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CONSTRAINT INTERFACE PRECONDITIONING FOR THE
INCOMPRESSIBLE STOKES EQUATIONS*

DANIEL LOGHINT

Abstract. We introduce a novel substructuring approach for solving the incompressible Stokes
equations for the case of enclosed flows. We employ a simple distribution of the global pressure
constraint to subdomains which allows for a natural decomposition into Stokes subdomain problems
with Dirichlet data which are well-posed and inf-sup stable. This approach yields a saddle-point
problem on the interface I' involving an operator which is continuous and coercive on H1/2(F) and
which is restricted to the interface trace space of functions satisfying the incompressibility constraint.
We derive the form of the constraints explicitly, both for the continuous and for the discrete case. This
allows us to design directly a class of interface preconditioners of constraint type, thus avoiding the
need to formulate a coarse level problem. Our analysis indicates that the resulting solution method
has performance independent of the mesh-size, while numerical results point to a mild dependence
on the number of subdomains. We illustrate the technique on some standard test problems and for
a range of domains, meshes, and decompositions.

Key words. domain decomposition, incompressible Stokes flow, iterative substructuring, inter-
face preconditioners, constraint preconditioners, discrete fractional Sobolev norms
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1. Introduction. Domain decomposition methods (DDMs) form an established
methodology for the parallel solution of large systems of equations arising from the
discretization of PDE problems. In the case of incompressible flow models, however,
DDMs face a number of challenges inherent in their saddle-point formulation such as
indefiniteness, coarse grid problem definition (including inf-sup stability), and well-
posedness of subdomain problems.

Over the past decade, it has become evident that for constrained problems a
black-box approach is generally not possible and that special treatment is required
in order to achieve optimality with respect to the geometric and physical parameters
involved. In particular, generalizations to the saddle-point case of existing successful
methods for scalar elliptic problems require additional effort as well as analysis. A
notable example for the case of nonoverlapping DDMs is the extension of the popular
BDDC and FETI-DP methods to the indefinite case [26], [25] (see also the recent
modified approaches in [22], [19], [20], [38], [21], [42], [43]). Another example is
the reformulation of the Stokes problem in [24] where the pressure is eliminated in
order to bring the problem into positive-definite form. This strategy is applied to
hp discretizations of the Stokes problem. For this type of discretization, see also
the approach in [1]. Spectral methods are considered in a DDM context in [31], [9].
Overlapping approaches have also been considered for Stokes [23] and Navier-Stokes
problems [12], [8], [15], [16], [19].

In general, iterative substructuring approaches target the Schur complement (or
the discrete Steklov—Poincaré operator) associated with the interface generated by a
decomposition of the computational domain. Typically, this yields a problem involving
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the unknowns corresponding to the interface degrees of freedom. For the Stokes
problem, these may include both velocity and pressure unknowns (as is the case for
Taylor—-Hood elements), or only velocity unknowns (as is the case for discontinuous
approximations of the pressure). In the former situation, a substructuring approach
will arise from subdomain problems where Dirichlet pressure boundary conditions
are imposed on subdomains. Moreover, the corresponding Steklov—Poincaré operator
will involve both velocity and pressure variables. On the other hand, the latter case
may be seen to represent a more natural approach in the sense that only velocity
boundary conditions are needed on subdomains and only velocity variables occur in
the interface problem (for details, see [33, Chap. 5]). This also motivates our approach
in this paper.

In this work we introduce a novel substructuring approach for the incompressible
Stokes problem with Dirichlet boundary conditions. Specifically, we choose a formu-
lation which distributes the pressure constraint to subdomains, so that the resulting
nonoverlapping DDM yields well-posed Dirichlet subdomain problems. For the case of
discontinuous pressure approximations, the resulting coupling is an interface problem,
which involves a constrained velocity H'/?(I')-equivalent operator, with no pressure
variables present. This is related in some sense to formulations involving the trace
space of functions satisfying the incompressibility constraint introduced in [7], [32];
see also [33, Chap. 5, p. 183]. Moreover, our modified formulation allows for the ex-
plicit derivation of the interface constraints. This allows us to avoid the need for a
coarse level problem and instead directly design interface preconditioners of constraint
type which can be implemented via sparse Krylov methods. The indefiniteness of the
problem is thus catered for, both at the subdomain and at the interface level. We
provide an analysis which indicates that performance is independent of the mesh size.
Numerical experiments on structured and unstructured meshes and decompositions
indicate that there is only a mild dependence on the number of subdomains.

The paper is organized as follows. In the next section we introduce the Stokes
problem together with auxiliary results. We also present the problem reformulation
which allows for an explicit description of the interface problem (or Schur comple-
ment). In section 3 we discuss the domain decomposition approach and derive the
constrained interface operator. The matrix representations of our substructuring ap-
proach are included in section 4, while section 5 discusses constraint preconditioners
and the optimal choices available for the Stokes problem; Krylov approximations of
constraint preconditioners are also described and analyzed. Finally, in section 6 we
present numerical results on a range of decompositions and meshes and for different
types of domains.

2. Problem formulation. Let © be an open bounded domain in R? with Lip-
schitz continuous boundary 92. We consider the following Stokes problem

(2.1a) —Au+tgradp=f inQ,
(2.1b) divu=0 in Q,
(2.1c) u=g on 0,

together with the constraint

(2.2) /Q p=n
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which ensures the uniqueness of the solution (u, p). We also assume that the following
compatibility condition holds,

(2.3) /mn.g:o.

In the following, we will consider solving (2.1) for the case of zero pressure mean,
i.e,, =0 in (2.2). However, the nonzero case will also arise naturally as a result of
our domain decomposition approach. Moreover, for simplicity of exposition, we take
g = 0, although our experiments will consider nonzero Dirichlet data.

Let V = [H}(Q)]4, Q := L*(Q). We will also work with the subspace Q, =:
L2(9) :== {g € Q: (¢,1) = pu}, where (-,-) denotes the L?(Q)-inner product. We as-
sociate with problem (2.1) subject to the constraint (2.2) the Lagrangian £1(v,q, p) :
V x @ x R given by

Li(v,q,p) = Lo(v,q) +p[(g;1) — ],

where
(24) Lo(0,4) = 5 (Vo, Vo) — (dive,q) - (f.0).

A critical point (u,p, \) of £; satisfies the variational problem corresponding to the
Stokes equations (2.1) subject to the constraint (2.2):

(2.5a) (Vu, Vo) — (dive, p) = (f,v),
(2.5b) — (divu,q) + A(q,1) =0,
(2.5¢) p(p,1) = pp

for all (v,q,p) € V xQ xR. The pair (u,p) is also a critical point of Lo(v,q) : V X Q,
with corresponding variational formulation

(263‘) (VU, VU) - (le Uap) = (f7 U) )

(2.6b) —(divu,q) =0

for all (v,q) € V xQ,,. In this sense, formulations (2.5), (2.6) are said to be equivalent.
Moreover, they are both known to be LBB stable [6].

