesting in the computation of the residuals M-norm and in the two factorization
schemes of the following section.

The lumping can be performed by summing up each line and replacing the diagonal
element by this sum. In the Cartesian case with PlisoP2/P1 elements, this is equivalent
to computing the mass matrix with a trapezoidal quadrature formula (see [QV94, §11.4]
and [Han94]). In the axisymmetric case this equivalence is no longer true. In fact the trape-
zoidal quadrature formula would lead to a singular mass matrix. Anyway, in the literature
the sum of the lines is proposed as an effective choice (see [Zie67, §11]).

Spectral properties of the stiffness matrix

Here we would like to present a numerical approximation of the condition number of the
stiffness matrix and to see the effect of the lumped mass as preconditioner.

In figure 2.4 we report an example of the condition number of K in a square in the
Cartesian and in the axisymmetric case and also when the respective lumped mass matrices
are used as preconditioners. The condition number is roughly equivalent in the four cases.

2.3.4 Inexact factorization schemes

Here we consider two factorization schemes for the solution of problem P2.12 which are widely
used in the solution of the incompressible Navier—Stokes equations (see for example [Qua93],
[Ven98], [QSV00] and [QSV99)).

Let U* and P* be extrapolations of the velocity and pressure vectors at time ¢"*!. For
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example they can be taken equal to U™ and P" or else to 2U™ —U" ! and 2P" — P"!. In
this section we neglect the appendices ¥ and ff and the time dependence for sake of simplicity.
For a vector v = Vjp;, we write B(V) instead of B(w 1t v). Let

A——M B K,
At +B(U) +

A:—M B(U") + K.
M +BU)+

Finally, let H be an approximation of the inverse of A*, for example equal to AtM 1.

Incremental Yosida

This scheme was firstly presented in [QSV99] and its incremental variant is

1) A*U = b, — DT P*,

2) DHDT6P = by + DU,
3) P"tl = P* 4 6P,
)

4 A*Un-i-l _ bl DTPn+1,

In general, steps 1, 2 and 4 are solved by iterative methods, which are stopped whenever
the residuals are smaller than given tolerances. Let €; be the residual vector obtained at
convergence for the step i, i = 1,2,4 and let ¢; = [|€]||, where now the norm is ||U|| =
122U @ill 2 0)-

The following remarks hold also for the Cartesian case.

The residual of problem P2.12 associated to the Yosida scheme can be computed as follows.
The first equation has residual

Ry = AU + DTP" — b, = (B(U"™) — B{U")U"™ + ¢,

then the residual’s norm depends on the tolerance used to solve step 4 and on the linearization
of the problem.

For a given V, the mapping U — B(U)V is continuous and linear, hence ||(B(U™!) —
B(U*))V || is smaller than 3| U™ —U*|| for a finite positive 3; dependent on the geometry,
on the velocity of the mesh and of the fluid, and possibly on the discretization parameter h.
However, we suppose that (1 is uniformly bounded independently from w, 2, h and n and
we replace (1 by its bound. In practice, 5y is typically small in comparison with the norm of
AU. To summarize, setting 6U = U™! — U*, the residual’s norm of the first equation is

[R:1 [l < Bi[l6U || + s (2.17)

The second equation of problem P2.12 has residual

Ry =DU""' —by = —by+ D [A*'(by — D" P*)] - DA*'D"6P + DA* 'e4
= —by+ DU — DA* 'DT6P + DA [e) + €4
=e+D[H - A" DT6P + DA ' [e; + es]. (2.18)
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This depends on the tolerance used in solving each step, but above all on the norm of A*~!,
on the accurate approximation of A*~! and on the extrapolation of the pressure P*. We
denote by 2 the matrix norm of D[H — A~']DT and by 3 the one of DA~!. Then

[ Ra|l < €2+ B2 [|0P]| 4 B3 (€1 + €4) - (2.19)

In order to save iterations in the solution of steps 1, 2 and 4, it is possible to use expres-
sion (2.18) to optimize the tolerances to be used. The following strategy may be adopted.

(i) Extrapolate the magnitude of ||§P]| such that
msp < 6P| (2.20)

and stop the iterative method which solves the first Yosida’s step as soon as

1
< —Zmsp;
108 0P

(ii) Stop the iterative method which solves the second Yosida’s step as soon as
1

LR

€ = Hb2 _ DHDTSP + DfJH <

(iii) Define P"™! = P* + §P;

(iv) Stop the iterative method which solves the forth Yosida’s step as soon as
1
es = by — AU — DTP™| < mind 25|, Lg, U - U
B3 10

As a consequence of estimates (2.17) and (2.19) and under the assumption that inequal-
ity (2.20) holds,

R <118 |6U],
[1R:| < 1.352[[0P].

If D[H — A=Y DT is invertible, let 3, be the norm of its inverse. Then
1
P

Hence, even if the linear problems in steps 1, 2 and 4 are solved with a very small tolerance, the
residual of the Yosida scheme is dominated by the error in the extrapolation of the pressure.

Indeed the same remark holds for the extrapolation of the velocity. As a result, the
extrapolation of the physical unknowns affects not only the convergence on At, but also the
one on h. This means that in some situations, even if using a first order scheme for the time
discretization, it may be necessary to do a higher order extrapolation. Another choice can be
to bound the time and the space discretization parameters.

For example, with a first order extrapolation of the physical unknowns (U* = U™ and
P* = P™), At must be smaller than ch. Then tolerances in the steps 1, 2 and 4 have to be
proportional to At. The resulting scheme is of order At in time and A in space.

[Ral = — 0P| — €2 — B3 (€1 + €4). (2.21)
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In contrast, with a second order extrapolation (U* = 2U"—~U""! and P* = 2P"— P" 1),
At must be smaller than ¢v/h and the tolerances in the Yosida scheme proportional to At2.
Still, the resulting scheme is only of order At in time and h in space, since a (semi-)implicit
Euler scheme is of order At. Hence this choice leads to a more accurate resolution and is
useful to relax the dependence between h and AT

In the case of a second order time scheme such as Crank-Nicolson it is necessary to use
a second order extrapolation, since the Yosida scheme with a first order extrapolation would
downgrade the accuracy of the scheme.

Incremental Chorin-Temam

The Yosida scheme allows to solve the momentum equation more accurately. Here we present
a scheme which instead solves the continuity equation more accurately.

1 U = b, — DTP*,

) A
2) DHDTSP = b, + DU,
3) Pl = P* 4 6P,

)

4) U =U - HDTs5P.

As for the Yosida scheme we analyze the residual vectors ¢;, i = 1,2 related with this scheme.
The second equation of problem P2.12 has residual

DU —by = DU — DHD"6P = e, (2.22)

i.e., the residual has the same order as the tolerance used to solve step 2. The first equation
has residual

AU 4+ DTP" — b = AU — AHDT6P + DT P — b,
— (A= AU + €, — D" P* + DTP"' — DT6P + (Id — AH)D" 6P
= (BU™) — B(U")) U + € + (Id — AH)DT6P (2.23)

and its norm is

AU + DT P — by || < 81 6U|| + €1 + B4]|0 P,

where (3, is the matrix norm of (Id — AH)DT. Again, this depends on the tolerance used in
solving each step, but above all on the accurate approximation of A~! and on the extrapolation
of the velocity and of the pressure. This means that when using the Chorin-Temam scheme,
it is reasonable to choose a tolerance for steps 1 such that €; is smaller than an extrapolation
of B1l3U | + B4 |5P].

2.4 Defective boundary conditions

In this section we present a technlque to impose a mean flux on several disjoint sections
So, Sl, . S n, N = 1 of the domain Qt, derived from its Cartesian counterpart presented
in [FGNQOO] and [NobOl, §5.2]. In axisymmetric blood flow simulations we are in general
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interested in one inflow or one outflow section. We neglect all the dependency on time to
simplify the notations.

We formalize the problem of fluid equations with defective boundary conditions in the
following way: We are interested in solving the axisymmetric Navier—Stokes equations (2.5)
in the axisymmetric domain Q) whose boundary may be rigid or deformable. As usual we
suppose zero angular component of the data.

The boundary of the half-section € is decomposed into I'? and I'V = | J S;. The Navier—
Stokes equations are supplemented by Dirichlet boundary conditions

u=¢onlP

and prescribed mean flux conditions on sections S;, i = 0,...,n,

=0, (2.24)

/ u-nr(s)ds=0Q;, i1=1,...,n, and (pn—ya—u>
S; 8n So

where the @;’s are assigned functions of time and r(s) is the value of the radial coordinate at
the point with tangential coordinate s.

We could also have imposed the flux on every section S;, 2 = 0,...,n. In this case, due
to the incompressibility of the fluid, a compatibility relation must exist among the fluxes @Q;

/ ¢ -nr(s)ds+» Qi =0.
re =0

and the pressure is defined up to a constant. Note that imposed three-dimensional mean flows
are equal to 27Q;, 1 =1, ..., n.

The fulfillment of the flux conditions can be obtained through the use of Lagrange multi-
pliers.

P2.13 Find (u,p) in V(Q) x Q(), with w(0) =ug andu=¢ onT' X I, and A1, ..., A\, 1 t —
R™, such that for almost every t in I and for all (v,q) in Vo () x Q(),

(d

— u-vrd:c—i—/ [(u—w)'V]u-vrdic—l-/ div(u — w)u - vrde
dt " Q Q

+/m (ty — ) w - v dat + 2V/Qte(u):e('v)rd:c

1
+21// urvr—d:c—/ divvprd:c—/ v,pdx
Qt r Qt Qt

+30 [ onr@ds = [ foordes [ o ors
=1 VS ry

Q
—/ divuqrd:c—/ urqdx =0,
Qt Qt

u-nr(s)ds = Q.
S;

(2.25)

Formaggia et al. show in [FGNQOO] that any smooth solution of problem P2.13 satisfies
the additional boundary conditions

<p—V%> < =);, and 881: < =0, i=1,---n, (2.26)
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where v, = u -n and u, = u — u,n. In particular, this yields that both %’j{ and p — V%L;
are indeed constant over S; for ¢ = 1,--- ,n. Moreover, the Lagrange multipliers represent

the normal component of the normal stress on each section S; and have then the dimension
of a pressure.

In the cited paper, it is shown that, for a stationary Stokes problem, problem P2.13) is well
posed. Moreover different strategies are proposed to efficiently solve problem (2.25) discretized
with finite elements. Here we recall the ones based on the Yosida algebraic factorization
scheme with P1lisoP2/P1 finite elements.

At a given time step, we note by A the set of the Lagrange multipliers (A1 s, ..., An.s)?, by
® the n x N, matrix with coefficients

D, ; :/ p;-nr(s)ds
S

7

and by Q = (Q1, ..., Q,)" the vector of imposed fluxes.
The discrete problem to solve at each time step is

A DT &1 [U b,
D 0 0] |P|=|b
d 0 0 A Q

We can rewrite the block matrices as

o3 o[t o -l

Then the system of equations can be written in a similar form as in problem P2.12,

A DT [U]  [b

b ][] )
and the Yosida or Chorin-Temam schemes applies in the same way as already described. The
algorithm can be easily implemented starting from an existing Navier-Stokes solver which
uses factorization methods. Indeed, it suffices to add to the matrix D the few lines of matrix
@, and apply the chosen factorization method.

On the contrary, the constraints on the fluxes are not satisfied exactly. In fact the error

|®U* — Q*| behaves as O(At?). This result has been confirmed numerically in the cited
paper.

2.5 Some numerical results

We have tested the axisymmetric formulation of the Navier—Stokes equations in a moving
domain with a Womersley flow (for Womersley flow see for example [Ven98]). The flow is
defined on a cylinder of radius 1.2cm and we impose a Womersley number equal to 15. The
fluid characteristics are p = 0.035poise, p = 1g/cm3. The pressure at the inlet is given by

2
P,=150-L- —t,
€os <0.85 >

where L = 1 is equal to the length of the tube, and we impose the pressure equal to zero at
the outlet.
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Figure 2.5: Convergence rate w.r.t. h in L2((0,T), L?(£2))-norm for the velocity and pressure
for a moving domain immersed in a Womersley flow.

The computational domain is a cylinder which radius is a prescribed function of time:

.2t
r(t) =1+ O.lem(m)
and the time horizon 7' is equal to 1.2s.

Indeed, we do not impose the pressure but the on. For a time step equal to 10~*s we have
the convergence rate w.r.t. h shown in figure 2.5 and w.r.t. At for a fixed h = 0.01 in figure 2.6.
Note that for simplicity reasons we computed the velocity error in the L2-norm instead of the
Hi-norm. This explains the super-convergence shown in figure 2.5 of the velocity field. The
super-convergence of the pressure is due to the fact that the exact pressure is linear and it
belongs to the finite element space.

We also tested Dirichlet boundary conditions on the inlet, imposed mean fluxes on the
inlet as well as on both the inlet and outlet with the same results on the convergence rate. In
last test, we have rescaled the pressure at each time step by the mean value of the pressure
at the outlet.
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Error on velocity, Womersley (ALE)
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Figure 2.6: Convergence rate w.r.t. At in L?((0,T), L3(£2)) norm for the velocity and pressure
for a moving domain immersed in Womerlsey flow.
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Part 11

Fluid-Structure Interaction






Chapter 3

A fluid-structure interaction
problem

Introduction

Large displacement low speed problems (in which a flexible elastic structure interacts with the
flow of an external or internal fluid) occur in many engineering fields, from civil engineering
(aeroelasticity) to bio-mechanics (biomedical flows). One challenge arising in the numerical
approximation of these fluid-structure problems is the definition of fast and accurate coupling
algorithms that allow to predict the long-term time evolution maintaining the stability of the
overall system. This issue is particularly difficult to face when the fluid and the solid densities
are of the same order, for example in haemodynamics, since only implicit schemes can ensure
stability of the resulting method (see [LMO01, Nob01, GV03]). Thus, at each time step, the
rule is to solve a highly coupled non-linear system (the fluid domain depends on the structural
motion) using efficient methods that preserve, inside inner loops, the fluid-structure subsystem
splitting. Standard strategies to solve this non-linear system are fixed-point based methods
as Block-Jacobi or Block-Gauss-Seidel (BGS) iterations, see [CC96, LM01, Nob01, MWRO1].
More recent approaches make use of Block Newton methods [MS00, FM03, FM04, GV03,
Hei03] on the non-linear coupled problem.

In this chapter we introduce a fluid-structure interaction problem in its coupled form
and we set the basis for the development of algorithms to accelerate the convergence of
BGS or Newton algorithms. The solution algorithms presented here and in the following
chapters do not depend on the dimension of the original problem. In fact, they can be
applied arbitrarily to two-dimensional, three-dimensional or three-dimensional axisymmetric
Navier—Stokes equations for the fluid and to shell or string models for the structure. For the
sake of clarity, we will introduce the problem in a general framework, so that the reader can
easily adapt the methods to specific situations.

3.1 Formulation of the fluid-structure problem

3.1.1 The governing continuum equation

In order to address each problem in its natural setting, we choose to consider the fluid in
an ALE formulation, already presented in the previous chapter, and the structure in a pure
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Figure 3.1: ALE mapping between the initial configuration and the configuration at time t¢.

Lagrangian framework.

The system under study occupies a moving domain €); in its actual configuration. It is
made of a deformable structure €2} (vessel wall, pipe-line, ...) surrounding a fluid under
motion (blood, oil, ...) in the complement Qf of O in Q; (see figure 3.1). The problem
consists in finding the time evolution of the configuration Qf, as well as the velocity and
Cauchy stress tensor for both the fluid and the structure.

We assume the fluid to be Newtonian, viscous, homogeneous and incompressible. Its
behavior is described by its velocity and pressure. The elastic solid under large displacements
is described by its velocity and its stress tensor. The classical conservation laws of the
continuum mechanics drive the evolution of these unknowns.

We denote by T'® and I'¢" the inflow and outflow sections of the fluid domain, by n
the fluid domain’s outward normal and by ng the one of the structure. In particular on the
fluid-structure interface Y, n = —ng. The boundary conditions to impose on the fluid inlet
and outlet can be of Dirichlet type, Neumann or defective as described in section 2.4, while
on the interface we impose that the fluid and structure velocities match as well as normal
stresses. For simplicity, we assume zero body forces on both the structure and the fluid and
that the conditions on the remaining structure boundary are homogeneous of Dirichlet or of
Neumann type.

We denote by u and p the velocity and pressure of the fluid and by d the displacement of
the structure and define a mapping

Viel, Ar:Q — Q,

such that its restriction to the fluid reference domain is the ALE mapping defined in chapter 2
and its restriction to the structure reference domain is the Lagrangian mapping related to the
structure displacement. Indeed, we will only need the restriction to the closure of the fluid

reference domain and we will denote it also by A;.
We recall that & denotes the coordinates on the reference configuration Q) and w = %

dat
the domain velocity.