Consider a nonoverlapping partition of {2 into open bounded subdomains €2; sat-
isfying

N
O=JU Qn=0 (i#)).
i=1

We also let I' ¢ R4~ denote the set of internal boundaries associated with the above
partition of €,
One of the issues with formulating problem (2.1) on subdomains is the global con-

straint (2.2). Recall that we are interested in the zero pressure mean case (u = 0):
however, this relation cannot be distributed in a natural way to each subdomain as a

Copyright © by STAM. Unauthorized reproduction of this article is prohibited.
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global zero pressure mean condition does not imply zero local pressure means. A suit-
able way to “decompose” the constraint (2.2) is provided by the following equivalent
formulation

N N
(2.7) Z (/ D— ci) =0 subject to Z ¢ =0.
i=1

i=1

While the global constraint (2.2) is replaced with another global constraint on the
coefficients ¢;, the above reformulation allows for a natural decomposition of the
Stokes problem into subdomain problems, which are locally constrained by pressure
integrals over €);. The corresponding Lagrangian is

N N
(28) LQ(”? q, P, de) = ‘CO(Ua Q) + sz((% 1) - d’L) + wzdiy

i=1
where Ly is defined in (2.4). The critical points (u, p, A, ¢, 7) of L satisfy the following
variational formulation

N

[(Vus, Voi) = (dive, pi)] = > (firvi),

i=1

M=M=

s
Il
-

(WF) : pi((pi]) —e) =0 (i=1,...,N),
) =0

di(T — Ai)

N
wE c; =0
i=1

for all (v,q,p,d,w) € X =V x Q x RN x RY x R. The above formulation is more
suitable than (2.5) for domain decomposition formulations; in particular, we note that
the first three equations yield a decoupled set of well-posed subdomain problems of
the form (2.5) with modified data

(vuiavvi) - (divviapi) = (fiavi)v
pi (pi, 1) = pici

This approach yields linear systems that can be parallelized directly, without introduc-
ing an awkward or nonphysical treatment of the global constraint (2.2). We consider
the full formulation in section 3.

2.1. Notation and standard results. Throughout the paper we will use the
following notation and standard results. Given an open simply connected domain U
in R?, its boundary will be denoted by OU. We denote by H™(U) the Sobolev space
of order m equipped with norm || - ||,,y and seminorm ||, y with the convention
HO(U) = L?(U). The Sobolev spaces of real index 0 < s < m are defined as interpo-
lation spaces of index § = 1 — s/m for the pair (H™(U), L?(U)); we denote this by
the following stencil

H*(Q) := [H™(U),L*({U)]g, O6=1—s/m.

Copyright © by STAM. Unauthorized reproduction of this article is prohibited.
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For any s, the space H§(U) denotes the completion of C§°(U) in H*(U) (see, e.g., [27,
p. 60]). In particular, we shall be interested in the interpolation space

H'Y2(U) = [H\(U), L (V)]

for which there holds Hy/?(U) = HY2(U). Another space of interest is Hol>(U)

which is a subspace of Hé / *(U) and is defined as the interpolation space of index 1,2
for the pair [HE(U), L*(U)],

H(%Q(U) = [H(}(U)v HO(U)] 1/2°

Norms on HY/2(U), H&f(U) will be denoted by the same notation |-|; o, or || -[[1/2,0
with the assumption that it is evident from the context which space is under con-
sideration. The dual of HééQ(U) is denoted by (Holéz(U))’ C H7'Y2(U), where
HY2(U) = (HYV2(U)) = (Hy*(U)).

Finally, we will make use of the trace operator 7o : H'(U) — H'/?(9U) which is
known to be surjective and continuous, i.e., there exists a constant ¢, (U) such that

Ivovllijz.ov < ey ()|vlliy Vv e HY(U).
A similar inequality holds if we take vo : H (U) — H&éQ(GU):

Ivovllijz.ov < ey (U)lvllo Vv € Hy(U).
We will also assume that the following Poincaré inequality holds,
(2.9) [ollo,v < Cp(U) [vl1v -

Finally, in order to simplify notation, we introduce the generic notation
d d
(2.10) A= A(U) := [HW@U)} or A= [HggQ(aU)] :

with the choice of product interpolation space and that of OU obvious from the con-
text. We write the above trace inequalities for the vector case in the generic form

(2.11) ovlla < ey (@)lolho Yo e [HXO)]".

2.2. Stokes extensions. The concept of extensions arises naturally in the for-
mulation of nonoverlapping domain decomposition problems [33]. This is also the
case for our formulation. Let U C R? and let (¢,1) € [HY2(0U)]? x R be given.
Let F: [HY?(0U)|¢ — [H'(U)]¢ denote any extension operator from [H'/2(8U)]¢ to
[H*(U)]%. Consider the problem of finding (w,r,v) € [H}(U)]¢ x L?(U) x R such that
for all (v,q,p) € [HF(U)]? x L2(U) x R

(2.12a) (Vw, Vo) — (dive,r) = = (VFE, Vo),
(2.12b) — (divw, q) + v (q,1) = (div F¢, q),
(2.12¢) p(r,1) = pp.

The Stokes extension of the data (£, i) is denoted by E,§ and is defined to be

E.§ :=w+ F¢,

Copyright © by STAM. Unauthorized reproduction of this article is prohibited.
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where w, F¢ are given in (2.12). Equivalently, the Stokes extension satisfies

(2.13a) (VE,§,Vv) — (dive,r) =0,
(2.13b) — (div By q) + v (,1) = 0,
(2.13¢) p(r,1) = pp,

where E, {sy = £ We will not include the compatibility condition (2.3) in our
definition of Stokes extensions, thus allowing for div £,£ to be nonzero in a weak
sense. This is perfectly justified, since ultimately we are interested in devising a
solver for problem (2.1), rather than an alternative physical model.

The following result provides identities satisfied by Stokes extensions, which will
be useful for our later derivation and analysis.

LEMMA 2.1. Let g € L*(U) and let (E,&,r,v) satisfy (2.13). Then

(214) (leElt{?q): (|U|)< 6’ )L2(6U)7
(215) (le E,ug’ ) |U| ( -&, 1)L2(8U)a
(216) v = g€ Discony

Proof. Let q = ﬁ(q, 1) denote the average of ¢ over the domain U. Then ¢—¢ €
L3(U) and, by the equivalence between (2.5), (2.6), we have

(diVE,ugv q— q) = Oa

so that
(div By6.0) = (@v By =)+ (div B = [ ne6
U
which is (2.14). Using this result, the remaining relations follow from (2.13b) and
(2.13c), respectively. d

We end this section with the following regularity result which can be found in
[39, Prop. 2.3].
PROPOSITION 2.2. Let 2 be an open set in R with boundary O of class C2. Then

there exist a unique function uw € V and a function p € @ unique up to a constant
which are solutions of (2.1) and which satisfy

(2.17) lullv + lIpllg/mr < C) (Ifllv: +llglla) -

We remark here that the solution of (2.5) also satisfies the above regularity result
with p measured in the full space Q.

3. Domain decomposition formulation. Let V; := HY(Q;),V? = H}(Q)
and define Q,,; := Li(QZ) In order to derive a domain decomposition formulation,
we let

{1} + UZ{Q}» D = pgl} +pl{2}, A = )\{1} + )\{2}
where u Y e Vo,p € Qo,i, and p;{z} € Qc;,i- We also let v; = vi + F;w;, where
’U S V , Wi = vy, € Vi, and Ew; := E.,w, is the discrete Stokes extension of data
(wi, ci) to subdomain ; (cf. (2.13)). Finally, we define

U; = U

z:=ulr€AN, z=u|r,=u

Copyright © by STAM. Unauthorized reproduction of this article is prohibited.
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Replacing these expressions for u;, p;, A; in (WF), we obtain

N
Z[ ut, Vo) + (Vul?, vo?) — (dive?, pith) — (divo?, p!2 } S 1 e?) + R,
=1 =1
> [Faivel? ) = (@ivef, q) + A0 (g, 1) + 2 (@,1)] =0,
=1
di(r =AY a0 @=1,...,N),
pi [(pjl},l) ( 2} 1) —cz} =0 (i=1,...,N),
N
chi:O,
=1
where

N
W oop ) (o2 o
R; = ; (f;, Baw;) — (Vuz ,VE,wZ) (Vuz 7VEZwZ)

+ (leE W;, P {1}) + (div Eiwih,p;.{Q}) .

{1}

Using (2.14), (2.15), and the zero-mean assumption on p; ’, we simplify the last two

terms in R; as follows:

(leE wl,p{l}) (;i{;};’l)(ni-wi, 1aq, =0, (leE wl,p{2}>

Let the bilinear form s(-,-) : A x A be defined via

N
(3.1) s(z,w) =Y (VEiz, VEuw;).

i=1

The weak formulation (WF) decouples into the following three sets of problems:

(V’w{l} V’UQ) - (divv?,pl{ }) =( i,v?),
1{ —@divel”, )+ A (g, 1) =0, (i=1,...,N),
pz( N ) 0

N
Z w E

11 d,’ |:7' -

N
-w;, D), Z [(fiinwi) - (VU,{l},VEiwi) )

1

(ni'Zi71)F,i:| =0 (i=1,...,N),

N
chizo,

(Vul®, Vo) — (divof ,p{ =
M —(divel®, ¢) + A% (g, 1) =0, (i=1,...,N),
pi (p?}v 1) = piC;

1€2]
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where we used the fact that, by (2.16),

1

A =, AP =
62|

(TLZ' * Ziy 1)1‘7

DEFINITION 3.1. We will refer to the above decoupled form of the Stokes problem
as the three-step formulation. We will refer to s(-,-) defined in (3.1) as the bilinear
form induced by the three-step formulation of the Stokes problem.

We remark here that problems I and III are Dirichlet subdomain problems of the
form (2.5) and as such they are LBB stable and have a unique solution.

The above formulation does not enforce pressure continuity over the domain €.
Thus, the subsequent derivation will only be valid for the case of discontinuous finite
element spaces for the pressure approximation. We will therefore consider only this
choice below. However, we note here that a similar approach is possible if the pressure
is required to be continuous. In particular, the resulting subdomain problems will
involve Stokes problems with both velocity and pressure essential boundary conditions
for which well-posedness will have to be considered specifically. This approach is
generally acknowledged to be more technical (cf. [33, Chap. 5], [40, Chap. 9]) and will
not be considered here.

Let 75, denote a conforming subdivision of €2 into disjoint shape-regular simplices
T (see, e.g., [10, p. 124]) of diameter at most h. Let P (U) denote the space of
polynomials of degree k > 0 defined on a set U C R%. Let

Vi =Vi, V= {vn € Hi(Q)NCQ) : vy € Po(T),VT € T},
O) = {qh € L2(Q) : quyr € Po(T), VT € 73} .

We will denote by Vj;, Qp; the corresponding subspaces of functions defined on sub-
domains ;.

Let {¢j}1<j<n AVk} <p<,m denote sets of finite element bases for Vj,, @, respec-
tively, so that

n m
up =Y Wby, ph = Pkl
=1 k=1

Define the interface spaces

Api = Api(Ty) := span {x; := 70(Ts)¢; : suppp; NT; # 0},
N
Ap = Ap(D) = | Api(T).
i=1
Note A, (T) is a product piecewise polynomial space of degree 2 defined on I'. More-
over, Ap(T) = v(T)V, C A(T).

Let X, = Vi, x Q, x RN x RN x R and consider the following discrete variational
formulation: find (up,pp, A, ¢, 7) € Xj such that for all (vp,qn,p,d,w) € X} the

Copyright © by STAM. Unauthorized reproduction of this article is prohibited.
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following relations hold:

N N
[(Vani, Vo) = (divoni, pri)] = Y (fir vhi),

i=1 i=1

N
[—(diV Uhi, qhi) + A (Q}m 1)} =0,

i=1

pi ((pris1) —¢;)) =0 (i=1,...,N),
di(T—)\i):O

N
w E c;i =0.
i=1

We note here the slight abuse of notation for the purpose of simplicity: the variables
A, ¢, 7, p,d,w also occur in the continuous variational formulation introduced in the
previous section. Henceforth, we will work only with the formulation (WF), .

A similar three-step formulation can be derived for the discrete case as in the
previous section; we include it below:

(Vuph, Vopi) = (diveRs, it = (i vf).
Ih _(dlvu;{i}vth)_FA;[l} (th51)207 (211,,N)7
pi (pf1) =0

N N
ci
s(zn,wn) — > o (ni - whi, D, = Y [(fi, Eywni) — (Vult, VEwn)|,
i=1 ;

‘?Z| =1
IIh dl |:T— |Q|(nl Zh“]-)l‘i:| :0 (Z:]., ,N),
’ N
chi =0,
=1
(Va2 Vol,) — (dived;, pish) = 0,
I —(dive?, gns) + A (gniy 1) = 0, (i=1,...,N),

pi (pfﬁ 1) = PiC

where we recall here that s(-,-) is the bilinear form induced by the three-step formu-
lation of the discrete weak formulation of the Stokes problem

N
s(zn,wp) == Z(VEizhi, VE;wp;)
i1
with
2
Zp = Up |[r€ Ap,  Zni = uni |0, = uii} . € Aps.