For example, if at the inlet and outlet we impose the stress tensor, the fluid problem reads
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3.1. FORMULATION OF THE FLUID-STRUCTURE PROBLEM

P3.1 (Fluid problem)

0
Pf (8—? + (u — w)Vu) = div(2ue(u)) — Vp on O,
z
divu =0 on Qf,
od ,
u(x,t) = e (A (), 1) on 3,
or-n=g on Tiny rout,
T
where pr is the fluid density, u its viscosity, €(u) = w is the strain rate tensor and
o¢ = —pld + 2ue(u) the Cauchy stress tensor.
The equation of the structure can be written as
P3.2 (Structure Problem)
d . 2 .
?SW = diV(Ta)A o on ¥,
T-fbszdet At O'f'—At'fLS on f],
R ox ox
d=0orT fg=0 on 9% \ 3,

where T is the first Piola-Kirchoff stress tensor. It is possible to choose appropriate models
for the structure depending on the simulation. The reader may refer to [LT94, QTV00, LL75,
LMP91, CB03, ALDRO03, Ani02, AL99] for other models.

A generalized string model

When we are dealing with an axisymmetric model for the fluid, we often use a generalized
string model presented in [QTV00], which is a simplified wall model. This model is very simple
and is based on the hypotheses, among others, of relative small displacements, which is not
the case in haemodynamics. Even then, we will use it in testing the interaction algorithms,
since it is easily implemented and provides the relevant properties in the mechanical coupling.
It should be clear to the reader that, for a satisfactory blood-flow simulation, one have to
employ more sophisticated structure models.

The generalized string model derives from a membrane model, which is in general appli-
cable for the arterial wall when bending is of minor importance. Starting from the general
equations for large deformations of a cylindrical nonlinear membranes (see, e.g., [MLL92]),
the following assumptions have been introduced:

e We allow only axisymmetric radial displacement of the wall;
e The radial deformation of the wall is small (|d,/R,| << 1);

e The long wave assumption holds (|0d, /0z| << 1);

No-preloading is applied prior to the small deformations.

The equation of the generalized string model on d,. are
0%d, Eh d,. 03d

Ody Ll ER & O
o2 022 " 1-2RZ o200

psh
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CHAPTER 3. A FLUID-STRUCTURE INTERACTION PROBLEM

where h is the wall thickness, k is the so-called Timoschenko shear correction factor, G the
shear modulus, E the Young modulus, v the Poisson ratio, ps the wall density and ~ a
viscoelastic parameter. Ry is a reference radius independent from the axial coordinate z and
oy is the radial component of the stress vector of the fluid acting on the structure. The term

kGh %id{ accounts for the shear deformation but can also be considered as an axial preloading.

The term ’y% introduces a viscoelastic behavior and its presence is motivated largely by
numerical convergence issues.

The small deformation assumption enters the formula in two ways. One is in the lineariza-
tion of the governing equations for the radial displacement of the membrane, independent of
the particular constitutive equation used. The second is the use of a linear elastic model for the
wall material. Once the small deformation approximation is used for the radial deformation,
it is consistent to use the linearized elasticity approximation for the wall behavior.

We allow only axisymmetric radial displacement such that the assumption of axisymmetric
domain for the fluid is not broken. Note that without the long wave assumption, the wall
curvature would enter the equations in the form of /1 + (9d,/0z)?.

A discussion on the energy balance of this model coupled with a three-dimensional fluid
may be found in [Nob01, §4] and the results therein are applicable to the axisymmetric case.

3.1.2 Weak formulation

A global weak formulation of the coupled problem has been proposed by Le Tallec and Mouro
in [LMO1]. As far as we know only a few partial results on the existence and uniqueness of
a solution are available. In [Nob01] or [Gra98] a sub-problem decomposition is presented. In
the latter reference, existence and uniqueness of weak solutions are proved for the stationary
problem consisting of the coupling between Stokes equations and a fourth order structural
equation under the hypothesis of small data. Other available results concern the motion
in a fluid of rigid bodies or deformable ones, whose deformations are described by a linear
combination of a finite number of elastic eigenmodes. Existence of weak solutions has been
proved in [DE99], [DE00] and [DEGLO01] for all 7" > 0 provided there isn’t any collision
between the bodies.

A proof on the existence of a strong solution of the coupling of a two-dimensional Navier—
Stokes model for the flud and a string model for structure with periodic boundary condition
is given in [BAV04]. Existence of strong solutions of the motion of a rigid body in a viscous
incompressible fluid, at least for a short time interval, has instead been proved in [GMOO]
under the hypothesis that the mass and the inertia of the body are sufficiently large.

See also [GMO1] for a review of results concerning fluid-structure interaction problems or
[LMO1], [GV03] or [GVF03] for a more comprehensive presentation.

Since our aim in the following chapters is not to further analyze the coupled problem,
but to improve algorithmic aspects, we only present the sub-problem decomposition. The
fluid test function spaces are presented in chapter 2 for the axisymmetric case. In a general
framework, in the case of natural inflow and outflow condition, the fluid function spaces are

62



3.1. FORMULATION OF THE FLUID-STRUCTURE PROBLEM

defined through the ALE mapping as

V) = {v:Q£—>R3,v:@oA;1,@eHl(Qf)S}, (3.1)
V() = {veV(Qg),voAt:mn zt}, (3.2)
Q) = {a: 0 >R g=goA" e IO}, (3.3)
V) = {v:QfoHR?’,vtEV(Qt)},
Q) = {a: 9" x IR ¢ @)}

We introduce the structure function space as

X(@) = {d e H'(@),d| 5 =0}
with the obvious modifications in case of Dirichlet inlet or outlet conditions for the fluid
or Neumann boundary conditions for the structure. Under the assumptions described in

section 2.2.2 on the ALE mapping, the fluid-structure interaction problem in weak form is
the coupling of the following three problems,

P3.3 (ALE mappir}g) For almost every t in I, find Ay : QF — QF such that Ay in Hl(Qf)3
and for all y in H'(QF)3 with y| 6 =0,

VA : Vydx =0,
Of

Ay =d; on 3, (3.4)
A =0 on Qf \ 3.

Define w; = dd—“‘f on QOf and Qf = A,(OF).

P3.4 (Fluid) Find (u,p) in V(Q) x Q(QF) such that for almost every t in I and for all
(v.q) in Vs () x Q).

(d
pfut-'v+/ pf(ut—w)-Vut~v—/ pruy - v divaw
f Qf f
t

dt Q i Qt
—/ prdivo +/ 2pe(uy) - €(v) :/ g, - vds,
of of rinyrgut (3.5)
/ qdivu; =0,
\JOf
ut:wtoA;l on Xi.

P3.5 (Structure) For almost every t in I find d(-,t) in X(Q°) such that for all $ in X (OF),

o?d . . . . _
/‘psw-god:c—kas (d,cp):/ (pn — 2ue(u) -n) - @ o A ds. (3.6)
Qs A

63



CHAPTER 3. A FLUID-STRUCTURE INTERACTION PROBLEM

The right hand side of (3.6) imposes the equality in fluid and structure normal stresses and
can be computed as the residual of the first equation in (3.5) with test functions v equal to
the lifts of ¢ o A" s.. This can be easily verified by integrating by parts (3.5).

The operator ag is in general non-linear and can be written for example in terms of the free
energy function (see for example [LT94]). In case of a generalized string model, the operator
as is linear and as described in [Nob01, §4], Q° reduces to ; x [0, h] and

o Eh N 8dr ’)/62dr a@
as(dm@) - 1— 12 /Et dTSOdZ—i_ h/Zt (kG 0z T E@z@t) 0z dz

Here the pressure is scaled with respect to the external pressure, i.e., to the real pressure we
subtract the external pressure.

The system arising from P3.3-P3.4-P3.5 is coupled and non-linear. Concerning its time
discretization several schemes can be considered. A first strategy leads to a loosely coupled
algorithm [FLOO, PFL95], which consists in using an explicit scheme for the fluid (respectively
for the structure) and an implicit scheme for the structure (respectively for the fluid). Thus,
at each time step, the fluid solution is completely determined starting from the solution of the
previous time step and, once the fluid load at the interface has been computed, the structure
can be advanced on time updating the position of the interface. In short, the geometry
and the interface coupling are treated explicitly. This strategy is computationally cheap and
performs well in many practical situations, for example, in aeroelasticity applications [FL0O0,
PFL95]. However, numerical experiments and analysis on simplified models (see [LMO1,
Nob01, GVO03]) indicate that these staggered algorithms are unstable when the structure is
light, more precisely when the fluid and structure densities are comparable, as it happens in
haemodynamics applications. In these situations, fluid-structure equilibrium must be ensured
accurately at each time step. In other words, the geometry and the interface coupling have
to be treated implicitly, and then implicit coupling schemes must be considered. For these
reasons we will focus on fully coupled implicit schemes.

3.2 Time discretization

In the sequel, we consider a time discretization of the coupled system based on the implicit
Euler method for the fluid equations and a mid-point rule for the structure. For simplicity we
write a scheme for the fluid equation which dos not satisfy the GCL condition. The resulting

time discretized problem reads: For n =0,1,..., Alt -1,

P3.6 (Discrete ALE mapping) Find A1 in HY(QF)? such that for all y in H(QF)?

VAtn+1 . Vydl' = O,
Of

Atn+1 = dn+1 on ZA], (37)
Athrl = 0 on 8Qf \ 2

-Atn-‘rl _-At"

Define w™t! = ~ and QF = A,(QF).
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3.2. TIME DISCRETIZATION

P3.7 (Semi-discretizaion of the fluid equations) Set Qf ., = A (QF). Find
(™, p" ) in V(QE, 1) x Q1) such that for all (v,q) in Vs (Q,,1) x Q(Q,.,) and
for u* = unt1,

(1
Kt /f pf,un-i-l v+ /lc pf(u* - ,wn-i-l) . V,un-i-l o — /lc pfun-i-l . vdivw”+1
Q +1 Qtn+1 Qtn+1
o n+1d' + 2 (n-i—l).()_i "y cvd
) P v v ) ne(u e'v—At fpfu v N . g - vds,
Qtn+1 Qtn+1 Qt" Ftn+1 Urtn+1
gdivu™ =0,
f
\ Qtn+1
(3.8)
un+1 = wTL+1 o At_na-l on Ethrl.

P3.8 (Semi-discretization of the structure equation) Find (d™,d" ) in X(Q°) x
L2(2%) such that for all @ in X(Q°),

S i) i e 0) .9)

= /Z (p""'n — 2pue(u"tt) - n) - @o At ds, (3.9)
t
drtl — dr dn—i—l + dn
At 2

We consider sub-problem P3.7 solved when u* = w" !, but often an extrapolation of the
velocity is used to linearize the problem. In sub-problem P3.8, d is an approximation of the
structure velocity. When using conforming finite elements, the forcing term on the right hand
side of (3.9) can be computed as the residual of the fluid equations.

We assume that each problem has been appropriately discretized in space, for instance by
a finite element formulation. We formally write the operators associated to each subproblem
as follows:

1. For a given displacement of the structure at the interface dy, = d|x;, the ALE map and its
velocity are computed on the whole fluid domain:

(Apsr,w™™) =D (dg™); (P3.6)

2. The Navier—Stokes equations in ALE formulation are solved on the new domain to obtain
the velocity and the pressure of the fluid:

("t ") = F (A, w1 (P3.7)

3. The structure equations are solved to obtain the wall displacement and its velocity cor-
responding to the force that the fluid exerts on the structure, thus in particular the dis-
placement of the fluid-structure interface:

g = Sl (unJrl’anrl) )

(dTH—l’dn-i-l) — Sy(0). (P3.8)

8282081:{
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CHAPTER 3. A FLUID-STRUCTURE INTERACTION PROBLEM

In (P3.7), F is the Navier-Stokes solution operator. In some circumstances, we might be
interested to solve a linear flow problem in which the convective field u"*! is replaced by a
suitable (given) approximation, say «*. In that case the corresponding solution operator will
be noted by Fy+. Note that F = Fyn+1.

In (P3.8) we have split the computation of S into the computation of the forcing terms
excerted by the fluid on the structure and the resolution of the structure problem. If the
equation for the structure is non-linear, we use for example a Newton—Raphson method to
solve P3.8. It is also possible to linearize the structure equation with an extrapolation, in
which case some light modifications apply.

For the applications to blood flow simulations we are interested in strongly coupled algo-
rithms. More precisely we look for a fixed-point on the interface displacement of the mapping
T = 45 0S o F oD (where 7y, is the restriction operator that maps (d,d) to dsx) at every
time step, i.e.,

7 (dy) = ds. (3.10)

Note that 7 is a nonlinear operator acting on the structure displacement at the fluid-structure
interface. The nonlinearities come from: The inertial term in the Navier—Stokes equations,
the displacements of the fluid domain and the (large) displacements in the structure.

In the sequel, we will look for strategies to solve efficiently the coupled problem and we
will refer to the operators 7, S, F and D defined here.

3.3 An abstract formulation

In this and the following sections we provide a general framework for a class of iterative
methods which are widely used for the solution of the non-linear coupled problem P3.6-
P3.7-P3.8. In this section we describe Newton based methods to solve the fluid-structure
problem (3.10) and we consider how to compute the Jacobian of the fixed point problem and
possible approximations leading to different algorithms.

In order to solve the fluid-structure interaction problem (3.10) by a Newton method, we
make use of the formalism introduced in [FM04]. We denote by v = (u,p) the fluid state
variables and d = (d, d) the solid ones. Let U' x U® be the space of fluid and solid states
and VT and V*® the space of the fluid and solid test functions. Let F be the fluid operator
associated to the fluid variational formulation (3.7)-(3.8):

F:-U'xUs — (VY
(u,d) +— TF(u,d),

Then, since F and D are the solvers associated to (3.7) and (3.8), for all d in U*®
F(F oD(ds),d) =0 in (V). (3.11)
Similarly, let S be the solid operator associated to the solid variational formulation (3.9):

S:UtxU* — (vsY
(u,d) — S(u,d),

hence for all u in Uf
S(u,S(u)) =0, in (V). (3.12)
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3.3. AN ABSTRACT FORMULATION

Since equations (3.11) and (3.12) characterize the solvers D, F and S, using the above defi-
nitions, the coupled non-linear problem P3.6-P3.7-P3.8 can be reduced to:
Find (u,d) in U' x U® such that

F(u,d) = 0, (3.13)
S(u,d) = 0. (3.14)

Substituting u in (3.13) with F o D(dyx) and replacing it in (3.14) leads to the fixed point
problem (3.10), which we can write as: Find dy, such that

R(ds) < T(dy) — dy, = 0. (3.15)
Although problems (3.13)-(3.14) and (3.15) are equivalent, the first one is set on the domain
Of U Q®, while the second one on the fluid-structure interface X.

3.3.1 Newton based algorithms for the solution of the fixed-point problem

A natural approach consists of defining fixed point iterations to solve (3.15), i.e., given d%, find
for k > 0, dlgH — 7(d%). However, for the problem at hand in most cases these iterations
diverge. The convergence may be recovered by relaxed fxed point method as described in
chapter 4. Otherwise, we can formulate a non-linear GMRES algorithm to solve the non-
linear problem (3.15) in a general form as follows. Let J(dx) be an approximation of the
Jacobian of R in dy, and w” a scalar to be chosen at each iteration.

We want to find an approximation ds, of the root of R, such that |R(ds.)|| < Tol for given
tolerance and norm. The (quasi-)Newton algorithm (qN) associated to this problem reads:

1. define an initial guess d%, set k = 0 and compute R(d%);
2. solve J(d&)ddy, = —R(d%);

3. set dg“ = d]§ + wkédy;

4. compute the residual R(dgﬂ);

5. if |R(d&™)| < Tol, then stop, otherwise increase k and go to 2.

Step 2 can be carried out using an iterative free matrix method such as GMRES. In
this case, we only need to evaluate several times the operator J(dsx) against solid state
perturbations zy,

J(ds) - zg =g - S'(FoD(dy)) - (FoD)(dg) - zx — 25, (3.16)

where we recall that v, - d = dx.

On step 3, the scalar w¥ is in general equal to one, save in the cases when the norm of
the residual is not reduced. In fact, when using the exact Jacobian, the Newton algorithm
guarantees that the norm is monotonically decreasing. However, this can be no longer true,
when replacing the Jacobian by an inexact Jacobian. Then a strategy, for example line search,
must be chosen in order to guarantee a smaller residual.