Thus, problems (WF), (WF), decouple into a set of independent standard Stokes
problems with zero data (problems I, I1,), a set of independent standard Stokes prob-
lems with nonzero data (problems III, III;) and an interface problem which is a
globally constrained saddle-point problem (problems II, II;,). This three-step proce-
dure has a matrix representation which can be shown to be equivalent to a Schur
complement method, as is the case with other substructuring approaches.
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4. Matrix representations. The matrix representation of (WF), is

A BT O O o
B O R O
Kx = O RT O -I
O O -1 O
o’ oT oT 17T

o= 0o 0o

where

Aij = (V¢;, V), Bj = —(dive,, i), Rie = (Y, 1)q,

E I =
I

OO OO M
Il
o

2295

for the index ranges 1 < 4,5 <n, 1 <k <m, 1< ¢ < N, and with I € RV*N_ We

also define r; := Rj,;.

Let now I; denote the index set for the velocity basis functions with support
contained in €);; with a standard abuse of notation, let also I" denote the index set for
the velocity basis functions with support intersecting I'. Similarly, let J; denote the
index set for the pressure basis functions with support contained in §2;; we note here

that supr NT' = (), given the choice of Q. Thus, we have

N

N
n=mnr+npr, ny:= ani’ ng, = L], m= Zmi, m; = |J;] .
i=1

=1

Using the numbering given by the index set

{{Ii;n+Ji;n+m+N+i}1§i§N7Fa{n+m+i}1§i§N7n+m+2N+1}’

the above system is permuted to

Ki1 Kz (x4 b,
4.1 =
(D (et ) (o) = (0n):

where
N AIiIi Brjriji 0r, Arr O%F Or
K = @ By, Ozg 1 , Koo = Onr Onn 1y
=N 0 of 1% 0
N Arr Opn  Op, N
K12 = CO]_ BJiF OJiN OJi = Col K12,ia
=1 O%—' _ez" 0 i=1

bl

where Col indicates column concatenation of matrices over the indicated range. Cor-

respondingly, we have

N uy, ur N fI,i
x1=Col| ps |, x2= c , bi=Col| 05, |, ba=
i=1 i T i=1 0

fr
On
0

With this notation in place, a Schur complement method computes a solution x to

(4.1) via the following sequence of problems

L Knxt =by, 1L 5x, = - KGxM, L Kx? = —Kioxs, x; =

where ¥ = Koy — KEKﬁlKlg is the Schur complement of K1 in K.

XF} _’_xiQ},
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4.1. The Schur complement. The Schur complement ¥ associated with the
splitting indicated above will be referred to as the interface Schur complement. For
this problem formulation, this matrix has an explicit expression given by the following
result.

PROPOSITION 4.1. The Schur complement ¥ has the following explicit structure

(4.2) Y= (B RmN) OnN 1y |,
ol 1% 0
where S is an nr X nr matriz and where RL =7 HTTIP

Proof. We have
Y = Koy — K, K Ko,

where the second term has the form

T T -1
N Arr Opn Oy, Ann By, 0O

i

Ar,r Opn Oy,

i

Z Byr Ojgn 0y, By, Oy, 71 Byr Ojn 0y,
=1\ 0L —el 0 07 rf 0 of —el' 0

The result follows by direct calculation of the summand, and the expression for the
inverse given in Lemma 4.2 below with q = r;. 0

LEMMA 4.2. Let A € R™ ™ be a symmetric and positive definite matrix and let
B € R™*" q € R™\ {0} with ker BT = span{q}. Let

A BT 0
K= B O ¢q
0 qf o0
Then
M NT 0
K t= N P z |,
0" zT 0
where
2= p—_s" { . =—A"'BTP,
lal ||q||
M=A"1'[A-B"S;B|A™", S,=qq" + BA'B".
Proof. See the appendix for the proof. O

Remark 4.1. The expression for S is also available explicitly, although it is not
included here as our convergence analysis in section 5 does not require it. However,
we point out that S is the matrix representation of the bilinear form s(-,-) : Ap x Ap
induced by our three-step formulation (cf. Definition 3.1).

Remark 4.2. The saddle-point form of the Schur complement X is explicit in the
constraints. This property does not hold for other domain decomposition formula-
tions for the Stokes problem (e.g., [25], [22]), but only for the reformulation given in
(WF). This will represent an important advantage when designing a substructuring
preconditioner.
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One can show that the decomposition of problem (WF), introduced in section 3,
corresponds to the Schur complement method described above. More specifically, the
three sets of problems in the previous section become three sets of algebraic systems:

AIiIi BZ';IL OIi ur, fli
L By, Ogg; i pt =10, (i=1,...,N),
02 TZ-T 0 )\;{1} 0
{1}
S By, Rmn  Or ur fr N u;
11 _(BFmRmN) OnN 1y C =|0on ] — ZKlTQJ p{J}} 7
oL 1% 0 T 0 i=1 )\;_{1
Arnr, Bl Or uf”? ur
L. By, Oy 1 pit | =—Ku| c (i=1,...,N)
of T 0 A2 T

Remark 4.3. The above formulation is the generalization of substructuring tech-
niques for scalar elliptic problems to the case of the Stokes system. In particular,
the reformulation (WF) allows one, at the discrete level, to identify the subdomain
problems as nonsingular diagonal subblocks of the system matrix K. In this sense,
this approach is more natural, without requiring the more involved reformulations
implicit in BDDC or FETT methods (e.g., [26]).

5. Constraint interface preconditioners. Given the explicit form of the in-
terface Schur complement derived in the previous section, we aim to design explicitly
a class of preconditioners with similar block structure. This will avoid the issue of
formulating a coarse level problem, which for the case of the Stokes problem is not a
straightforward task (see, for example, [26], [22], [19]).

We start by defining the following generic block matrix, as a permuted version of
the interface matrix in system II. above:

Yi(P)= 0% 0 1y
N +C O
F(BL, Rmn)T  £1n ONN NN

where P is assumed to be symmetric and nonsingular and P, denotes the matrix P
bordered on the right and bottom by zero and C' € RN*("r+1) ig a constraint matrix
with structure given below:

P 0 _
PO(O? OF)’ €= (= (Bl Ruw)" 1).

The structure of the above matrix is an example of a so-called constraint precondi-
tioner. The concept of constraint preconditioners has been employed and analyzed
widely (see [5] and the references therein). The following two results describe the
eigenvalue distribution of a generic constraint preconditioned system.