In the following chapters, we will propose three alternatives to approximate the Jacobian
(see section 5.3) and one to approximate the residual (see chapter 4). We will also present a
dynamic preconditioner (section 5.4) which can be used on step 2, as well as an extension to
the vector case of the Aitken method to dynamically choose w* when the Jacobian is replaced
by the identity.
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3.3.2 Computation of the Jacobian against a given vector

We want to compute J(dy) - zx, exploiting the relationship between problems (3.13)-(3.14)
and (3.15). With this aim, let d and z be extensions of ds; and zy in Q° and D, and Dy,
denote differentiation with respect to v and d. Assume that we are able to compute the four
block of the Jacobian of (F,S)”

[DuIE‘ Ddlﬁ}

DS DS (3.17)

We do not apply a Newton method for the problem (3.13)-(3.14) on the whole domain QfUQS,
but prefer to use the blocks in (3.17) to compute (3.16).
From the implicit differentiation theorem and identity (3.11), we have

= D,F (F o D(dyx),d) - (F o D) (ds) - vs - 2+ DgF (F o D(dyx),d) -
— DF (F o D(ds),d) - (F o DY(ds) - 25 + DaF (F o D(dy), d) - 2, (3.18)

and from (3.12),
0= D, (S(u,8(u))) - w = DyS (u,S(u)) - w+ DgS (u,S(u)) - S (u) - w, (3.19)
In order to evaluate (3.16), we have first to compute
w = (FoD)(dy) - zx,
which thanks to (3.18) is equivalent to the solution w of the following problem,
D,F (F o D(dy),d) -w = —DyF (F o D(dyx),d) - z. (3.20)

Since dy is a given vector in (3.16), let us denote by u the value F o D(dyx). Then we must
compute

y=38"(u) w

If the structure operator is linear, than y can be computed straight-forwardly. Otherwise,
from (3.19) we have that y can be optained by solving the following problem,

DgS (u,S(w)) -y = —DyS (u, S(u)) - w. (3.21)

To summarize, if dy is a given solid state vector, the computation of J(dy) - zy, for any
zy, can be achieved by the following steps:

1. Solve (3.20);
2. Solve (3.21);
3. compute yxy — 2x.

The diagonal blocks of the Jacobian (3.17) are the natural derivatives of the fluid, respec-
tively structure, problems, which implies the solution of the tangent problem of the fluid,
respectively structure. The main difficulty (see [FMO03, FM04]) relies on the computation of
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the extra-diagonal blocks. For example, the right hand side of (3.20) involves the evaluation
of the cross-derivative of the fluid operator:

DyF(u,d) - z,

which corresponds to the directional derivative with respect to fluid-domain perturbations. In
previous works, the evaluations of these cross-Jacobians were performed using finite difference
approximations, that only require state operators evaluations [MS02, MS03, Tez01, Hei03].
However, the lack of a priori criteria for selecting optimal finite difference infinitesimal steps,
may lead to a reduction of the overall convergence speed [GV03].

In order to speed up the convergence toward the solution of problem (3.15), in the next
paragraphs we describe several techniques to perform (possibly using Jacobian approxima-
tions) the critical step (3.20) in the Newton’s loop (gN).

Neglecting the cross derivative Dy

If D4F is replaced by zero, then in expression (3.20) w = 0 and in (3.16) J(dy) - zx, = —2zx
and the Newton algorithm (qN) reduces to a block Gauss-Seidel (BGS) algorithm in the
variables u and d (see BGS, section 4.1). In this case w* is a relaxation parameter which
must be chosen appropriately (see Aitken acceleration, section 4.2). Since this algorithm
needs several iterations to converge, it is convenient to replace the computation of the residual
by a simplified one at least for some iterations (see transpiration conditions, section 4.3).

Neglecting the volumic terms in D;F and the convective and the diffusive terms
in D,F

In [GV03] the authors provide an explicit expression for the case when DyF is neglected
on Qf \ ¥ and D,F is replaced by D,F: The nonlinear acceleration and viscous terms are
neglected in QF (see also section 5.3, FSI-QN1). Then the tangent problem for the fluid is
replaced by a simpler one where the domain is frozen about its current state.

Neglecting the volumic terms in DyF

In section 5.3 (see FSI-QN2) we provide an explicit expression for the case when DyF is
neglected on Qf \ ¥. Then the tangent problem for the fluid is replaced by a simpler one
where the domain is frozen about its current state.

Exact Jacobian

In [FMO04], the authors provide the explicit expression of the cross Jacobians using shape
sensitivity calculus (see [SZ92]). In a block formulation, this can be viewed as performing
Newton’s iterations using the complete exact Jacobian of the coupled non-linear problem.

The approximations indicated above for problem (3.13)-(3.14) would lead to the following
inexact Jacobian (3.17):

69



CHAPTER 3. A FLUID-STRUCTURE INTERACTION PROBLEM

Neglecting the cross derivative DyF Neglecting the volumic terms in Dy F and the
Of s convective and the diffusive terms in D, F

Remark: Dynamic preconditioner and accelerated Newton algorithm

In chapter 5.4 we introduce a dynamic preconditioner that can be used in the GMRES reso-
lution of step 2 which is well suited for the case of either the exact or the inexact Jacobian
computation. The preconditioner is built up during the first Newton loop (at each time step).

In section 5.5 we propose a modified Newton algorithm which spares some residual’s
evaluations and Jacobian’s inversions.

3.3.3 Strategies for the solution of the non-linear coupled system

To conclude this section, we give a few suggestions on the suitability of the various methods
indicated above for the solution of the fluid-structure problem.

The BGS algorithm (chapter 4) is well suited when we want to re-use an already existing
software for the fluid and the structure, separately, and we can not modify them to include
the computation of the Jacobian. If the software allows to, a transpiration condition can
be applied (section 4.3). However, a very restrictive condition on the time step applies (see
[GV03]).

The exact computation of the Jacobian reduces dramatically the number of Newton iter-
ations and the condition on the time step may be relaxed. However, the computation of the
Jacobian is costly and requires the use of shape derivatives (see [FMO04]).

The approximations FSI-QN1 and FSI-QN2 of the Jacobian, in particular FSI-QN1, seem
to offer a good compromise (chapter 5). In fact, the codes can be modified with a relative
effort and the computation of the approximated Jacobian, in particular for FSI-QN1, is cheap.
However, numerical experience suggests that the time step must be smaller than in the case
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of the exact Jacobian and a line-search at step 3 is necessary if the residual does not decrease
(see [FMO04)).

3.4 A domain decomposition formulation approach

In this section we reformulate the fluid-structure interaction problem in a domain decom-
position framework, then we propose several splitting algorithms which are mutuated from
sub-domain iterative procedures (see also [DDQ)).

3.4.1 Stokes problem

We start by considering the Stokes problem that we formally write as
Stokes(u,p) = f. (3.22)

Let Q be split into two sub-domains €2 and 25 and let ¥ be the interface between them. We
assume that on each 0€); there is a set of positive measure where Neumann conditions are
prescribed. We denote by A the velocity u|s. on the interface and by w; the fluid variables

u,p) on the sub-domain €;, j = 1,2. We also denote the normal stress of u; on X, j = 1,2,
the sub-domain €, j = 1,2. We also denote th I stress of uj on X, j = 1,2
by o;(u;)|s = ,ug—:tj— pjn; (no summation on repeated indices) and we introduce the following
operators:

Dirichlet-to-Neumann map in €;, j = 1,2:

SjitA — o
Stokes(u;) =0

— 0 = 0j(u;)ls.
ujls = A

P ﬁnduj:{

Neumann-to-Dirichlet map (homogeneous) in §;, j =1,2:
-1
(Sj) fo = A

o findu: {Stokes(uj) =0

= A= uly.
aj(uj)ls = o

Note that if f; = 0, then (5;)7!is the inverse of S;. The Steklov-Poincaré problem associated
to the Stokes problem (3.22) (see [QA99, §5] for details) reads: Find A such that

S1(A) + S2(A) = x, (3.23)

for a suitable right hand side x that depends, among others, on f.
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Preconditioned Richardson method

The preconditioned Richardson method applied to the Steklov—Poincaré problem (3.23) reads:
Start with \°, & = 0.

Repeat until ||u*|| < Tol

k k
01 = Sl)\
(D) :

ok = SoAF
o= ot + ok,

,U/k _ P*lo_k’
AL \F kR

with appropriate choices of the scalar w”* and of the preconditioner P that maps the interface
variables space onto the space of normal stresses, P : A — o (for example P : H 362(2) —
H~'2(%) when A = 0 on ¥ N 99N).

The parameter w* can be chosen by the same Aitken extrapolation technique described
in section 4.2, i.e., for k > 0

wk _ (sz o ,uk—l) . ()\k - )\kz—l)

112
[ pF — pk=L|

which minimizes
(=2t et o =)

Special choices of P lead to well known sub-domain iteraive procedures. More precisely,
let us define:
pl= Ozlf(sl)il + 04126(82)71.

We obtain:
e If of =1 and o = 0 (or vice-versa), the Dirichlet-Neumann method;
e If of + ok =1, the Neumann-Neumann method.

Then P~ 'o* is computed in two steps,

() |11 (51) "o
Hg = (52)_1 o" ’
P = ofpf + aus,

Since the problem is linear, in the Dirichlet—-Neumann case the computational effort may be
reduced to only one Dirichlet solution in one sub-domain and one Neumann solution in the
other.

In the Neumann-Neumann case, it can be interesting to choose af and o5 which minimize
pk,ie., of =1 —ak and
k (1 — ph) - if

R

(67
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Still in the Neumann-Neumann case, another possiblity is to choose first w and w5 which

(=) (= ) sk (4 - )|

minimize

then to set
AL = NF bl + b b

The parameters w! and w4 are the solution of

AT A <w’£> 4T ()\k _ )\k71> ’

)

where A is the two column matrix

A= (k=) (b - 57))

3.4.2 Fluid-structure interaction

In the case of the coupled fluid-structure problem, the domain is naturally split into the fluid
domain QF and the structure one Q°. Let ¥ be the interface between them and suppose that
the problem has already been discretized in time. We suppose to have solved the problem
at time " and we look for the solution at time #"*!'. We neglect the superscript n + 1 and
denote by A the interface variable d|s;, u the fluid variables (u,p) while d is (d,d). We use
the following shorthand notation for the fluid and structure problems P3.1 and P3.2:

AAtn+1 - 0,
anJrl = "415"Jrl (Qf)v
0
Fluid(u; g) : < pr (8_1; + (u — w)Vu> = div(2pe(u)) — Vp on QF, .,
z
divu =0 on anﬂ,

lor-n=g on I'n, UM,
0%d ) A

Str(d) : PsgE = div(oy) on QA, A
d=0oros-ng=0 on o\,

with coupling conditions on X

Atn+1 ’Z = )\,

oi(u) -ng + og(d) - ng =0,

where we simplified the notations in P3.1 and P3.2, n; is the outward normal unit vector of
O, ng is the outward normal unit vector of 9Q°, o is the Cauchy stress tensor of the fluid
and o is the first Piola—Kirchoff stress tensor of the structure.

We note by Fluid) and Str the tangent problem solvers associated to Fluid and Str. If
the ALE mapping is known, than we denote by Fluid 4 the solution of the fluid problem. It
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will be clear from the context, whether we impose Dirichlet or Neumann boundary conditions
on the interface 3. On 0f), instead, the problems always have the same kind of boundary
conditions.

We need to define the operators S; and (S;)7!, j = f,s. We also formally introduce the
tangent operators 5']- and (S'j)*l, which we may need in the definition of the preconditioner.
Remark that in the case of Stokes, the linearity of the problem implies that the tangent
operators are equal to the homogeneous operators noted by a “bar”.

Dirichlet-to-Neumann map in Qf,

Fluid(u;
Sg: A — findu: { e (U)\,igd)z — o =o¢(u) ng
uly = &3

Note that u = (u,p) = F o D(dyx) for ds; = A\ on page 65.
Neumann-to-Dirichlet map in Qf, with given A;n+1,

Fluid 4(u; g)

— A= Atuly + df.
o¢(u) -ng=o0

(Sf”A)_l :0 — find u: {
Dirichlet—to-Neumann map in °,

Ss: A — ﬁndd:{

Neumann—to—Dirichlet map in Q°,

Str(d
(8) o o findd: {OH@ — A =ds
os(d) -ng=o0
Note that d = (d,d) = Sy(—0) on page 65.
The Steklov—Poincaré interface equation is
Sg(A) + Ss(A) = 0. (3.24)

Note that the dependence on the data (x in the right hand side of (3.23)) is hidden in the
definition of the operators S; and Ss.

In the Stokes problem, we have introduced the homogeneous operators Sj. Since the
Stokes problem is linear, (S;) coincides with the Stokes tangent operator. Hence we formally
introduce also the tangent operators for the fluid and structure problems

Dirichlet-to-Neumann tangent map at a given point A (homogeneous boundary conditions
on 9QF\ ¥ and zero body forces),

Fluid) (6
St(A) : 0N +—  find du : { uidy( g) — 00 = o(du) - ng.
uls = A;

Neumann—to—Dirichlet tangent map at a given point A (homogeneous boundary conditions
on 90\ ¥ and zero body forces),

Fluid) (du)

— 0\ = At duly.
o¢(ou) - ng = oo

(Sé()\))fl 100 +— find ou : {
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Dirichlet-to-Neumann tangent map at a given point A (homogeneous boundary conditions
on 0€2° \ ¥ and zero body forces),

Str’y (6d)

— 0o = o4(dd) - ns.
dd|s = o\

SI(A) 0N +—  find dd : {

Neumann—to—Dirichlet tangent map at a given point A (homogeneous boundary conditions
on 90° \ ¥ and zero body forces),

Str’y (6d)

— 0\ =dd|s
o5(dd) - ng = do

(SLA) 60— find 5d:{

Preconditioned Richardson method

Since the Steklov—Pioncaré problem (3.24) is non-linear, the preconditioned Richardson method
must be interpreted in a slightly different way. For the sake of simplicity, even if Sy and S
are non-linear, we use the notation for linear operators when they are applied to a vector, for
example S;\¥ denotes S5(A\¥). A step of the iterative method reads: Start with \°, k = 0.

[0? = SpAF

k E?’
oy = SsA

ok :Jf—l-af,

yF = plgh

)\k-i—l — )\k: _’_wkz,uk’

with appropriate choice of the preconditioner that maps the interface variables space onto the
space of normal stresses, P : A\ — o.
For example in the Dirichlet-Neumann or Neumann-Neumann methods, P~ can be
defined as
P =af(Sra) "+ af(S)7,

and as before P! can be computed in two steps.

Again, in the Dirichlet—-Neumann method, the computational effort can be reduced to
the resolution of a Dirichlet problem in one sub-domain and a Neumann one on the other.
Actually, if the structure is solved with Dirichlet boundary conditions on 3, the Dirichlet—
Neumann method is equivalent to a fixed-point algorithm (see BGS, section 4.1).

An approach resembling the Newton method is to use the tangent operators. The simplest
extension is a Dirichlet—Neumann or a Neumann-Neumann method with the preconditioner
computed with S{ and S. instead of Sf and Si:

-1 -1
Pl=qk (sg(xf)) +ak (Sé(A’“)) . (3.25)
The pure Newton algorithm is retrieved by choosing P as
-1
pl= (Sg(A’“) + S;(Ak)) .

Then one may approximate the tangent problems to accelerate the computations or use a
preconditioner to invert P.
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This strategy is not equivalent to a Newton algorithm on the fixed-point problem 7 (dx) —
dy, = 0 that we consider in section 3.3.1, however, it could be interesting to explore the
preconditioner (3.25). The analog of the Newton strategy on the fixed-point iterations is

S

Wh= Pt = (SIS +1d) st ok
= (S SN SN s,
which we may write, neglecting the dependence on \*, as
P=5S.S71 (St+8L).

In fact,
Stk = SISk 4 A

is the residual of the fixed point problem and the Jacobian is

SLARYTESHAR) + Id
and the difference in the signs comes from the choice in the unit outwards normal of 9Q°* on
3.

The methods described here are the result of recent research and open new perspectives.
In particular, in the domain decomposition of the Stokes equations, the Aitken like extrapo-
lation must still be tested and in fluid-structure interaction new schemes may be deduced by
exploiting the analogy with the domain decomposition. This investigation will be continued
in [DDQ).
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Chapter 4

Efficient solution of BGS iterations

Introduction

The nature of the problem suggests the use of a simple algorithm, namely fixed point sub-
iterations, which in this case are equivalent to block Gauss Seidel (BGS) sub-iterations. It
has the main advantage of coupling the fluid and the structure in an independent fashion,
such that codes can be easily coupled through natural conditions.

Indeed, a pure fixed point algorithm can not be employed, since in most of the cases the
sub-iterations do not converge. In the literature, for example in [Nob01], relaxed fixed point
iterations have been successfully used. The algorithm may be easily modified to render it
compatible with a factorization of the Navier—Stokes problem with a Yosida or a Chorin—
Temam scheme as in section 2.3.4. In particular the fluid operator would depend also on an
extrapolation of the pressure.

4.1 Block Gauss Seidel algorithm

The relaxed BGS algorithm reads

1. Set k = 0 and define an initial guess for the displacement of the wall and also for the fluid’s
unknowns

dO n+l <dn %Atdn At - dn 1>

=2u" — u”*1

uO,nJrl
and set u* = uOnt1:
2. Solve straightforward
k1l o k+lndl) k41
(o) = (o),
E+1n+1  k+1n+1) _ k+1 ., k+1n+1
<u+n+’p+n+)_f (At::rlv +n+>7

“ktlntl gkt1ndl 1 1
(st Gt 2 s ()
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Chose w € (0,1) and relax the interface displacement

k+1n+1 kn+1 SFk4+1n+1,
d" — (1 —w)dsm ! pwalttntt,

If convergence is achieved, i.e., for a given norm
|7 (db™t) = dim || < o, (4.1)

tn+1

then the solution at time is given by

(dn—l—l’dn-i-l) _ (dk,n-i—l’dk,n—kl)’ (un—l—l’pn-i-l) _ (uk+1’n+1,pk+1’n+1).

Otherwise set

uwt = uk—l—l,n—i—l’

k=Fk+1 and go to (2).

The following remarks are in order:
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e The failure of the staggered algorithm to converge infers that the coupled problem must
be solved with a small tolerance. We will show this with an example. Moreover, when
testing the convergence on At, we suggest to replace the tolerance by At Tol.

e The convergence test must be done on the residual of the coupled fluid-structure prob-
lem. In particular, if the fluid is solved by a factorization scheme, it involves also the
error on the extrapolations u* and p*. Moreover, the test on the displacement of the
structure must be done on the “unrelaxed” quantities, otherwise the relaxation param-
eter influences the test. It is also important that the norm in step 4 involves also the
first time derivative of the displacement.

e The choice of the relaxation parameter is crucial. Nobile in [Nob01] underlines that if
w is constant, than its value must be chosen as a function of the domain, otherwise the
algorithm does not converge. In particular in the case of a straight tube, w is decreases
to zero as the tube becomes longer and longer.

The problem with a relaxation parameter close to zero is that the convergence of the
algorithm is slowed. This suggests a dynamic choice. This strategy is explored in
MWO01] [MWRO1] and [GV03] and is described in section 4.2.

e The use of a factorization scheme in the fluid resolution is interesting, since extrapo-
lated quantities are naturally given by the previous sub-iteration. However, as already
mentioned, this implies a convergence test also on these quantities.

e The algorithm is slowed down by the computation of the ALE mapping and of the
matrices. In section 4.3 we propose a version where the geometry is frozen during some
sub-iterations.



4.1. BLOCK GAUSS SEIDEL ALGORITHM

4.1.1 Residual of BGS

When testing the convergence, we have to define a norm for the residual and to evaluate the
residual in inequality (4.1). The residual of the equation is equal to

knt1 kn+l kn+1 “k+1n+1 |, “k+1,n+1 kn+1
T (@htt) - a ™t = 7 (a) - attt e dt —aly
= 8o(F—Fy)oD (d'é’”“) 4 dlrnt gl
We assume that there is a constant ¢ such that we may bound the norm of the residual and we

make the dependence on the norm of the residual on the first time derivative of the structure
displacement explicit:

|7 (1) — a3 < o[ ( — o) oD ()

o (@, drin) - (ke ke )

Indeed there are at least two ways to consider the first term on the right hand side. The first
one, is that, assuming that the norm of the operator (F — Fyp+) o D is uniformly bounded,

)

c H(f — Fu+)oD (d;’nH) H </

k—1,n+1 Hk—1,n+1 kn+1 “3kn+1
(bt a ) - (gt dyt)

In particular, if this method is used, the convergence must be checked on the fluid-structure
interface displacement and velocity for the last two sub-iterations,

~k+1,n+1 Sk+1,n+1 kn+1 kn+1
H(d2+ n+ ,d2+ n-+ ) _ (d2n+ 7dzn+ )H < Cl TOI,

kon+l kntl k—1,n+1 3k—1n+1
| (dbrtdm ) = (@bl )| < oo,
The second, is to check the convergence on both the fluid and the structure, i.e.,

~k+1,n+1 Sk+1n+1 kn+1 kn+1
H(d2+ n-+ ,d2+ n-+ ) o (d2n+ 7dzn+ )H < Cl TOI,

Then inequality (4.2) guarantees the convergence of the coupled problem.

wF Lt uk,nJrlH < C5Tol.

The constants Cy, Cy and C3 may be difficult to choose and they depend on the norm
used. To avoid the evaluation of these constants, it is possible to use the relative error with
for example a discrete maximum norm. The main advantage of the relative error is that it is
adimensional. However, when the structure is almost at rest, this stopping criterion becomes
too restrictive.

This is not the case if we can normalize the error with an absolute value. In this case it
is necessary to find adequate reference values. For example, the test on the displacement can
be normalized with a reference displacement d*f for the fluid domain. For the study of blood
flow in an artery a reasonable value is ten percent of the mean radius of the vessel, since this
is the expected value of the displacement of big arteries.
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We suggest a heterogeneous test of this kind: For a given norm, e.g. the discrete maximum
norm, define the tolerance that we want to achieve for the normalized displacement. Suppose
that we would like to achieve

Hkorl 41 dk n+l

H = Tol,

dret
which is equivalent to
dy 1 —ag ! H d*f Tol
s ]

Then we can perform the convergence test as

d**f Tol

“k+ln+1  kn+l
et —

H&l§+1,n+1 _ dl;nHH < d*f Tol,

~ k+1,n+1 3
i (N e I
HukJrl,nJrl _ uk,nJrl H dref Tol
[kt Lt H&kJrl,nJrl H '
by

This approach has two main advantages. The first one is that the test on the displacement is
absolute, such that when the displacement is very small, there is no abnormal increase of the
number of sub-iterations, and the convergence is performed an all variables with the same
order of magnitude. In the applications we have verified the importance of the test on both
the velocity of the structure and of the fluid.

The second one is that we can choose the norms independently for each variable. In
our applications, we choose the discrete maximum norm for the structure variables and the
M-norm based on the lumped mass matrix for the fluid variables.

4.1.2 Fluid’s residual’s norm

Let Tol be the precision that we require in the coupling. As in section 2.3.3, the tolerance for
the residual must be proportional to the parameter h of the triangulations used to solve the
fluid and the structure.

Moreover, when using a Yosida factorization scheme, we can use inequality (4.2) to dy-
namically adapt the precision in the resolution of the fluid. In fact, the resolution of the
fluid must be more precise than the accuracy required at the end, but does not need to be
“extremely” precise. In other words, we can easily code the linear solver of the fluid, such
that the stopping criteria are, with the same matrices notation as in chapter 2,

max{lo HU 10
HDHDTdP by DUH < max{ 5P| , Tol}

HA*U b, + DT P

2 Tol }

HA*UI{H—LTL-FI _ bl _ DTPk‘-i-l,n—FlH < max{ ‘U* _ Uk‘-i—l,n—}—l

C2
a 2 1} .
10 ‘ 10
The constants ¢, ¢o and c¢3 depend on ('3 and on the norm used. Moreover, the criteria are

divided by ten such that the residual of the fluid-structure problem is not affected by the
residual of the fluid equations.
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Figure 4.1: Wall displacement and velocity with a weak and very small tolerances.

Example. Let 2 be an axisymmetric tube, the fluid be axisymmetric, incompressible and
Newtonian and the structure be modeled by a generalized string equation. The initial domain
is a cylinder of radius R = 0.5cm and length L = 6cm. The cylinder wall may deform only
along the radial direction. The fluid and the structure are initially at rest.

The external pressure and the initial pressure of the fluid are both set equal to zero.
The wall density is ps = 1.1g/cm?, its thickness h = 0.lcm, Young modulus E = 0.75 -
10*dyne/cm?, Poisson coefficient v = 0.5, longitudinal stress kGh = 2.5 - 10*dyne and vis-
coelastic constant v = 0.01. The fluid viscosity is u = 0.035poise and the fluid density
pt = lg/cm3.

On the outlet we impose o(u,p)n = 0 and on the inlet one “pressure wave” of a period
of 5 ms, i.e.,

P 1y 2mi t<5
o(u,p)n = 2 S\ Tm )| RS
0, t > 5ms.

with P, = 2-10* dyne/cm?. We have adopted axisymmetric P1lisoP2/P1 finite elements
for the fluid and P1 for the structure such that the normal stresses on the structure are
easily computed as the residual of the discretized fluid equations. The fluid mesh is uniformly
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regular with h = 1/20cm, 5516 elements, 11527 velocity nodes and 3006 pressure nodes. The
time is discretized by a mid-point scheme for the structure and implicit Euler for the fluid
equations (see chapter 3).

We would like to show that the tolerance required for the coupled problem may be crucial.
We adopt the convergence test as in (4.3) with d*f = 0.05. First of all, we remark that without
relaxation, the algorithm breaks down after few iterations, even with a very small At.

In figure 4.1 the displacement is plotted at different time steps with a too mild tolerance
and a very small one. We can remark that the structure displacement and velocity are different
for different tolerance. In particular, the velocity needs a more accurate coupling. Also, in
the tests, the more difficult constraint to satisfy in the convergence test (4.3) is the one the

wall velocity.
O

4.2 The role of Aitken extrapolation

In resolving a fixed-point problem using iterations techniques it is sometimes necessary to
introduce a relaxation step. This is for example the case in fluid-structure interaction prob-
lems, as described in chapter 3. Fixing the relaxation parameter in advance has are two major
drawbacks. Firstly, the choice depends on the problem under consideration and secondly, even
if we can find an optimal value, it still involves too many fixed-point iterations.

In the one-dimensional problem, the parameter may be chosen at each iteration by the
Aitken method (see [Tra64, A.D], [IK94, 3.1] or [QSS00, 6.6]), which may be derived from
the assumption that the problem is linear. In n-dimensional problems, an extensions of the
Aitken acceleration method has been presented in [MWRO1] and [IT69]. Here we present
an interpretation of the formula therein and some possible extensions. The interpretation
is based on the linearization of the problem about the exact solution. This allows several
extensions of the method, and we propose some of them. In one dimension there exists
analytical results about the convergence order of the Aitken method, but to our knowledge,
these results are no longer valid in n-dimensions.

4.2.1 Problem setting

Let 7 be a vector map from R"™ to R", which in our case is the discrete fluid structure
mapping raised on the interface. We are looking at a solution of 7 (x) = @. This problem
can be transformed into a root’s problem by defining R(x) = 7 (x) — x. The Newton method
(see also chapter 5) is based on the iterations

bt =gk — o aF)R(xh), (4.4)

where Jg () is the Jacobian of R computed at point &*. Often the Jacobian is costly or
difficult to compute. The quasi-Newton method is based on the idea of approximating Jﬁl (x¥)
by a suitable and efficient operator J. Here we seek an approximation of the Jacobian which
is equal to a scalar times the identity matrix.

4.2.2 Scalar Aitken method

If the problem is scalar (n = 1) and linear, the Newton method converges (obviously) in only
one iteration (to, say, *) independently from the initial guess 2°. Moreover the Jacobian is
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Figure 4.2: Number of iterations with a tolerance of 10~* (ms stands for milliseconds). The
results refers to the example in section 4.1.2 on page 81.

a constant (call w its inverse), hence for two (possibly unrelated) points 2%~ and ¥ it holds
that

¥ = xkfl . w'R,(.’Ekil),

4.5
z* :xk—wR(xk). (45)
This can be interpreted as a system of equations in (w,z*), whose solution is
.’Ek _ xkz—l
w= ,
R(xzF) — R(xF-1) (4.6)

= 2P — WR(ah).

If our problem is still scalar but not linear, the last equality does not hold but can be used to
find a new iterate zF*1. Then for a scalar non-linear problem the Aitken acceleration method
reads:

1. Choose an initial guess 2" and an initial relaxation parameter w®. Set k = 0 and compute
R(2°);

2. Set #F*l = 2F — WFR(2);
3. Compute R(zF*1);
4. If |R(2**1)|| < Tol, then exit. Otherwise:

+1 gkl _ gk

T R(@FT) — R(zF)’

5. Compute w”

6. increase k£ and go to 2.
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Figure 4.3: Number of iterations with a tolerance of 10~° (ms stands for milliseconds). The
results refers to the example in section 4.1.2 on page 81.

In [QSS00, 6.6] it is proved that if a given fixed point iteration is convergent of order
p = 1 and the root has multiplicity 1, then the method 4-6 is of order max(2,2p — 1) and
in particular, if p = 1 (in which case the un-relaxed version may even not converge), this
method is quadratically convergent. If the root has multiplicity m > 2 and the underlying
fixed point iteration has order 1, then the Aitken method converges linearly with convergence
factor C' =1—1/m.

4.2.3 Extension to the vector case

Suppose again that R is linear. As in the scalar case the Newton method converges in only one
iteration and the Jacobian is a constant matrix. We approximate the inverse of the Jacobian
by a scalar time the identity, wId, then equation (4.5) may be written as

w*,kfl :wkfl _ wR(mkil),

4.7
xh =z — W R(xh). 4.7

This system of equations is not well defined, hence w must be recovered using another tech-
nique, for example by least squares:

2
w* = arg min ‘ ok — x*’k_IH
” ) (4.8)
= arg min H (:ck - :ck_l) —w (R(mk) - R(:ck_l)> H
This problem can be written as

w* = argmin ||b — aw|?, (4.9)

where b = (2% — ¥~1) and a = (R(z¥) — R(z*!)), and it is equivalent to solving
a-av=a-b (4.10)
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Figure 4.4: Number of iterations with a tolerance of 10~* (ms stands for milliseconds). The
results refers to the example in section 4.1.2 on page 81 and are the comparison between (in
the same order as in the legend) 6cm tube length and 120 nodes on the interface, 6cm and
240 nodes, and 12cm and 240 nodes.

Hence the solution of (4.8) is given by

b (R(:ck) _ R(xkil)) . (wk _ wkfl) (4 11)
IR(@h) — R(ak-1)| '

and the scalar-case algorithm may be applied with the new definition of w* given by (4.11)
with the addiction of a test to avoid that w* is too close to zero.

Example. We applied this method to the example in section 4.1.2 on page 81 and the
number of iteration decreases as showed in figures 4.2 and 4.3. We remark that the effects
on the number of iterations of a smaller tolerance are amplified in the constant relaxation
approach. The number of iteration is affected by the length of the tube but not by the number
of nodes (see figure 4.4).

O
4.2.4 Minimizing on w™!
The nature of the minimization in (4.8) allows to change the unknown w with w=!,
(Wh)~L = arggl_irll Hw_1 (xk _ xk—l) _ (R(xk) _ R(a:’“—l))‘ 2’
which leads to the equation
e a2 (4.12)

~ (R(a%) = R(xF1)) - (xh — 2h)

and the algorithm may be applied with the new definition of w* given by (4.12). In our tests,
the results are the same as those obtained by using (4.11).
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Figure 4.6: Number of iterations with a tolerance of 10~* (ms stands for milliseconds). The
total number of iterations are: 2054 for the original Aitken method, 2215 with the addition of
the multiplicity, 2085 for the minimization on the inverse and 2153 with the addition of the
multiplicity. The results refers to the example in section 4.1.2 on page 81 and the multiplicity
of the root is 1.

4.2.5 Approximating the multiplicity

In the scalar case, we can use a guess of the multiplicity of a root defined as follows (see
[QSS00, 6.6]),

:1+wk,

where we recall that R(x) = 7 (x) + 2. In fact for k — oo, m”* converges to the multiplicity
of the root. We can generalize this equation to n dimensions as

e (T@H) - T ) (T@h) - Tk )
(T(@h) ~ T@1) - (R(a) ~ Rat )’

and we replace w¥ with mFw* in the algorithm.

The multiplicity of the root in the example under consideration is one and is therefore
not surprising that the number of sub-iterations needed by this variants is equivalent to that
of the original one (see figures 4.6 and 4.7).

4.2.6 Variants

We have tested other simple variants to accelerate the convergence of our fluid-structure BGS
algorithm, however in general the results are disappointing. Yet, we present them here to
show that the choice of the relaxation parameter is quite delicate.
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Figure 4.7: Number of iterations with a tolerance of 10~° (ms stands for milliseconds). The
total number of iterations are: 2864 for the original Aitken method, 3195 with the addition of
the multiplicity, 2828 for the minimization on the inverse and 2972 with the addition of the
multiplicity. The results refers to the example in section 4.1.2 on page 81 and the multiplicity
of the root is 1.

Diagonal relaxation

The inverse of the Jacobian is approximated by a block diagonal matrix,
wild .- 0
0 <o wyId
where N is the number of blocks and is smaller then n (the number of nodes on the interface).
Each block represents a piece of interface.

The resulting scheme splits each block into independent sections and the least square leads
to

ah — gh=1 wirld - 0 Ri(xF) — Ri(zF1) ?
wh = argmin : — : : : )
w
ak — gh=1 0 wyId| \Ry(xF) — Ry (xF1)

which can be solved component by component for j =1,..., N

(Rj(a*) = R;(a* ™)) - (2} — 2} ™)

IR (") = R;(a+=1)]?

wj = N
i.e., the minimizing parameters are given by equation (4.11), with the full vectors replaced
by the block corresponding to the computed parameter.

If the blocks are reduced to single components, this method is equivalent to applying the
scalar Aitken relaxation component by component.