LEMMA 5.1. Let
K BT G BT
IC:(B o>’gi:<iB o)’

and let Zg € R™("=") be o matriz whose columns form an orthogonal basis for the
null space of B. Assume the following properties hold:

P Or —BngmN (Po oT )
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1. K,G € R™™ are symmetric with rank[K G] =n —k (0 <k <n);
2. B € R™*™ has full rank and ker K Nker B = ker G Nker B = {0};
3. Kx # £Gx for any x ¢ ker K Nker G.
Then the preconditioned matriz Py := Q;llC has the following eigenvalue distribution:
i. A =1 with multiplicity m;
ii. A= =+1 with multiplicity m;
ii. A\ = 05 (j = 1,...,n — m), where o; are the eigenvalues of the pencil
[ZLKZp, ZLGZp).
Moreover, Py is defective, P_ is diagonalizable, and both have minimal polynomials
of degree n — m + 2.

Proof. See [28] for the proof. 0
We will refer to the eigenvalues o; as the nonunit eigenvalues of Ps.

LEMMA 5.2. Let the assumptions of Lemma 5.1 hold with ker G = {0}. Assume
further that G™'K has n distinct eigenvalues Ay < Ao < --- < \,. Then the nonunit
eigenvalues of Py satisfy the following interlacing property

Me S0k < A, kE=1,...,n—m.

Proof. For a proof, see [18]. d
A direct application of Lemma 5.1 yields the following result.

PROPOSITION 5.3. The pencil [%1(S),X_(P)] is diagonalizable with eigenvalues
o given below.
i. o =1 with multiplicity N .
ii. 0 = —1 with multiplicity N.
iii. The remaining nr + 1 — N eigenvalues satisfy

ZESoZov = 0 ZL Py Zov,

(nr‘+1) X (’n,FJrlf

where the columns of Zc € R N) form an orthogonal basis for

the null space of C'.

Remark 5.1. The extra N eigenvalues arising due to the larger reformulated prob-
lem are relocated to £1 through the above choice of constraint preconditioner.

Since Sy, Py are singular, it is not possible to obtain an interlacing result for
the pencil [24(S5),X_(P)] as provided by Lemma 5.2. However, this issue can be
circumvented using a certain reformulation and we obtain the following interlacing
result involving the eigenvalues of the pencil [S, P], where we recall that P is a generic
symmetric nonsingular matrix.

PROPOSITION 5.4. Let {0,k =1,...,nr +1— N} denote the nonunit eigenval-
ues of the pencil [£4(S),X_(P)]. Then the oy interlace the eigenvalues \; of the
pencil [S, P]:

A Lok < Aggn—1, k=1,...,np+1—-N.

Proof. The nonunit eigenvalues of the pencil [¥4(5), X_ (P)] are also the non-unit
eigenvalues of the pencil

S —BL R,y Or P -BL Rn,n Or
—(BE Rpn)T OnN In |, [ —(BL, Bmn)” Onn 1n
0% 1% 0 0% 1% 0
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Letting B = (()IT 1]TV) in Lemma 5.1, the corresponding Zp can be taken to have the

form
Zp = Ir  Orn-1
Onr Ziy )
Using Lemma 5.1, with m = 1, we conclude that there are 2 eigenvalues at 1, with

the remaining nr + N given by the eigenvalues of the above matrix pencil projected
on the null space spanned by Zp, which we write taking into account the structure

of Zp as ~ B
G ouins) (5 o))
B Ony-in-1)  \B On-in-1/]

By Lemma 5.1, the above pencil has 2N — 2 eigenvalues at 1, with the remaining
nr — N + 1 nonunit eigenvalues satisfying by Lemma 5.2 the interlacing property

A <ok < Agyn-1, k=1,...,np+1—-N. 0

Remark 5.2. The above results focus on the eigenvalue distribution of the precon-
ditioned system. The classic convergence bound for GMRES [37, p. 216], [14, p. 54],
however, requires both the eigenvalues and the condition number of the eigenvector
matrix of the preconditioned system (for the nondefective case) be bounded indepen-
dently of the parameters of interest in the problem. Similarly, a bound that covers
also the defective case requires that the contour length of the pseudospectrum of the
preconditioned system remains bounded, in addition to the bound on the eigenvalues
(see [41], [14, p. 57]).

In light of the above remark, we assume that the convergence of GMRES is gov-
erned by the distribution of eigenvalues alone, with the other quantities in various
convergence bounds assumed to be benign. In particular, we will say that a pre-
conditioner is optimal if the eigenvalues of the preconditioned system are bounded
independently of the size of the problem. Thus, we expect the performance of a
Krylov method coupled with an optimal preconditioner to be independent of problem
size. The numerical experiments in section 6 confirm that this is a reasonable as-
sumption. If P is an optimal preconditioner for S, then the eigenvalues of the pencil
[24(5), X4 (P)] will also be bounded independently of size, i.e., ¥4 (P) is an optimal
preconditioner for 34 (S). The choice of P is considered next.

5.1. Optimal interface preconditioners. We now turn our attention to suit-
able candidates P for approximating the matrix S. First, recall that S is the matrix
representation of the bilinear form s(-,-) in the basis {x,} of Aj, where x, repre-
sents the restriction to I' of the velocity basis element ¢;, whenever this restriction is
nonzero (cf. Remark 4.1). Consider again

N
s(zn,wp) = Z(VEz'th VE;wp;).

i=1

In the following we will employ the notation (2.10) introduced in section 1 and will
also refer to Definition 3.1.

LEMMA 5.5. Let Q C R? be an open set with boundary 02 of class C?. Let
s(+y )+ A x A be the bilinear form induced by a three-step formulation of the Stokes
problem. Then there exist constants c1,co such that for all n,v € A,

ea|lnlli < s(n,n) < eillnl3-
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Proof. Note first that

N N
s(mn,n) => (VEm;, VEm;) =Y |Em;
i=1

i=1

2
I,Qi °

Using the regularity result (2.17), we get

N
stn,m) < D Cil)lmilRr,) < eallnllz
i=1

with ¢; = max; C;(£2;). Using the trace inequality (2.11) we get

[Eimili 0,2 (T nill A,
and the lower bound follows. 0

As a corollary, we note that if n, € Ap, C A, then

(5.1) callmnlli < s(mmsmn) < callmnlli

Remark 5.3. The constants C;(€2;) and ¢;(I';) arising in the above proof may
reflect a dependence of ¢, co on the geometry of the subdivision. In turn, this may
translate into a dependence on the number of subdomains, which could affect the
scalability of our preconditioners. This issue requires further analysis.

We now turn to the question of defining a norm || - ||, which is equivalent to |- |/
on Ajp. This will allow us to derive a suitable preconditioner for S. For simplicity of
exposition, we assume that T is a planar (d — 1)-dimensional surface (so that N = 2).
For the general case, see [3]. As before, let v; = vo(T")¢;, where ¢; denotes a basis
element with support intersecting I'. Define

(5.2) Mij = (i, ),y Lig = (0T)Vrdi, %) Veds) iy s
where Vv denotes the tangential gradient of v with respect to I'. Let

(5.3) Hyjp = M(M™'L)Y2.