We tried this scheme with a number of blocks going from 2 to n in the example presented
in section 4.1.2 but the scheme diverges.
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Block relaxation

Another option is to express the inverse of the Jacobian as a block matrix whose blocks are
a scalar times the identity and each block has the same size. If we split the Jacobian into
N blocks but the dimension n of the problem is not a multiple of N, then it is possible to
replicate some of the components, e.g.,

(gl
(gl
€2
€T9 —
€3
T
3 )

The maximal number of blocks is \/n. The inverse of the Jacobian is approximated in the
following way,

wi,1 Id --- W1,N Id
TRt ah) ~ | :
WN,1 wNVNId
and we have to solve
xlf — xlf_l le Id --- W1,N Id Rl (:ck) — Rl(xk’l) 2
w® = arg min : — : . : :
w
ab — ) wna oo wnnId] \Ri(ah) - Ri(aF)

To further describe this case, we need to express the vector b and matrix A introduced before
as block matrices:

bj=ak—atl j=1,.N,

A= [Rl(:pk) CRi(@F) -, Ruv(ab) _RNWH)]

where x; and R;(x) are block column vectors. We can rewrite the minimization as

2
w1,1 WN,1
wF =argmin ||| b — A : ,oo, by — A : ,
w

W1,N WN,N
which leads to N independent problems: for j =1, ..., N solve

Wj,1

ATA | = ATy,

wj,N
where in AT A and ATbj the blocks are multiplied with a scalar product. Since in some cases
AT A may have some eigenvalues equal to zero, it is preferable to solve this problem by an
iterative method such as conjugate gradient or MINRES [VdV03, 5, 6 and 10].

In contrast to the diagonal relaxation, this method preserves the dependence between each
block.
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Independent evaluations

We would like to mention two other strategies which however were not efficient at all in the
BGS-iterations for fluid-structure interaction (with the hope that they might perform better
on different non-linear problems).

The following variant has the advantage of having independent evaluations of R which
can be carried out in parallel. The algorithm is:

Choose two initial guesses =" and x'. Set k = 1 and repeat

compute R(x¥), compute R(x*™1),

if || R(x®)|| < Tol exit, if || R(x" )| < Tol exit,
YA _
k1 _ (R(:ck) _ R(:ck 1)) (xk _ xk 1) (4'13)
IR (k) — R(ah=1)||? ’
a2 = b — PR (zF), ghtl = gh=1 _ PR (gh 1),

k =k + 2.

Non-constant relaxation

We replace w by a linearization w,g(x") + wq, where g is a real function to be chosen. For
example define g as the difference of the evaluation index, then (4.7) becomes

:L,*,kfl :mkfl — w, R(:Bkil),

5 gk (o + ) R(z). (4.14)

and (5.7)

k

g) = arg min

k
(Wpyy W
m
(wWm wq)

(@ — ) R (") — w, (R() -~ R()) H2 NRTS

Defining the matrix 4 = (R(z"), (R(z¥) — R(x*1))), the relaxation parameters may be
computed by solving
AT A (‘:m> = AT(zF — 1), (4.16)
q

Then the new iterate is given by

xh = 2k — (W, + w,) R(x).

4.3 Transpiration interface conditions

In this section we focus on the issue accelerating the BGS iterations introduced in section 3
by saving some computations of the ALE mapping and of the fluid matrices. The standard
Block-Jacobi or Block-Gauss-Seidel iterations are both CPU time consuming. Indeed, to
the generally slow convergence of the algorithms we must add the cost of updating the
fluid mesh, and the corresponding fluid matrices, at each iteration. We propose a modified
fixed-point algorithm which combines the Block-Gauss-Seidel iterations with a transpiration
formulation (see [HMY93, RH93, Ren98, FFT00, Fer01, Med99]). The underlying idea
of our approach relies on the fact that standard BGS iterations associated with moderate
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interface deformations can be treated through transpiration techniques. These formulations
do not require updating of the fluid computational mesh and matrices. They only involve
modifications of the interface boundary conditions.

The contents of this section have been already published in a paper by Deparis, Fernndez
and Formaggia, Acceleration of a fixed point algorithm for fluid-structure interaction using
transpiration conditions [DFF03].

Each iteration of the standard BGS method (see section 4.1) involves an update of the fluid
domain through the ALE mapping Afﬂll and of its velocity w*t1"*1. Consequently, the fluid
matrices have to be recomputed in this new configuration. This is due to the circumstance
that we are using an ALE formulation for the fluid (since large displacements are involved
in the whole fluid-structure problem). However, between two successive BGS iterations the
fluid-structure interface frequently features moderate variations.

In order to be able to solve a low cost fluid-structure problem featuring moderate defor-
mation, aeronautical engineers have developed transpiration techniques, from an early idea
of Lighthill [Ligh8]. These formulations do not require to update the computational grid,
but only involve modifications of the boundary conditions for the fluid at the fluid-structure
interface.

d';”“ (o)

- ~

Agrans (330)

Figure 4.8: Taylor expansion of the fluid velocity.

Consider the BGS sub-iterations to solve the fluid-structure coupling at a time-step n+ 1.
We fix a (known) configuration for the fluid (for example one at a given BGS sub-iteration)
and we denote it with Qf .. The fluid will be computed on this configuration for some BGS
sub-iterations. To this configuration is associated a mapping

Af f
Atrans Q= Q

trans»

a velocity of the domain

Wtirans =

Atrans - At”
At

and an interface

A

Etrans — Atrans(z)-

To this quantities, we associate a displacement of the interface

t
dzljrans - Atrans ‘ )
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At a sub-iteration step k + 1, the fluid domain is given by Qi IR
k+1

ciated to it is denoted X1 n11; the ALE mapping A7 is given in terms of the structure
dkz,n—l—l

; and the interface asso-

displacement s at step k. The structure displacement and velocity (-d®" 1) are sup-

posed to be known by the previous sub-iteration. As in the previous chapter, we denote
dk,n+1 _ dk,n+1
- =

f

Since the two domains €,

and Qi 41141 do not coincide and we want to compute the

fluid solution on Qf , ., it is necessary to derive the conditions on Y ans from the conditions
imposed by the structure on X; 1. This is possible using transpiration interface conditions,
which can be derived in a heuristic way from a truncated Taylor expansion of the fluid velocity
in the neighborhood of the reference fluid-structure interface ¥ans (see figure 4.8). Then

uk+1,n+1 (Af:;ll ($0)> _ uk+1,n+1 (AtraHS(xO))
+ Vuk+1,n+1 (Atrans(xo)) . ( fr:-ll (xO) _ Atrans(wo))
+ o ([ Ak (@o) — AT ()|} (417)
for o on 3. See [HMY 93, RH93, Ren98, Med99] and refer to [FFT00, Fer01, Mou02] for a

more rigorous justification.
Thus, from the (semi-implicit) kinematic condition on ¥

k+ln+l | gk+1 _ gkntl
u T o AT =dy T

we get the following transpiration condition of first order in |Af,j;11 () — A™5(z)| on the
reference interface 3

uktintl o trans _ dgnJrl _ Wkttt Atrans (dlg,nJrl N dtgans) ’
or equivalently on the fixed interface irans
kn+1 -1 k,n+1 -1
uk+1,n+1 _ dZ,TLJr o (Atrans) _ Vuk:—f—l,n-i—l . (dz,nJr o dtgans) o (Atrans) )

The implicit dependence on the gradient Vauf+1n+!

relation into

can be made explicit by modifying the

uk+1,n+1 — dlgnJrl o (.Atrans)*1 o Vuk,nJrl . (dlgnJrl o d‘gans) o (.Atrans)*1 (418)

on Ytrans
This latter condition can now be used to approximate the fluid subproblem P3.7.
Moreover, we have alternative options for the convective term u* as well. Indeed, it can be
updated at every sub-iteration as in the classic BGS algorithm, or frozen. This last choice is
more appropriate in the frame of the transpiration strategy, as it prevents from recomputing
the fluid matrices.
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P4.1 (Transpired fluid) Find (uFtintl ptbntly in V(Qf L Q(QF,,.) such that

(1
ail,

trans

_ / pf,uk:—l—l,n-i-l v div wtrans — / pkz—i—l,n-‘,—l div v _|_/ 2'u€(uk+1,n+1) . €(’U)
af of of

trans

pfukJrl,nJrl ‘v +/ pf(u* . ,wtranS) . VukJrl,nJrl ‘v

trans trans

i g, o
= — pru v+ g - vds,
At Qﬁn Tin  yrout

trans trans
/ gdiv whtintl — 0,
Q

trans

(4.19)
or all (v in Vs (QL Of with the following boundary condition for uFthntl on
f ( 7Q) Z( trans)Q( trans/’ f g Y f
Yirans’

uk:—l—l,n-i—l _ dl;nJrl o (Atrans)*l o V,uk,n—H . (dlgnJrl N d‘gans) o (Atrans)*l ) (4'20)

The spaces V, vy, and @ are defined in (3.1), (3.2) and (3.3) on page 63.
We formally denote the solver related to this problem by

k+1,n+1 _k+1n+1)\ _ strans k+1n+1 Hk+1n+1
e I e (SIS .

The obtained fluid-subproblem allow us to take into account the interface motion, while
keeping a fixed fluid domain. This is achieved by using non-standard boundary conditions on
the fixed reference interface ¥.ans without the need of updating the mesh.
In the same way, the fluid stress at the moving interface can be recovered from a similar
Taylor expansion. Let o = pn — 2u€e(u), then
o_?-i—l,n—f—l (Af:kll ($0)> _ o_?-i—l,n—f—l (AtraHS(xO))
+ Vo_/fCJrl,nJrl (.Atrans(l'o)) . ( ic:;ll (:L'O) . AtranS(xO)>
+0 (‘Afﬁ () — Atrans(:po)() (4.21)

on 3. Thus the subproblem P3.8 for the vessel structure can be replaced by the following
one,

P4.2 (Transpired structure) Find (dFHintL @ktlntly yn X (OF)L2(Q8) such that for all
& in X(9),

1 . . 1
B[ e (o (06) o)) -
t Qs 2

/Z |:(0_1f€+1,n+1 + Vo_?+1,n+1' (dk,n—I—l - dtrans) o (Atrans)*1> . ’I’L] . 40 o (Atrans)*l dS,
trans

dk+1,n+1 —dr B dk+1,n+1 _|_dn
At N 2
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The bilinear form ag(+, ) is defined in problem P3.5 on page 63. We formally denote the solver
related to this problem by

k+1n+1 Jk+1n+1)\ _ otrans [, k+1n+1 k+1,n+1
(d n ’d n )_SI‘H (u n ’p n )'

A simpler approximation, see [Med99, FFT00], can be obtained by replacing the first order
Taylor expansions (4.17) and (4.21) by zeroth order expressions. In that case, the interface
transpiration condition in (4.19) reduces to

uk Lt = ghntl ( Atrans)*l (4.18bis)
and the fluid interface stress in (4.21) to
At (A o)) = o (A ). (42165

on 3.

By exploiting the previous considerations we have derived the modified BGS algorithm
reported in figure 4.9. The boxes on the right column of figure 4.9 represent the transpiration
loop, which is also described at the end of this section. Here, instead of updating fluid mesh
and matrices, we just enforce the transpiration velocity

gkn+1 trans) —1 k,n+1 k,n+1 trans trans) —1
de" o (AT T - Wk (dg" T - dB ) o (AT)

at the interface. Tolerances Toll™, ~and Tol2" = define the range of relative interface displace-
ments where the transpiration formulation will be used. The convergence test of the whole
algorithm is always made after two standard BGS iterations, (2x in the figure), in order to
ensure the convergence to the original coupled problem P3.7-P3.7-P3.8. This also implies

that the algorithm terminates with standard BGS iterations and with an updated mesh.

4.3.1 Confidence interval

In order to test whether to activate the transpiration part of the algorithm, the relative error
described in section 4.1.1 on page 79 is useless. Indeed, what we have to measure in this case
is how much the computational fluid domain is distant from the actual fluid domain. The
transpiration may be adopted only when this distance is small. Hence, the condition that has

to be satisfied is
k+1,n+1 trans
bt —

Tt < Tolirans, (4.22)
k

where Lzef is a characteristic “length” of the fluid domain at the k-th iteration. For blood

fluid dynamics L can be taken as the mean of |R + dF L over the interface points.

4.3.2 Description of the algorithm

The part of the algorithm concerning pure BGS iterations is presented in section 4.1. At the
end of one BGS iteration, if convergence is not achieved, we proceed as follows:
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= Foe (Af::rlhwmrl,nﬂ)

\
“ktlntl gk4+1,n+1
(d+"+,d+”+

_ S (unJrl,anrl)

|
|
|

\

Relax the structural displacement

and velocity

k=k+1
\
u* = uk,nJrl
k41 o pk+lnt1) _ k,n+1
(A, 0™ )_D(dE ) £,k
9 % _ o ktlntl of  _ obk+l
Qi;ﬁ:l = Af:g'll (Qf) u =1u ) Qtrans - Qtn+1 9
f kt1 Ll
Atrans = At'rj;la Wirans = wk+ nt
k=k+1
\ Y
k+1,n+1  k+1,n+1 kb1l ktlntl
(u " » D " ) (u n P n

— f;r*ans (d/gn—i-l’ dlgn-i—l)

with condition (4.18) on Yirans

\
~k+1,n4+1l Jk+1l,n+1
(d+"+,d+"+

_ Strans (unJrl’anrl)

with condition (4.21bis) on ¥

Y

Relax the structural displacement

and velocity

T
F ||dk+1,’n,+1 _ dk,n-{-lH )
- = Lref = < TOltrrlans
2x F
B Y A Y
Convergence or
F
A Convergence test MAXITER rans o
dk+1,n+1 _ dtrans
|| b3} pI) || > T lout F
Lref Oltrans
k
- T

Figure 4.9: Diagram of the proposed algorithm.
transpiration steps.

On the left the BGS part, on the right the
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1. If the displacement of the domain is small enough,

k+1,n-+1 ken+1
" —dg"

Iref < TOI};I;ansv
k
we can enter the transpiration loops,
2. Freeze the domain and the linearization w*,
u = gkttt
erans — Qi;ﬁ-—tl 5 Etrans — Ef:-—&-ll 5

Atrans = Aﬁjﬁl ; Wirans = ,wk:—l—l,n-i-l;
3. Solve the problem P4.1 with condition (4.17) on 3¢ ans,

(uk-l—l,n—l—l’pk:—i—l,n—l—l) _ f;cl’r*ans (dlgnJrl’dl;,nJrl) :

4. Solve the structure problem P4.2 with condition (4.21) on X¢rans,

“k+1ln+l gk+1ln+1) _ ot k+1,n+1
(d—l—n—l—’d—f—n—l—)_srans(u—l—n—l—’p

k+1,n+1>
5. Chose w € (0,1) and relax the structure’s displacement and velocity
dl;:Jrl,nJrl _ (1 o w) dlgnJrl + w&l;;rl,nJrl’

6. If convergence is achieved, exit the transpiration loop, go to the standard BGS iterations
and if this has also converged, impose an extra loop to the BGS. If the maximum number

of transpiration loops is reached or if the reference domain Q" is not accurate enough,
ie.,
k+1,n+1 trans
||dE — dZ H > T lout
Lref Oltrans>
k

return to the standard BGS iterations. Otherwise set £k = k + 1 and go to (3).

4.4 Numerical experiments

4.4.1 Two-dimensional test

We have applied the above algorithm to a fluid-structure problem arising in the modeling
of blood flow on large arteries, precisely on a thin elastic tube conveying an incompressible
viscous fluid. In order to simplify the problem we considered the axisymmetric incompressible
Navier-Stokes equations without rotation (see chapter 2) combined with a generalized string
model (see [Nob01]) for the structure. The test is the same carried out on the example on
page 81.

We have adopted axisymmetric P1lisoP2/P1 finite elements for the fluid and P1 for the
structure. The time is discretized by a mid-point scheme for the structure and implicit Euler
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Axes

Figure 4.10: The computational domain.

Standard 1
Order 0 | 0.65
Order 1 | 0.63

Table 4.1: Normalized CPU time w.r.t. standard BGS , zeroth or first order transpiration
schemes.

for the fluid equations (see chapter 3), with a time step of At = 0.1 ms, a tolerance of 107*
and a fixed point with Aitken relaxation.

We have used the simplified form (4.21bis) for the forcing term and the following values for
the tolerances in the proposed numerical scheme: Tol = 1076 for the fixed point with reference
displacement equal to 10% of the initial radius of the artery, Toll™ . = 0.05, Tolo% == 0.1
and MAXITER4;ans = 50. We take as characteristic length of the domain the initial radius
of the artery, Lzef = R.

In figure 4.11 we report the number of sub-iterations per time step required by the stan-
dard BGS method compared with the one obtained using the modified BGS scheme with
transpiration. The number of BGS iterations is strongly reduced in the transpiration version
(see figure 4.11, Ist order: BGS sub-iter). Let us notice that at each time step, the number of
outer iterations is almost equal in the two schemes. However, the computing time is greatly
reduced: a gain of 40% over 240 time steps. The proposed algorithm does not introduce
any loss of accuracy. Indeed, as mentioned above, the converged solution provided by our
algorithm coincides with one iteration of the standard BGS method.

We have also tested the zeroth order formulation with (4.18bis).