Then for any n, = Y1, ;1 € Aj, there exist constants k1, ko such that [2]

(5-4) rallnnlla, < nlle, . < willonlla-

We note here that the above result relies on the shape regularity of the subdivision of
I (in our case inherited from the shape regularity of the subdivision of Q) and a con-
tinuous piecewise polynomial basis set {1);}. However, there is no explicit restriction
with regard to the number of subdomains, or their shape regularity.

The following result follows immediately.

PROPOSITION 5.6. Let s(-,-) : Ap x Ay, be the bilinear form induced by a three-
step formulation of the Stokes problem. Let n,v denote the coefficients of nn, vy, with
respect to the basis {t;,i =1,...,nr} of Ap. Let S denote the matriz representation
of s(-,-) with respect to the same basis. Then there exist constants ¢1,¢ such that

&lnl, , <n'Sn < alnll, ,

for allm € R™r.
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Proof. The results follow from (5.1) and equivalence (5.4). |

The above spectral equivalence makes X1 (H; /o) an optimal preconditioner for
24(9).
PROPOSITION 5.7. The eigenvalues o of the matriz pencil [¥4(S), X+ (H /2)] sat-
isfy either |o| =1 or
ca <o <,

where ¢1,Co are the constants in Proposition 5.6.

Proof. The spectral equivalence in Proposition 5.6 implies

Gy < )\k(Hf/le) <é&, k=1,...,nr.

The result then follows from Lemma 5.1 and the interlacing result of Lemma 5.2. 0O

Remark 5.4. The matrix H /; is also spectrally equivalent to Sa, the Schur com-
plement arising from a DDM applied to a vector Laplacian problem [3]. This means
that ¥4 (Sa) is another optimal preconditioner for ¥4 (S). We will verify this fact in
the numerical section.

The preconditioner Y(H; /) is not a practical choice for large values of np. The
matrix Hy /5 is typically full, and the action of the inverse of ¥ (H /) will be expensive,
in general. We consider next alternatives that allow a sparse approximation of the
action of this preconditioner.

5.2. Krylov approximations of constraint preconditioners. Given the
structure of our interface preconditioners, we aim to approximate their action on
a given vector via a Krylov subspace approach. In the following, we will refer to the

Krylov subspace
Ke(A,x) = {r, Ar,. .. 7Ae_lr}

for generic nonsingular square matrix A and vector r. This approach is commonly
used to define a sparse approximation of f(A)z for a range of functions f; e.g., see
[35], [13] for f(t) = exp(t), [44] for f(t) = t™ for integer m, or [11] for f(t) = t/2.

More specifically, the method relies on constructing an orthonormal basis {v1, ..., v}
for K¢(A,r), so that the approximation can be taken to be

(5.5) f(A)z~ Vif(He)er| 2],

where Vy = [vy,...,v¢], e; € R and VfAVg = Hj is an upper Hessenberg matrix;

if A is symmetric, Hy is tridiagonal symmetric. It is assumed that ¢ is small, so that
the evaluation f(H,) is inexpensive. We consider below modified approximations cor-
responding to f(t) = t1/2 and for the case where both Arnoldi and Lanczos procedures
are employed to generate Vj.

Remark 5.5. It is shown in [35] that one can view approximation (5.5) as a poly-
nomial approximation p(A)z to f(A)z, where p is the Hermite interpolant of degree
at most £ — 1 of f at the eigenvalues of Hy. Exactness is achieved when ¢ equals the
degree of the minimal polynomial of z with respect to A. For smaller values of ¢, the
following error bound applies [4]:

|4z = Ve (Hoealla] | < Cllall min max|£(¢) = p(c)].

where R is a region in the complex plane containing the field of values of A. We note
that the bound is small if f can be well-approximated by polynomials of low degree,
which is the case for f(t) = /2.
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Consider approximating a typical preconditioning step in a Krylov method:

-1

Hy Or —BL, Run
z=37"(H)r = 0f 0 1% r.
_(BngTrLN)T ]-N ONN

In order to derive a sparse approximation of the above step, we introduce the equiv-
alent problems

(5.6) z=Y"'(L) (S_(L)2; (Hyp))r,
(5.7) z=Y7"(L) (S4(L)21 (Hyj2)) .

Our aim is to replace the action of the matrices ©_ (L)X " (H; /o) and 4 (L)X (H, o)
by sparse Krylov approximations. While the first matrix is diagonalizable, the second
is not, although they both share the same nonunit eigenvalues. This fact will have an
impact on the type of approximation we propose below. The following result describes
the relationship between the spectra of Ei(L)Z_T_l(Hl/Q) and X4 (L)S7(M).

PROPOSITION 5.8. Let )\k,o,% denote the nonunit eigenvalues of the pencils
(B (L), X4 (Hy/2)], [B+(L), X4 (M)], respectively. Let o denote an eigenvalue of
Hy3. Then
o < Ag,op <agyn-1, k=1:np+1-—N.

Proof. First, we note that since the matrices M, L are symmetric and positive
definite, there exists a matrix ) such that

L=Q"DQ, M=Q"Q,

so that
Hyj = QTD'?Q,

where D is a diagonal matrix containing the square roots of the eigenvalues of the
pencil [L, M]. By Lemma 5.2, the nonunit eigenvalues A\j of the pencil

[24(L), Z4 (Hyo)] = [52(Q7DQ), T4 (QTDV2Q)]

interlace the eigenvalues of
-1
(Q7P'2Q)  Q"DPQ =Q7'D'*Q = Hyp.

By the same corollary, the nonunit eigenvalues o of the pencil [¥1 (L), ¥4 (M)] inter-
lace the eigenvalues of (QTQ)~'QTDQ = Q~'DQ = le//Q, so that oy, also interlace
the eigenvalues of H; ;. a

The above result motivates the following definition of a partial square root matrix.
Let $_ (L)X (M) = VDV~!. Define

{D{l/z}} Dy 3 Dy <0,
it V/Dy; otherwise.

Then the nonunit eigenvalues of

{1/2}

(»_ (@) )V = ypl/ay-t

are the values oy in Proposition 5.8.
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The above matrix provides an alternative to the impractical choice of precon-
ditioner ¥4 (H;/3). The action of X_(L)X;"(H,/3) on r can be replaced with an
approximation to the partial square root of E_(L)Zzl(M ) obtained using a Krylov
method. We examine below two possibilities.