The CPU time and the number of iterations are of the same order (see table 4.4.1). The
slight difference in CPU time derives from the computation of the fluid velocity gradients.
The fact that the convergence obtained with the two alternatives (zeroth and first order
approximations) is similar, is due to the limited contribution of the velocity gradients for
this test case. Indeed, the additional contribution given by the first order scheme is only
1077 times the zeroth order term. This follows from the very little variations in the wall
displacement between the first two BGS iterations and the following transpiration ones.

Remark

It is possible to improve the efficiency (in terms of CPU time) of the transpiration algorithm
by updating the fluid domain only once per time steps, at the beginning or after the first time
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transp (1st order) ——
50 - BGS (Ist o. transp) —--—- —
transp+BGS (1st 0.) ------
transp+BGS (0th 0.) -~
standard: BGS -

R ’or
Vi
| LA

40 =

v

iterations

Figure 4.11: Iterations history.

that convergence is achieved. It is also possible to update the domain only every n time steps,
provided that the displacement is in the confidence interval defined by (4.22). However, the
gain in time of this approach is very small and does not justify the loss of accuracy introduced.
In figure 4.12 it is possible to see the error introduced in the wall displacement in the test
case.

The superiority of the first order transpiration condition with respect to the zeroth one
can be better appreciated when the difference between the transpiration domain and the
actual fluid domain are more significant. For example, if the fluid mesh is updated only at
the beginning of the time step or every 5 time steps (see figure 4.12), the wall displacement
is better reproduced by the first order condition.

4.4.2 Three-dimensional test

Here we present another test in three dimension to show that the performance of algorithm
presented in this chapter is independent from the dimension of the problem. We couple the
incompressible three-dimensional Navier-Stokes equations (for the fluid) with an independent
ring model (for the wall displacement) in a cylindrical domain (see figure 4.13).

On the inlet we impose a “pressure pulse” of period of 5 ms,

P, 2mt
o(u,p)n = —% [1 — cos (%)} n,

with P, = 13103 dynes/cm?.
The independent ring model reads

on? Eh
e T Ty TP P

We use the following parameters: R = 0.5cm, L = 5cm, p = lgr/em®, u = 0.03poise,
pw = Llgr/ecm3 h = 0.lecm, E = 310°dyne/cm? and v = 0.3.
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Wall displacement at t=12ms
0.025
—— Standard

Transp Samp 1, Oth Order

0.02} Transp Samp 1, 1st Order

- Transp Samp 5, Oth Order

Transp Samp 5, 1st Order
0.015
0.01-

displacement [cm]

-0.005 1 1 1 1 1 J
0

Figure 4.12: Comparison between zeroth and first order transpiration conditions. The domain
is updated only at the beginning of the BGS iterations (Samp 1) or every 5 time steps (Samp
5). We have zoomed a portion of the picture to better emphasize the different curves. The
enhanced accuracy of the second order transpiration condition is appreciated when the domain
is updated less often.

Figure 4.13: The three-dimensional cylinder.

The fluid is discretized with P1bubble/P1finite elements in space and implicit Euler in
time. The structure is discretized with a mid-point scheme. We perform 150 time steps with
At = 0.1ms. The parameters for the transpiration loop are: Toll™, . = 0.05, Tolo% == 0.1
and MAXITER;ans = 50, with Aitken’s relaxation parameter.
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50 T T T T T T T
transpiration

45 BGS-Aitken (standard) ——

40 BGS-Aikten (presend method) —— A

iterations

0 2ms 4ms 6ms 8ms 10ms 12ms 14ms 16ms
time

Figure 4.14: ITterations history for the three-dimensional experiment.
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Chapter 5

Preconditioning of Newton and
quasi-Newton algorithms for the
solution of the fully implicit
problem

Introduction

In this chapter, we investigate some acceleration techniques for the Newton or quasi-Newton
algorithms.

Newton-Krylov [BS94] or Jacobian-free Newton-Krylov methods [KKO03] are popular so-
lution strategies for nonlinear problems in applied mathematics and computational physics.
They rely on a combination of Newton-type methods with super-linearly convergence rates
and Krylov subspace methods for solving the Newton correction equations. Their main core
requires to solve a sequence of linear systems of type:

where the coefficient matrices A; and the right-hand sides b; are different. In this work, we
investigate some linear and nonlinear acceleration techniques in the framework of Newton—
Krylov or quasi-Newton—Krylov algorithms to derive an efficient and robust nonlinear solver.

Our first purpose is to accelerate the convergence of a given linear system by reusing
information built during previous resolution processes. While most papers in the literature
(e.g. [CW97, Par80, Saad7, SG95, SPM89]) consider the case of multiple linear systems only
with different right-hand sides, at our knowledge few attempts [CN99, RR98] have addressed
the general case (5.1). Moreover both approaches are restricted to a sequence of linear systems
with symmetric positive definite matrices. Here the coefficient matrices A; are only assumed
to be regular and each linear system will be solved with the GMRES method [SS86]. The
proposed dynamic preconditioner consists of exploiting information that is related to the
sequence of Hessenberg matrices built during the successive orthogonalization procedures.
We show that this new preconditioner is non-singular and well defined and we describe how
to nestle more than one preconditioner.

Some aspects of our approach are similar to [Cho95, §4] and [CE96]. These authors
consider a restarted GMRES(m) method and build a preconditioner for the next perturbed
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system using the Krylov subspace and the Hessenberg matrix stored during the previous
GMRES(m) application. They also apply the preconditioners in a nested way to solve the
Navier—Stokes equations within a Newton algorithm. Although connected, the two approaches
differ in the iterative method used (restarted against full GMRES) and in the stored data:
even if they nestle the preconditioners, they store only one Krylov subspace, hence some
informations may be lost. Here we propose to store some Krylov subspaces and the related
basis associated to benefit from all the information already collected. The drawback of our
approach is the amount of memory needed, however nowadays this item is loosing importance.
Moreover, in the fluid-structure interaction problem presented here, the degrees of freedom
concerned by the Newton—Krylov algorithm are only those located on the interface; this leads
to small sized problems in practice.

We then detail a nonlinear acceleration technique for the resulting preconditioned Newton—
Krylov algorithm. Previous work was done in this respect. For instance Washio et al. [W0O97]
and Fokkema et al. [FSvdV98] have proposed to store both the iterates and the residuals and
to search for a better iterate in the affine subspace generated during the previous iterations.
Washio et al. [WO97] have proposed to find the new iterate by minimizing the norm of the
linearized residual. Following this approach, we remark that if the linearization of the residual
is accurate enough, a new (quasi-)Newton step can be carried out even without evaluating
the new residual. Indeed, we are able to define an entire acceleration step, where neither
the residual nor the inverse of the Jacobian are explicitly computed. They are replaced by a
linearization of the residual and an application of the dynamic preconditioner respectively.

The resulting algorithm is well suited to problems where the functional or its Jacobian
are very expensive to compute. In particular, to build the preconditioner there is no need
to explicitly build the matrices A; (in other words, the Jacobians), but only to evaluate the
matrices against given vectors in the GMRES algorithm.

The resulting solution method is then tested in the framework of fluid-structure interaction
problems in haemodynamics. The numerical results for two and three-dimensional problems
are very satisfactory, with a total computational gain of up to 50% in CPU time versus a
standard Newton method.

5.1 Newton

For the applications we have in mind — blood flow simulations — we are interested in strongly
coupled algorithms. This means that a fixed point of the map 7 = S o F o D presented in
chapter 3 has to be found at each time step, which is equivalent as finding the root of the
operator R = 7 — Id. Note that R is a nonlinear operator restricted to the fluid-structure
interface. The nonlinearities come from: The inertial term in the Navier-Stokes equations,
the displacements of the fluid domain, the (large) displacements in the structure. For the test
cases presented here the constitutive law of the structure is linear.

We can formulate the Newton algorithm in a general form as follows. Given a vector field
on RY, we want to find an approximation * in RY of the root of R, such that | R(x*)|| < Tol
for a given tolerance and for the Euclidean norm.

1) define an initial guess x( and set k = 0;
2) compute R(xo);

3) solve J(xy)dx = —R(x)), where J(xy) is the Jacobian of R in @y;
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4) set Ty = @) + Ox;
5) compute the residual R(xy41);

6) if |R(xxk+1)|| < Tol, then stop, otherwise increase k and go to 3.

The computational challenge is represented by the inversion of the Jacobian in step 3.
When a Krylov subspace method is used, it requires many evaluations of J(xy) at different
points. Moreover the evaluation itself can be costly, even if sometimes it is possible to solve
the system inexactly (with a relaxed accuracy). In many cases this cost can be reduced by
replacing the Jacobian by a simpler and cheaper operator, as in quasi-Newton algorithms. The
dynamic preconditioner defined in section 5.4 can be used to reduce the number of iterations
in GMRES iterations. In section 5.5, we will propose a modified Newton algorithm that can
be used to further speed up the convergence. In other cases, it is possible or even mandatory
to compute the Jacobian in an exact way (see [FMO04]).

5.2 How to compute the Jacobian

In the Newton algorithm, we have to solve the problem
Jr(xF)ox = —R(x), (5.2)

Its resolution can be carried out with a GMRES method, which implies the evaluation of the
Jacobian multiplied with the successive residuals.

In the fluid-structure problem introduced in chapter 3, the unknown x* must be replaced
by the interface displacement d%“ at time t"*!. We note by dg"“ the intermediate values
of the displacement given by the Newton algorithm. In the sequel we neglect the time step
"1 and its index n+ 1 to simplify the notations. The exact computation of .J(d*)r is treated
in [FMO03] and [FM04] and its implementation implies shape derivatives (see also section 3.3).
A more simple approach is proposed in [MS00] with finite difference methods. However,
this technique implies a choice of a parameter, which depends on the situation and whose
choice is critical. This technique is computationally expensive, since it implies the additional
computation of the residual R in the direction of the derivative. An efficient solution is
to approximate the Jacobian with simplified models based on the physical meaning of the
problem at hand. In the following section we propose two simplified models.

In section 5.4 we introduce a preconditioner for the inversion of the Jacobian which is
based on the properties of the GMRES method. Its advantage is that it is independent from
the choice for the Jacobian, i.e., it can be used with an approximate Jacobian or with the
exact one. At each time step, a new preconditioner with the first GMRES iterations is built
and it is used from the second Newton iteration on.

5.3 How to compute approximate Jacobian
We now propose two approximate models used to evaluate the Jacobian.

FSI-QN 1

The first simplified model, which has been proposed by Gerbeau and Vidrascu [GVO03], is
based on the following assumptions:
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(i) The fluid domain is frozen about its current state.
(ii) The structure equation is linearized about its current state.

(iii) Non-linear inertial and viscous terms are neglected in the fluid. The fluid equation
therefore reduces to a Poisson problem on the pressure.

FSI-QN 2

The second simplified model, which is derived from a zeroth order transpiration, is based on
the following assumptions:

(i) The fluid domain is frozen about its current state.
(ii) The structure equation is linearized about its current state.

(iii) The fluid equation is linearized about its current state. The fluid problem therefore
reduces to an Oseen equation with a reaction term.

In both cases, we can split the computation of J (dk ) in two steps, which derive from the
following equality,
J(d")r = Js(F o D(d")) Jrop(dF) 7,

where Jrop is the Jacobian of the fluid problem in a moving domain defined by d* and
Js(F oD(d¥)) is the Jacobian of the structure problem related to F o D(d*). Note that since
the residual R(d*) has already been computed, so has F o D(d"). Moreover, if the structure
is linear we have already computed the related matrix (which we denote by DK). Otherwise,
we can choose to solve the structure with a Newton-Raphson algorithm ([Ode72, CCGY96,
Cha85, MMV99]) and we denote by DK the tangent operator of the structure problem which
is computed during this step (see also[GV03]).

FSI-QN 1

The quasi-Newton algorithm related with FSI-QN 1 reads:
Suppose that A, (u™, p"), d" and d™ are known at time t"; their update at time "1 is
obtained as follows

1) Set k = 0 and extrapolate the position of the interface,

L 3At. At
dk: E+Td2_?d2 1,

1

as well as the fluid velocity w* = 2u™ — w"~! (and pressure p* = 2p"™ — p"~!, in case of a

fractional step);

2) Solve the the genuine fluid-structure problem with
() < 3
(ukJrl’karl) = Foe (AkJrl’warl) ’

(&kJrl’akJrl) =S (ukJrl’karl) :
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3) Evaluation of the residual,
Ry =ds™ —d¥;
4) If converged (see section 4.1.1 on page 79), go to the next time step. Otherwise

5) Compute 6d§+1 by solving the approximate tangent problem with GMRES:
R 6dEH = —R;..

The matrix R’ is not explicitly computed. The evaluation of the product of R’ by a vector
z (one time per GMRES iteration) is performed as follows

(a) Solve

Adp=0  in QY+

-1
? = —Ap—;z o (AkH) ‘n on XFFL
n

5p =0 on Fin’k+1 U Fout’k+1;
(b) Find &f in H'/2(3)3 such that for all ¢ in X (Q°) (see also equation (3.6))
/ 6f - pds = / Spn - p o AF s (5.3)
X Dkt
(¢) Solve
DKFsz = 5f;
d) The product R by z is given by z — dz;
( y Zis g y

The GMRES iterations are stopped as soon as the norm of the linear residual is lower
than €);, times the norm of the nonlinear residual;

6) Compute the new displacement of the interface as
dit = df + whedy,

k

where w¥ is computed, if necessary (i.e., if the increment with w* = 1 does not decrease

the norm of the residual), by a line-search strategy;
7) Set u* = uFt1(, p* = p¥*1) and go to step 2;
8) Go to next time step with

Athrl _ AkJrl’ unJrl _ ukJrl n+l _ _k+1

at —a d = d
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FSI-QN 2

With the second simplified model, we have only to replace steps 5a and 5b. The evaluation
of the product of F’ by a vector z (one time per GMRES iteration) is performed as follows:
Find (du, dp) in V(QHFD) x Q(QHFF1) such that for all (v,q) in Vs (Q) x Q(QF),

(1
—/ pfdu-v—l—/ pf(u*—wk“)-V(Su'v—l—/ peou - Vu* - v
At Jof k1 Of k+1 Qf k+1

— / peou - v divw ! — / opdivo + / 2ue(du) - €(v) =0 (5.4)
Qf k1 Qf k+1

Qf k41
qdivdu =0,
\ Qf k+1

ou = é o (.Ak“)il on LA,

Step 5b reads: Find 6f in H'/2(2)3 such that for all ¢ in X (),

/ Of - @ds = / (opn — 2ue(du) -n)n - p o A¥ ds. (5.5)
5 Sk+1

As in problem P3.5, the right hand side of (5.5) can be computed as the residual of (5.4).

Clearly, FSI-QN 1 (that has been proposed in [Ger03, GV03]) approximates more roughly
the nonlinear problem. It is therefore not surprising that it requires generally more Newton
iterations to converge than FSI-QN 2. Nevertheless, in all the test cases we have performed,
the CPU time was less with FSI-QN 1 than with FSI-QN 2, each evaluation of FSI-QN 1
being much cheaper than that of FSI-QN 2. This conclusion certainly depends on the physical
situation considered, and it is possible that in certain circumstances, FSI-QN 2 leads to better
results. This is the reason why we present both models.

Regardless the fluid-structure interaction context, the reader may consider that FSI-QN 1
corresponds to a situation where the Jacobian of the nonlinear problem is roughly approx-
imated, the convergence therefore requires several, but cheap, Newton iterations, whereas
FSI-QN 2 corresponds to a better Jacobian approximation, which leads to less numerous, but
more expensive, Newton iterations.

5.4 Preconditioned Krylov iterations for the Jacobian system

In this section we present a preconditioner which can be used whenever a sequence of similar
linear problems has to be solved. This is the case when inverting the Jacobian in the Newton
algorithm. We use generic notations to keep the method presented here independent from
the fluid-structure interaction problem.

5.4.1 The GMRES iterative method

Consider the following linear problem: Find @ in V such that
Ax = b, (5.6)

where A is a linear operator from and onto a generic vector space V' with scalar product (-, -)
and b is an element of V. The GMRES iterative method builds an orthonormal sequence
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(vj)j:17...7k+1 in V, and two matrices, one @i, orthogonal of size k + 1 x k + 1, and the other
Ry, upper triangular of size k + 1 X k, such that if @ = Z?:l ;vj, then Ax = Zfill ¢jvj

where C = kaRkE

The sequence (v;) j=1,..,k+1 is an orthonormal basis of the Krylov subspace

Liy1 = KFY (A rg) = span{rg, Arg, ..., AFrq},

where g = b — Axg. Moreover @ and Ry are the QR-decomposition of the Hessenberg
matrix H, defined by Hj = (v;, Av;) (see for example Saad and Schultz [SS86], Van der
Vorst [VdV03, §4 and §6]).
The residual of (5.6) is minimized on the linear subspace £, and the approximated solution
is given by
x = arg min |Az — b||. (5.7)
reLy

The standard implementation of the GMRES algorithm does not solve this problem explicitly,
since the residual is built up dynamically, and the solution is only computed at the end.