5.2.1. An Arnoldi approximation. The Arnoldi method is an iterative pro-
cedure which, after k iterations, generates the following factorization

(5.8) Vi S (L)X (M)Vy, = Hy,

where Hj, € R¥** is an upper Hessenberg matrix and V} is a matrix with orthonormal
columns. Since ¥_(L)X1"(M) is diagonalizable, Hy, is also diagonalizable, so that

the partial square root matrix H ,il/ 2} exists and therefore we can define the Krylov
approximation

_ 1/2
(S @u () e 2 viem ey x|

This yields the following procedure for constructing an approximation z to z:
1. Construct Vi, Hy, corresponding to Arnoldi factorization (5.8).
2. Compute

7z, = Vi H ey |r||.

3. Solve for z the sparse linear system
Y _(L)z = 7.

Remark 5.6. The first step in the above procedure constructs the projection Hy,
of ¥_(L)S1" (M) onto the Krylov space Ky (S_ (L)X (M),r). The Arnoldi iteration
used for this aim requires multiplication by the matrix ©_ (L)X ' (M), which involves
at each step one sparse solve with the matrix ¥ (M) and a sparse matrix-vector mul-
tiplication with the matrix ¥_(L). Thus, the overall procedure 1-3 can be achieved
using sparse operations only. This is crucial for the overall complexity of the resulting

algorithm.

5.2.2. A Lanczos approximation. By Proposition 5.8, the roots of the eigen-
values of the pencil [X, (L), X4 (M)] satisfy the same interlacing property as the eigen-
values of the pencil [¥ (L), ¥, (H;/;). However, both pencils are defective, and the
notion of a partial square root matrix cannot be defined in this case. On the other
hand, [¥4(L),X4+(M)] is a symmetric pencil, so we can consider the factorization
arising from a simplified Lanczos procedure such as that introduced in [30] and re-
lated to the bi-Lanczos method [34]. The method is a generalization of the standard
Lanczos algorithm but in the indefinite inner product induced by erl(M ). As in the
case of the Arnoldi method, after k steps, the following factorization is produced:

(5.9) T, = VI STHM)S(DEHM)V,  VISTHM) Ve = By,

where Fj is a diagonal matrix and T} is a symmetric tridiagonal matrix. The aim
usually associated with such a procedure is to use the pencil [Ty, Ej] to approximate
the eigenvalues of the pencil [E7'(M)X4 (L)X (M), 25! (M)], which are also the
eigenvalues of the pencil [X (L), ¥ (M)]. In our case, we propose to use the above
factorizations to approximate the action of ¥, (L)X (H;/2) on a vector r via

{1/2}

(5.10) S (D) (Hyyo)r = Vi (B 'T)) el|r|
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under the assumption that £, 1Ty, is diagonalizable. Our implementation follows that
of [45] which uses a normalized version of Ey, i.e., the diagonal entries of Ej, are either
+1 or —1.

Remark 5.7. By Lemma 5.1, the degree of the minimal polynomial of the matrix
S (L)STH(M) is nr — N + 3, which is the maximum computable number of linearly
independent columns in V) in exact arithmetic. However, in practice, the value of
k is much smaller than this maximum admissible value; moreover, computations in
the next section indicate that Ej has only positive entries for small values of k (i.e.,

Ey = I1,), so that (E, 'Ty) {1/ = Tkl/2 and the approximation simplifies to
-1 1/2
Sy (L)ST L (Hy jo)r ~ VT ey ]

Summary. The preconditioners X (H; /2) have been shown to yield precondi-
tioned spectra independent of the mesh size h for any fixed number of subdomains
N. This is in contrast to most DDMs where dependence on h exists for fixed N. On
the other hand, in view of Remark 5.3, a dependence on the number of subdomains
may exist for ¥ (H;/5), although further analysis is needed to clarify this issue.

6. Numerical experiments. The three-step procedure employed and analyzed
in the previous sections is aimed at deriving and analyzing the interface Schur com-
plement associated with our domain decomposition formulation. However, our imple-
mentation will use this information in order to construct a global (not just interface)
preconditioner for the discretization of the incompressible Stokes equations. We il-
lustrate this on two-dimensional test problems; however, three-dimensional problems
afford the same treatment. Finally, we note that parallelism is not investigated, al-
though we expect to be able to report on the scalability of our solver, as well as its
three-dimensional performance in a future paper. For examples of implementations
of discrete fractional Sobolev norms in three dimensions, we refer the reader to [2].

6.1. Implementation. We used a P, — P, discretization of the modified weak
formulation (WF) introduced in section 2, which resulted in the linear system (4.1):

(i 5)6)-0)
K{, Ky ) \x2 by )’

where
~ [ Ann, Bl 0y N Arr Opn Op
Kll = @ BJi,L: OJq‘,Ji T ) K12 = COl BJiF OJiN OJi
=1 07 rl 0 =1 ol —-Lny O

The inverse of the proposed preconditioner is a block-triangular matrix of the form

Ku Ko \ ' (K3 O\ (I -Kp\(I O

o () ~\o T1)\O0 I o xIY(P))’
which will be used with a GMRES solver. This is motivated by the fact that the
resulting preconditioned system has the form

K1 Ko\ (Kii Ko _1: 1 O
Kiy, Ky O X4(P) KLER S.(9)Se(P)™t)”
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which is known to yield GMRES convergence in 2 iterations if ¥, (P) = X4(95)
[17], [29]. It is evident from the above factorization that at each GMRES step the
implementation requires solution of linear systems with K3; and ¥4 (P), with the
former achieved by solving in parallel N subdomain Dirichlet Stokes problems using
a sparse direct solver. The choices of P are motivated by our previous discussion. We
constructed the constraint matrices BL, R,,n in L4 (P) (cf. (4.2)) via a finite element
assembly, given their explicit form, although we note that this construction can also
be achieved cheaply algebraically.
We employed the following choices for P:
1. P = Sa—the Schur complement arising from a vector Laplacian problem (see
Remark 5.4);
2. P =Hys = M(M~'L)}/?a discrete vector fractional Sobolev norm;
3. P = Pa,y, implicitly defined by the Arnoldi factorization (5.8) and the subse-
quent three-step procedure indicated;
4. P = Pp,, implicitly defined by the Lanczos factorization (5.9) and the ap-
proximation (5.10).
We remark here that the first two choices are expensive in practice, as they involve
the inversion of a matrix with a dense (1,1)-block of size np. On the other hand, the
other two are Krylov approximations which involve sparse approximations—indeed,
these are the main practical options that we propose.

6.2. Krylov solvers. We employed flexible GMRES (FGMRES) [36] with a
standard stopping criterion
¥ < 107 ],

where r* = b — Kx* denotes the residual at the kth iteration. The choice of method
is due to the changing nature of the preconditioner for the case where Py, PLan are
employed. The starting guess x° was computed as the solution of the linear system

K Ko 0 _
(5" sl =»

This choice ensures that the initial residual has the block form

0
0_
“=(4)

so that the Arnoldi basis generated by GMRES has the same zero pattern. This
leads to important savings, as the orthogonal basis generated is nonzero only on the
constraint interface space. This was taken into account in our implementation of
FGMRES, so that only the nonzero part of the Arnoldi basis was stored. We note
that this is mathematically equivalent to using FGMRES on the Schur complement
problem, but employing a global stopping criterion.