Suppose that instead of building the decomposition of the Hessenberg matrix and the
basis of the Krylov subspace, these are already given and we would like to solve (5.7) for a
given datum b (for example if one need to solve equation (5.6) for two different left hand
sides). Then problem (5.7) is equivalent to

Ry = 1" Q. B, (5.8)

where 3; = (b,v;) for j =1,...,k+ 1, and IT* is the projection that sets the last component
of a vector to zero (note that the last line of Ry has all components equal to zero). Note that
the error is equal to the last component of Q{,@.

In exact algebra, the GMRES method ends after a finite number of iterations, namely the
dimension of the vector space V. Usually a tolerance is given for the relative error on the
residual, such that it is in general not necessary to build a full basis of V. A drawback of this
method is the need to store the sequence (v;) =1, x+1 and the matrices Q; and Rj. This can
require a large amount of memory. In the literature, to avoid memory problems, a restart is
proposed but in this work we consider only full GMRES. If storing the sequence of vectors
and the matrices is not a major problem, the sequence and the matrices can be exploited to
build an efficient preconditioner for the solution of another problem close to the first one (see
section 5.4.3).

5.4.2 Dynamic initial guess

Assume that we have two problems of type (5.6) on the same space V: Find @1 and @2 in V
such that
Al.CL'l = b1 and AQZL’Q = bQ, (59)

where the operators A;, Ay are close enough, e.g., the first one is a good preconditioner of
the second one, but are both expensive to invert.
Then it is possible to generate an initial guess for the second problem using the iterates

built during the solution of the first one. More precisely, let the first full (i.e., not restarted)
GMRES method produce the sequence (’Ug-l))j:l"”’kJrl and the matrices Q1 and Ry j, where
k + 1 is the number of iterations required to converge for the first problem (up to a given

tolerance).
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The classical way to define the initial guess for the solution of the second equation, is to
take the solution x; of the first one which is in fact arg minger, , [[A1x —b1[|. As pointed out
previously, it is possible to use the Hessenberg decomposition and the Krylov subspace of the
first GMRES resolution. This means that we can find at low computational costs an initial
guess as

arg min |Ajx — byl|. (5.10)
Ly )

Intuitively, this choice is more appropriate as a first approximation of the solution of the
second equation in (5.9).

The minimization in (5.10) can be carried out without any evaluation of A, since it is
equivalent to solve as in (5.8) the problem reduced to the first & components,

Rij & =1I"Q7 . B, (5.11)

(1))

where the components of 3, are now given by (by, v i) To be efficient, the two operators

have to be close to each other. See section 5.6.

5.4.3 Dynamic preconditioner

We would like to extend this idea and to use the information stored in the sequence and the
matrices of the previous GMRES iteration to build a preconditioner. Indeed this is based on
the idea that A; can be a good preconditioner for As.

The basic step is to take the orthogonal projection of by on the image of Ai[z,, (noted
HIm(A1|£ )bg) and then to apply the inverse of Q1 ;R . In fact Q1 and Ry j are the QR
factorlzatlon of the restriction of Ay on Ly

Al‘ﬁl’k : £1,k — Im(Allﬁl,k) - £1,k+1-

Then, to avoid a singular preconditioner, add A~!(by — i (4| £ k)bg), where A is a scalar to
be chosen. ’
The corresponding preconditioner is

_ —1
Pl 1_ (Al,ﬁl,k) HIm(A1|£L ) )\ (Id HIm(A1|£1k)) (512)

Its application to a vector y in V' can be carried out in five steps:

G = o) j=1...k+1, (5.13)

x = Qi ¢, (5.14)

T = Qup(ld—1II")x (5.15)

¢ solve Ry 1€ = 11" x, (5.16)
k+1

2 = Zgj () + My =Y -7V, (5.17)
j=1

where ¢ = ({3, ---,Ck+1)T, etc., and II* is the projection that sets the last component of a

vector to zero and is equivalent to the projection Iy (4, £,,) O the image set of Ail,
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(see lemma 5.4.1). Since the last line of Ry is zero, equation (5.16) is well defined and its
resolution is straight-forward by backward substitution.

We propose to set the scalar A equal to the last diagonal element of Ry, i.e., Ry x(k, k).
Other choices can be derived from an Aitken relaxation parameter from the previous iterates,
see section 5.6, or from the mean of the diagonal elements of Ry .

5.4.4 Invertibility of the preconditioner

To simplify the notation, in this section we refer to A, @), R, etc., without indices whenever
there are no ambiguities.

In the following we prove that for a non singular operator A on a finite dimensional vector
field V' with scalar product (-, ), the preconditioner defined in (5.12) has full rank and can
be computed following steps (5.13) to (5.17).

Theorem 5.4.1 If A is not singular, then the operator

_ 1
M = (Alg,) ™ Mpna,) + 3 (Id - HIm(A‘Lk)) (5.18)

1s tnvertible on V.

Proof The GMRES algorithm computes an orthonormal sequence (v;);j=1,. k41 such
that Im(Alz,) is included in Liy1. Recall that Iy, g, ¢,) 1s the orthogonal projection on
Im(A|z,). Since A is regular, A|z, is invertible on Im(A|z, ) and M is well defined.

Let y be an element in V' such that My = 0. We need to show that y is equal to zero.
Let y, = HIm(A|£k)y and y; =y — y,. Then

1 _
Y= (Alz,) " s (5.19)

This implies that y; is also in Ly, i.e., y; = Z?Zl ©;v;. But since y; is in the orthogonal
hull of Im(A|z, ), (y;,Av;) =0 for all [ =1, ..., k, hence

k k
0=> pj(v;, Av)) =Y @;Hy,
j=1 J=1
where H is the Hessenberg matrix of A with respect to (v;)j—=1,.. k. This can be written in
vector form as Z?Zl p;jh; =0, where h; is equal to (Hjq, ..., ij)T. Since A is regular and the
vectors v, j = 1,..., k, are linearly independent, the vectors h; are also linearly independent.
Hence ¢; =0 for j = 1,...,k and y; = 0. From equation (5.19) also y, = 0, which means
that y = 0 and that M is invertible.
|

Lemma 5.4.1 The operator QII* QT : R¥1 — R*¥*1 is an orthogonal projector with respect
to the Euclidean scalar product. Moreover, its image is equal to the image of QR: RF — RF+1

Proof The operator is a projection, since
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To prove the orthogonality first note that Id — QII*Q7T = QQT — QII*QT= Q(Id — I1*)Q".
Then for € and ¢ in RFH!

(QUd-1QT¢, QI QTE) = ((Id —1I") Q"¢ 11" QT€) =0,

since () is orthogonal. Hence IT* is an orthogonal projection with respect to the Euclidean
scalar product.

Moreover we have that ImQR = ImQII* QT. Firstly, ImQR C ImQII* QT, since the
last line of R has only zeros and

QII*QTQR = QII*R = QR.

Then, let £ € R* and ¢ € RFtl. Equation QRE = QII*QT'¢ is equivalent to RE = IT*Q7¢,
which has a unique solution since the last line of R has only zeros, R is upper diagonal and
all elements of the diagonal are different from zero (else A is singular). Hence Im Q IT* Q7 C
ImQR.

|

Proposition 5.4.1 Let y be in V and set (; = (y,v§1)), jg=1...,k+1 and let § =
QII*QT¢. Then
k+1
HIm(Ah;k)y = ij’vj. (5.20)
j=1

Proof Firstly note that for x = Z?Zl Xjvj, Ax = Zfill (QRx)j vj. Then, the proof
follows from lemma 5.4.1.
[

5.4.5 Application to a sequence of problems

In this section we apply the preconditioner defined in the previous section in a nested way to
a sequence of problems.

The preconditioner may be applied as a left or a right preconditioner. Anyway, we present
it in its right form, since a left preconditioned GMRES changes the norm used in computing
the residual, while it is not the case in the right preconditioned version. Moreover, it is
possible to apply this method to an already existing left preconditioned GMRES, such that
the resulting GMRES has both left and right preconditioners (see also [VAV03, §10]).

Suppose that we have solved A;x = by with GMRES and that we define P; according to
formula (5.18), then the second right preconditioned problem reads

APy = by x =P ly. (5.21)

Suppose now that there is a third equations to solve. We can use P; as a preconditioner,
but if operator As is closer to Ay than to Ai, as in the case of the Newton algorithm, it is
more interesting to use P,. Unfortunately, since we suppose that As (not APy 11y is a good
preconditioner for Ag, this is not possible.
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Storing the intermediate vectors

A first solution is to use a technique taken from Flexible GMRES (see [Saa93] or [VdAV03]).
FGMRES, in addition to the storage of the matrices and the basis of the Krylov subspace,
stores the basis of the intermediate evaluations of P~ L

More precisely, the GMRES resolution with right preconditioning, at a given step 7,
computes AP 1'vj. We perform this operation in two steps and we store the intermediate
vector w; = Pl_lvj.

This allows to build a preconditioner P, which is well suited for A3 and its application to
a vector y in V' can be carried out in five steps similarly to steps (5.13) to (5.17)

2)

G = (y,'vj ) j=1,...,k+1,
X = Qi ¢,
T = Qo (Id—1I")x,
I3 solve Ry 1€ = 11" x,
k k+1
z = Z@-wg?) + % Yy — Z(CJ — Tj)v§-2)
j=1 J=1
In the last line, the term
k+1
y—> TJ)U§2)
j=1

accounts for the complement of the projection on Im(Az|c, ) of y, i.e.,

(1d = i, ) ) v

and it is important that there are involved the vectors v'? and not w'?.
The coding of these steps requires only few modifications to the subroutines required for
steps (5.13) to (5.17). Then the third preconditioned problem reads

A3P2_1 y = bs T = PQ_ly.

The drawback of this method is that if for example P; works fine on Ay, then the basis {v§2)}

has few members and P; is less rich than P; is. As a consequence, the basis {v§3)} has more
members and the preconditioner build from is richer. As a result, the number of GMRES
iterations oscillates (see figure 5.15). We would like to avoid these oscillations and to inherit
the richness of P; for A3 and at the same time use also P,. This is possible with the following
method.

Nested preconditioners

Instead, we choose to nest the preconditioners. For example, the third preconditioned problem
reads

APl Py ly=by  x=P P ly. (5.22)

In fact, P, is a preconditioner derived from (5.21) and is therefore well suited for A3 P!, Tt is
mandatory to keep the number of preconditioners small, so it is recommended to do a restart
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of the preconditioners. In principle one can either delete all the preconditioners or just keep
Py.

As mentioned above, it is also possible to use an already defined left preconditioner M,
such that the problems are

M YA x=M'b, (5.23)

M APy = M~ by x =Py, (5.24)
M AP Pty = M 'bs x =P Py, (5.25)
etc. (5.26)

Indeed, it is possible that the left preconditioner depends on the problem index, as long as
the original preconditioned problems, i.e., M;lAZ-, are close to each other.

5.5 Nonlinear acceleration of the Newton—Krylov algorithm

We present in this section our global procedure for solving nonlinear problems. We first
recall the solution method based on Newton-Krylov methods [BS94]. Then we describe an
accelerating procedure that aims to improve its computational efficiency. Finally we present
the global framework in an algorithmic fashion.

The main computational challenge is the inversion of the Jacobian matrix (step 3 on
page 102) with Krylov-type methods. One drawback of this procedure is that in every lin-
earization step the Jacobian must be evaluated in many directions. Nevertheless this poten-
tially huge cost can be reduced by replacing the Jacobian matrix by a simpler and cheaper
operator, as done in the quasi-Newton algorithm.

In this work a preconditioned GMRES method is used to solve the Jacobian problem
stated in step 3. As a preconditioner for GMRES, the dynamic preconditioner presented
in section 5.4 is investigated. An accelerating procedure is presented in the following for
enhancing the efficiency of this preconditioned Newton-GMRES procedure.

We use generic notations to keep the method presented here independent from the fluid-
structure interaction problem.

5.5.1 Acceleration strategy

We apply here a strategy proposed by Washio et al. [WO97] aiming to build a nonlinear
subspace acceleration for general nonlinear solvers combined with the replacement of the
Jacobian by the preconditioner defined in section 5.4.3 (noted J).

The idea in [WO97] was to store the iterates and the residuals in two different subspaces
(of dimension m) which represent a basis for an approximated linear problem. Then they
proposed to find a new iterate T, on the affine subspace xj, + ZT;OI aj (x; — o)) by mini-
mizing the residual. With this goal in mind, the residual is considered affine in this subspace,
such that the minimum can be found without new evaluation of R.

A simplified acceleration scheme deduced from [WO97| has been adopted here. We refer
to [WO97] for a complete description of the nonlinear convergence acceleration strategy. This
simplified scheme basically requires two parameters: m, the dimension of the minimization
subspace and ep, a parameter needed to control the nonlinear convergence. We keep in the
minimization subspaces the m latest iterates and corresponding residuals when available. In
the following, we only detail the procedure to be carried out after a Newton step if convergence
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is not achieved. Indeed, this can be repeated as long as the approximation .J of the Jacobian
is satisfactory.

Likely, the simplest approximation of the Jacobian is to use the extension of the Aitken
relaxation method which can be seen as a rough approximation of the Jacobian. In this case,
J~! = wId, where w is a scalar equal to

L [R@p) — R(@ie—1)]” (zr — Tp_1) (5.27)
IR (zr) — R(zp-1)l”

If we make this choice, it is preferable to do only one acceleration step, since otherwise we
would be barely performing an accelerated Aitken algorithm.

A better choice is the preconditioner defined in section 5.4.3, J = P - -- P;. This is moti-
vated from the good properties as preconditioner in the resolution of the following Jacobian.

1) Find the solution of the minimization problem:

m—1
o = arg min |R(@y) + Y a; (R(z;) - Ria)) |
[e7S] =0
m—1
2) Set the candidate iterate as: Tpew = Tk + aj (xr; —xp) ;
=0

3) Control of the acceleration strategy:

i ep [@aew — @il > minlz; — 2
<m

Lnew = Lk
ﬁnew = R(il?k;),
else
m—1
ﬁnew — R(mkz) + Z ay (R(ZL']) - R(ilfk)),
j=
end;

4) Solve Jox = —Ruew by a Krylov subspace solver;
5) Set the next iterate as: xi11 = Tpew + 0T;

)
)
6) Compute the next residual: R(xy41);
7) if [|R(xx+1)]| < tol, then stop;

8) Control: if [|R(xk41)| > minjc,y, |R(x;)|| then

(a) Perform a line-search and exit the acceleration step; or

(b) Do not store xj; and exit the acceleration step;

9) If J is old, exit the acceleration step, otherwise k = k 4 1 and go to 1.
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Steps 1 to 3 are related to the acceleration scheme and are briefly detailed in the following.
To find the minimizing « (item 1), store the points x; of the Newton algorithm in a matrix
V' and the values of the residuals R(x;) in a matrix F', such that

V =l[xg,...,xr_1] and

(5.28)
F =[R(xo) — R(xg),. .., R(xr—1) — R(xx)]
Then « in R¥ can be found by solving the linear problem
FTFa=—-FI'R(z). (5.29)

Since this problem may be singular, there are two choices: solve the problem with an iterative
method (we use conjugate gradient), or, as proposed by Washio et al. in [WO97], use a direct
method (Cholesky factorization) and, to ensure the invertibility of problem (5.29), add a term
erld for a small ep to the matrix FTF. They propose ex = 10~ max(diag(FT F)).

Since this scheme is based on a linearization of the residual, this algorithm must be
"securised”. Thus a control step (step 3) is introduced to avoid the occurrence of too close
iterates leading to stagnation in nonlinear convergence. In case of stagnation, both latest
available iterate xj and residual R(xy) are retained. This control criterion can be replaced
by a more efficient one, namely Z;”:_Ol laj| > ep or ||af2 > ep, which in addition can be
carried out before step 2.

The positive control parameter e can be chosen depending on the nonlinearity of the
problem. If the problem is highly nonlinear, it is crucial to keep €p small, since the algorithm
is based on the good approximation of the residual in @,y given by the linearization.

Note that this accelerating procedure is rather cheap: a solution of a small system of size
m X m, 2m+ 2 inner products and m vector updates and the evaluation of nonlinear residual
at most.

Finally a control procedure for the global Newton process (step 8) has been added. Indeed
it may happen that the new residual norm ||R(xg1)|| is larger than the minimal residual norm
of the intermediate solutions. There are potentially two reasons for this behavior: either
the frozen Jacobian J is no more accurate enough or the linearized residual Ryey is really
different from the true one R(Z,eyw). A control procedure is therefore needed to cure these
two bottlenecks. In practice however this situation has not been experienced numerically.

In a Newton framework, this acceleration scheme offers two main advantages. First the
new residual is expressed as a linear combination of residuals that belong to the minimization
subspace of residuals. Thus an expensive operation (evaluation of the residual) is avoided
when building the right-hand side for the new Jacobian system. Second, the frozen Jacobian
J can be reused again and again as will be shown in the numerical results. These two points
explain the improved efficiency of the preconditioned Newton-GMRES algorithm.

5.5.2 Global procedure

Finally the global procedure is a preconditioned Newton-GMRES method accelerated by
the nonlinear strategy presented in section 5.5.1. The linear preconditioner is the dynamic
preconditioner presented in section 5.4. This relatively complex algorithm is shown in Figure
5.1. Tt is meant to be robust and efficient when treating general (maybe highly) nonlinear
problems. As a first evaluation, it has been investigated in the framework of fluid-structure
interaction in haemodynamics as described next.
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Figure 5.1: Accelerated Newton algorithm. On the left, the standard Newton algorithm at

top, to the right, the acceleration step.
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Figure 5.2: Number of Jacobian inversions per cycle (= Newton or accelerated).

5.6 Application to fluid-structure interaction

We present in this section an application of the previous algorithms to fluid-structure inter-
action problems.

5.6.1 Settings

The linear preconditioner is used in a nested way as explained in section 5.4.5, and is fully
restarted at every time step. A reason for this complete restart is that at a new time step
the underlying system can be quite different from the one at the previous time step. As we
pointed out, the key idea for the efficiency of this dynamic preconditioner is that the problems
in the sequence must be close to each other.

The nonlinear convergence acceleration scheme is used with minimization subspaces of
dimension 5 (m = 5) and the control parameter cp is set to 0.5. The frozen Jacobian .J
corresponds to the previous Jacobian matrix.

In the accelerating step, as Jacobian’s approximation we use the preconditioner built from
the previous resolution of the Jacobian and we keep that approximation for two acceleration
steps. As already mentioned, we keep only the last 5 residual’s evaluations. We apply the
accelerating step even after the first evaluation of the residual, which means that @y is equal
to xy, but that the Jacobian is not evaluated for two Newton steps. This choice is arbitrary
and in some cases may be negative. Another choice is to apply the accelerating step only
when there are at least two or three evaluations of the residual. We suggest to verify which
choice fits at best from problem to problem.

5.6.2 Three-dimensional test case

Test case: Pressure wave in a bent cylinder, 100 time iterations (6¢ = 2-107%). The
discretized fluid domain has 5874 nodes while the interface and the structure have 1056
nodes.
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Figure 5.3: Number of residual evaluations per cycle (= Newton or accelerated).

Algorithm CPU Time | Normalized CPU Time
No Prec. 6h16’ 1

Prec. 5h56’ 0.94

Prec. & Acc. | 5h31’ 0.88

Table 5.1: CPU time for the FSI-QN 1 approach.

The nested preconditioners applied to the quasi-Newton method to solve the fluid-structure
interaction problem highly reduces the number of GMRES iterations in both experiments (see
figures 5.5 and 5.8). Note that its use reduces the CPU time of only 6 % for the first approx-
imation of the tangent problem (see table 5.1). In this case the evaluation of the Jacobian is
a small computational task in comparison to the evaluation of the residual. Using the nested
preconditioner reduces the CPU time of 29 % in the second tangent problem (see table 5.2).
Here the Jacobian evaluation is more involved, hence saving GMRES iterations has a bigger
impact on the computing time. In contrast, since the number of Newton iteration is highly
reduced (2 or 3 iterations), the accelerated algorithm slows down the computations. In fact,
since the approximate Jacobian J is not precise enough (with respect to the exact one), the
accelerated part of the algorithm is not as efficient as the standard part. Hence the the ad-
ditional cost of the acceleration (i.e., extra residual evaluations see figure5.3) slows down the
computations.

In Figures 5.5 and 5.8 the number of GMRES iterations against the successive Newton
resolutions is shown. At each new time step the stored preconditioners are deleted, hence
the number of GMRES iterations at the first Newton iteration for the “no prec” and the
“prec” approaches are obviously the same. As expected, in both cases the number of Newton
iterations is not reduced.

As shown in Figure 5.2, the acceleration algorithm can be effective when there is at least
a relative number of Newton iterations to be performed. In fact, in the second experiment,
there are only few (2 or 3) Newton iterations at each time step (see figure 5.9). Consequently
the acceleration approach slows down the computations (see table 5.2). On the other hand,
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Figure 5.4: Propagation of a pressure wave in a bent cylinder.

Algorithm CPU Time | Normalized CPU Time
No Prec. 12h36’ 1

Prec. 8h57’ 0.71

Prec. & Acc. | 9h13’ 0.73

Table 5.2: CPU time for the FSI-QN 2 approach.

in the first experiment the number of Newton iterations to be performed is sufficient for the
accelerated algorithm to show its benefits (see Figure 5.6). In this case the number of genuine
Newton iterations is reduced from 8-9 to 3-4. The CPU time is reduced of another 6 % for a
total gain of 12 %.

To compare these results with a different problem’s size, we have tested the same approach
to a two-dimensional case. We report the results in the next section.

5.6.3 Two-dimensional test case

In this section we show the results of a two-dimensional experiment with the same parameters
for the proposed algorithm considered in the three-dimensional one. The computational
domain is a straight tube, the fluid is modeled by the two-dimensional incompressible Navier—
Stokes equations and the structure by a generalized string model. The discretized fluid domain
has 779 nodes while the interface and the structure have 41 nodes.

The tolerance for the solution of the coupled system is 1076 and 1078 respectively, in
order to show the differences when the number of Newton iterations increase.

The results are essentially the same as in three dimensions, except the fact that in this
case the approximated Jacobian FSI-QN 2 is only slightly more expensive than FSI-QN 1
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Figure 5.5: Number of GMRES iterations for FSI-QN 1.
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Figure 5.6: Number of genuine Newton iterations for FSI-QN 1.
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Number of functional evaluations
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Figure 5.7: Number of functional 7 evaluations for FSI-QN 1.
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Figure 5.8: Number of GMRES iterations for FSI-QN 2.
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Figure 5.9: Number of genuine Newton iterations for FSI-QN 2.
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Figure 5.10: Number of functional 7 evaluations for FSI-QN 2.
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and that the improvements of the preconditioner and of the accelerated algorithm in the
FSI-QN 1 case are pronounced (see tables 5.3 and 5.4). Remark also that when using a more
restrictive tolerance, the approximation with FSI-QN 2 and the accelerated algorithm shows
a performance nearer to the FSI-QN 1 case.

As we can see in figures 5.5, 5.8, 5.11-5.14, the benefits of the presented preconditioner
are equivalent in both experiments.

In addition to the tests carried out in the previous section, we consider a mixed use
of the approximate Jacobians FSI-QN 1 and FSI-QN 2. In this case we do not consider the
accelerated algorithm. At each time step, we proceed as follows: At the first Newton iteration,
we solve the tangent problem using FSI-QN 1. Among others, this allows to compute a
preconditioner P; at low cost. Then at the next Newton iterations we use FSI-QN 2. We
would like to remark that the results in term of number of iteration is the same as when using
only FSI-QN 2, but that the CPU time when the tolerance is smaller (see tables 5.3 and 5.4
and figure 5.14).

For testing purposes, we applied also the FGMRES approach described in section 5.4.5,
where we do not need to nestle the preconditioners. As expected, the number of GMRES
iterations oscillates because when a preconditioner is built with many basis, the GMRES
needs less iterations and the new preconditioner is built with less basis, and vice-versa (see
figure 5.15).

FSI-QN 1 CPU Time | GMRES iter. | residual eval.
No Prec. 1 =10’09” 1 = 8158 1 =1219
Prec. P, 0.78 0.42 1

Nested Prec. 0.77 0.40 1

Prec. & Acc. 0.61 0.21 0.93
FSI-QN 2

No Prec. 1.13=11’20" | 0.39 = 3173 | 0.49 = 600
Nested Prec. 0.88 0.24 0.49

Prec. & Acc. 0.94 0.24 0.64
FSI-QN 142

Prec 0.87 0.29 0.64

Table 5.3: Two-dimensional experiment with tolerance 10~¢ for 200 time steps. The values
are normalized with respect to the “no prec.” algorithm.

5.7 Conclusion

In this chapter we have dealt with the definition of a dynamic preconditioner to be applied
to a sequence of problems and with the acceleration of a (quasi-)Newton algorithm.

We have shown that the preconditioner is well defined and that its application is straight
forward. A great advantage of the defined preconditioner, is that there is no need to build
the matrix A explicitly. In fact, A represents a generic linear operator, and in the numerical
experiments the corresponding matrix is never built.

We then applied the preconditioner as an approximation of the Jacobian in the acceleration
of the Newton algorithm.
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FSI-QN 1 CPU Time GMRES iter. | residual eval.
No Prec. 1 =16’35" 1 = 14339 1 =1942
Prec. P, 0.72 0.39 0.98
Nested Prec. 0.70 0.34 0.98

Prec. & Acc. 0.50 0.19 0.79
FSI-QN 2

No Prec. 1.11 = 18257 | 0.39 = 5624 | 0.41 = 790
Nested Prec. 0.72 0.29 0.41

Prec. & Acc. 0.64 0.15 0.51
FSI-QN 142

Prec. 0.65 0.19 0.46

Table 5.4: Two-dimensional experiment with tolerance 108 for 200 time steps. The values
are normalized with respect to the “no prec” algorithm.

Both have been tested in two fluid-structure simulations with a gain of up to 29% in CPU
time in a three-dimensional experiment and up to 50% in a three dimensional one.
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Number of gmres iterations for FSI-QN 1, tol= 1078
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Figure 5.13: 2D: Number of GMRES iterations for FSI-QN 1, tolerance 10~5.
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Figure 5.14: 2D: Number of GMRES iterations for FSI-QN 2, tolerance 10~5.
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Number of gmres iterations for FSI-QN 1, tol= 10~
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Figure 5.15: 2D: Comparison between the nested preconditioners and the FGMRES approach.
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Conclusions

In this thesis we addressed the mathematical modeling of blood flow in arterial vessels. The
numerical problem that is generated after space and time discretization of the mathematical
equations is computationally complex. Hence a judicious choice of solution algorithms is
mandatory.

In the first part, we proposed an axisymmetric model for the blood flow in vessels featuring
a symmetry with respect to a straight axis. Moreover, should the angular component of the
data be zero, the three-dimensional problem reduces to a two dimensional one on a half section
of the domain under consideration. With this aim, the integrals in the weak formulation of
the three-dimensional equations are simplified by a change of variable (from Cartesian to
cylindrical coordinates) and integration with respect to the angular coordinate.

In the case of the steady axisymmetric Stokes equations, we formulated a finite element
discretization and shown stability and optimal a priori error estimates. For the unsteady
axisymmetric Navier—Stokes equations in moving domains, we showed stability and provided
a stabilization for the semi-discretized formulation.

In the second part, we described the fluid-structure interaction problem in an abstract
setting that is suited in a broad variety of situations. We reviewed classical fixed-point and
Newton like algorithms and proposed convenient techniques for accelerating the convergence.

On one hand, should the programs for the solution of the fluid and the structure be
originated from independent sources, the use of a relaxed fixed-point iteration strategy is
advisable. In order to choose the relaxation parameter we used the Aitken extrapolation
method. In addition, by using the transpiration boundary conditions technique we strongly
reduced the computational time.

On the other hand, when the codes of the fluid and structure solvers are accessible,
Newton-based methods are generally more effective. Depending upon the specific situation
(strength of the non-linearity, time step constraints, ...), it is possible to approximate the
Jacobian by physically inspired less sophisticated models. We proposed an approximation of
the Jacobian (in addition to the exact form and to another approximation already present
in the literature) and a preconditioner to invert the Jacobian, which have the advantage of
being simple and computationally cheap.

Besides, we also proposed to use, at each new time step, a rough approximation of the
Jacobian based on a very simple model at the first Newton iteration in order to build the
preconditioner. Then in the subsequent Newton iterations we use a more appropriate approx-
imation of the Jacobian (or else the exact one) in conjunction with the preconditioner based
on the first Newton iteration. Finally, we exploited a Newton-Krylov technique to provide an
accelerated Newton algorithm.

All the algorithms above have been tested on two and three-dimensional test cases with
a consistent reduction of computational time with respect to the existing algorithms.






Appendix A

Useftul properties needed in the
analysis of the axisymmetric Stokes
problem

A.1 Lemmas needed by proposition 1.5.2

In this section we prove some lemmas needed by proposition 1.5.2. For T}, in 7;, and 2" a
midpoint of T} not on I' UT'y, define Dy, as the union of the three subtriangles of T}, members
of 7}, which have %7 as a vertex. Let |Dg| be the area of Dy and ty, d be the weighted
measures of T}, Dy, respectively. Let ¢*/ be a basis function of V}, /2 Which is one at 27 and
zero at every other node of 7j, /5.

Lemma A.1.1 There is a scalar py; with % < prj < %, such that
kj 1
o7 rdr = —dypy;.
Dy, 3

Proof Define z* as the radial coordinate of the midpoint between ¥/ and the vertex of
T}, which is not on the same edge as ¥/, Let 7%/ and r* be the radial coordinates of z*/ and
z* respectively. Define #*/ and 7#¥7 as the radial coordinates of

1 . I D
Ty = 6(51”” + x3,;) and Tg; = 5(71’]“] + 2ay;). (A1)

Notice that 1
/ " rde = | Dy|z*
Dy 3

and ‘
dy, = | Dy, |57

kj

Let p be‘equal to ;T] If 0< fkj < 7, then 7 < fkj (and Pkj < 1) and r* < 2r%7. Therefore
Ty = %7 and Thj < ki 4 %rk], hence py; > R (kI 4 %rkj) = 1&.

If 0 < 7* < r*7 then prj > 1 and rki < 2r*, therefore TR < rk
hence py; < %.

(N

and 7 > (7rki 4 21rk7)



APPENDIX A. USEFUL PROPERTIES NEEDED IN THE ANALYSIS OF THE
AXISYMMETRIC STOKES PROBLEM

Lemma A.1.2 Let a and b be two vectors in R? and note <(a,b) = 0 the angle between
them. If g < 0 < 7 — 20 and 6y < 5, then for all ¢ in R2

ef? < — (—a'c>2 + (Ey
San® |\a o) |
0o

Proof The minimum of {<(a,c), <(b,c)} is bigger than § — 3, hence

a l@-c b > |l cos T_% = |c|si %o
max a7 5~ ) = lelsin

Lemma A.1.3 Let (7,)n be a regular family of triangulations. Then there exists a 0y <
independent of h, such that every couple of sides a and b of any triangle in Ty, satisfies th
hypothesis of lemma A.1.2.

o wlA

Proof Let T be a triangle in 73, note 6;, i = 1,2, 3 its angles and pr the radius of the
inscribed circle. Since 6; < « for i = 1,2, 3, tan % > Z—? > 0. Define 6y as 2arctan o. Then
(91'2(90, 390<91+¢92+93:T{'and91:7T—(92—93<7T—2(90.

|

Lemma A.1.4 For Tj, and Dy, defined as before and without the restriction that x*7 is not

on I'UT,
d 3
Es 2 (A.2)
tr ~ 8
Proof Divide the triangle T} into four sub-triangles Ay, ..., A4 belonging to 7}, /5 and
order them such that the first has the smallest weighted measure. Let rq, ...,74 be the radial
coordinates of the center of gravity of the sub-triangles. The weighted measure of each sub-
triangle is a; = 27r;| A;|, where |A;| is the area of A;. Since dj, > 3a; and the center of gravity
of T}, has its radial component less or equal to 27y, t; < 27(2r1)(4|A1]) = 8ay. Therefore
d o 3m 3
tk 8&1 8

A.2 A result on the divergence operator

Here we present the proof of a result in [BDM99]. The proof is based on the same result on
classic three dimensional Sobolev spaces that the reader can find in [GR86]. In this section
we use the notation

X:{veH&(Q)?*:divv:omQ},

M = qeLQ(Q):[quzo}
Q
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and let X1 be the orthogonal complement of X in H&((vl)3 w.r.t. a(+,-). Note also
1
X, = {v € VL(Q) x H(Q) : dive + —v, =0 in Q} ,
r

M, = {q € L3(N) : /qud:c = o}

and similarly let X~ be the orthogonal complement of X, in V1 (Q) x H{ () w.r.t. a(-,-).

Proposition A.2.1 There exists a positive constant c, such that for all p in L3(Q) with

Jorp =0, there exists a w in V5(Q) x H{, () such that
. 1
diveu+ —up = p and [[ullya)xm@) < cllplzzo)-

Proof Lemma 3.2 in [GR86] states that the divergence operator is an isomorphism from
X+ onto M. This implies that for any p in M,, there is a unique (div=!)p in X and that

there exists a constant C' such that

1. N 9
EHPHB(Q) < |[(div l)pHHl(Q)B < CHPH[}(Q) = CHPHL%(Qy

Since the divergence operator is axisymmetric, (div™!)p is axisymmetric. Write (., ¥, 0.)
for it and define © = (¥,,0,v,) (and v consequently). Then the norm of v is bounded by the

norm of p, since
[vllv@yxmi@) = 101l @) < ||(diV71)I3||H1(Q)3 < Clpllzz @)

and divd = p — L9y = p. since vy is axisymmetric, which implies that its derivative in 6 is
P — ;0pT9 = P, 0 y : p

Zero.
This means that divwv + %7}7« = p, which proves proposition A.2.1.
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