The implementation of Paypn, PLan used standard Arnoldi and Lanczos algorithms
with full reorthogonalization. In all our experiments we worked with bases of size
£ =10.

6.3. Experiments. We employed the above interface preconditioners to solve
the Stokes problem (2.1) corresponding to the following domains and boundary con-
ditions.

Problem 1: Regularized lid-driven cavity flow in = [0, 1]? with boundary
data (16( 2)2,0), € 0,1] 1
r—x yJ), T 1Y =1,
9(z,y) = { (0,0) otherwise.
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Vavav VAN
PAVAVAvaTANN

(a) Problem 1 (b) Problem 3

Fic. 1. Partitions for test Problems 1 and 3.

Problem 2: Poiseuille type flow in Q = [0, 8] x [0, 1] with boundary data

_ (4( - 2)70)7 HAS {178}7 € [Ov 1}7
g(z,y) = { y(O,%), otheré}/ise.

Problem 3: Taylor-Couette-type flow in 2 = BO73\BQ,1, where B, denotes
the open disk centered at ¢ with radius r and with boundary data

_ [ty 2 +y® = (1/2)%
9(@,y) = { (0,0) otherwise,

where t(x,y) denotes the unit tangent vector to 92 at (x,y).
We chose to experiment with various isotropic partitions for several levels of isotropic
mesh refinement with degrees of freedom in the range O(10* — 10°). In particular,
we chose partitions into subdomains of diameter H; and meshes with shape regular
simplices such that

(6.1) cg < H; <Cpqxg

for all ¢ and such that Cp/cy = O(1). We experimented with straight interfaces,
corresponding to the case where the domain is first subdivided and then refined. We
did not use uniform meshes as we wanted to avoid any superconvergence effects. Some
examples of the meshes and partitions used are included in Figure 1.

Remark 6.1. The regularity requirement (6.1) was not needed in our analysis, but
is seen as standard in the domain decomposition literature. However, we found that
employing subdomains with large aspect ratio was detrimental to performance. This
feature requires further investigation.

We stress here that we did not employ a coarse level in our preconditioning
procedure, thus avoiding the complications that arise in defining coarse level operators
for constrained problems.

Finally, we remark that the potential for parallelism of the substructuring method
proposed in this paper relies on the low complexity of the interface preconditioning
procedure. Given the sparse approximation procedure employed, the complexity of
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TABLE 1
GMRES iterations for Problem 1: ideal preconditioners Sa, Hy /.

GMRES iterations for Problem 1: Arnoldi and Lanczos approxzimations.

P = Sa Hy/o
N = 4 16 64 256 4 16 64 256
n + m = 10,498 13 13 12 13 16 20 22 29
41,474 13 14 13 13 17 20 23 31
164,866 13 14 14 13 16 20 24 32
TABLE 2

2307

P = Parn PLan
N = 4 16 64 256 4 16 64 256
n+m=10,498 | 14 17 24 31 14 17 23 30
41474 | 16 17 21 30 14 17 23 32
164,866 | 17 18 18 25 15 17 21 32
TABLE 3

GMRES iterations for Problem 2: ideal preconditioners Sa, Hy /.

P = SaA Hiq/o
Ny X Ny =] 16 x2 32x4 64x8 | 16x2 32x4 64x8
n+m = 17,890 13 12 10 18 19 20
70,978 14 13 11 19 20 21
282,754 14 13 11 21 21 21

the iterface problem is of order O(¢np). This means that the method should scale
well for interface problems of size ng = O(ny,). This poses balancing constraints on
the geometric parameters employed, which is a standard restriction in DDMs.

6.4. Numerical results. We include below the results corresponding to the
three test problems and the set of preconditioners indicated.

6.4.1. Problem 1. Table 1 displays the number of iterations corresponding to
the ideal choices P = Sa and P = H, 5. These results represent the benchmark for the
approximations Pan, Pran, shown in Table 2. The approximations were constructed
using a Krylov space of dimension ¢ = 10. First, we note that all the preconditioners
exhibit mesh independence. The ideal (and less practical) preconditioner Sa appears
also to exhibit independence of the number of subdomains, while the other theoretical
candidate, H;/p exhibits a mild dependence on N, not dissimilar to the dependence
noticed in the scalar case when preconditioning Poisson problems [2]. The two sparse
approximations employed also appear to yield performance independent of the refine-
ment level, while inheriting from the exact preconditioner H; /o the dependence on N.

6.4.2. Problem 2. Given the shape of the domain, we chose to work with a
subdivision into subdomains that satisfied the isotropy property (6.1). More precisely,
we used N, N, subdomains in the z and y directions, respectively, so that each ;
was a square. The corresponding results are included in Tables 3 and 4. Unlike
the previous example, the dependence on N = N, x N, is insignificant, while the
independence of the refinement level is maintained as indicated by the theoretical
results from the previous section. Remarkably, this appears to be the case for all
the preconditioners employed. We also note that the performance of the Arnoldi and
Lanczos approximations appears to be slightly better than that of the exact choice of
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TABLE 4
GMRES iterations for Problem 2: Arnoldi and Lanczos approximations.

P = Parn PLan
Ny X Ny =] 16 x2 32x4 64x8 | 16x2 32x4 64x8
n+m = 17,890 15 16 16 16 16 18
70,978 17 15 16 17 16 18
282,754 19 16 16 17 17 16
TABLE 5

GMRES iterations for Problem 3: ideal preconditioners Sa, Hy /.

GMRES iterations for Problem 3: Arnoldi and Lanczos approximations.

P= SA Hy/o
Ng X Np= | 4x1 8x2 12x3 | 4x1 8 x 2 12 x 3
n +m = 10,256 9 12 12 12 16 17
40,512 9 12 13 12 17 17
161,024 9 13 12 11 17 18
TABLE 6

P = Pam Pran
Nog X Np= | 4x1 8x2 12x3 | 4x1 8x2 12x3
n +m = 10,256 18 26 28 16 22 23
40,512 18 26 27 15 22 23
161,024 18 27 27 17 22 22

preconditioner that they are designed to approximate. This was also the case for test
Problem 1, but is more pronounced for this problem.

6.4.3. Problem 3. Finally, for the case of an annular domain, we chose to work
with a subdivision into N,., Ny subdomains in the radial and tangential directions,
respectively. A typical subdivision and mesh refinement is shown in Figure 1(b). The
preconditioned FGMRES performance is included in Tables 5 and 6. We observe that
the same behavior is present, with both mesh independence and mild dependence on
N clearly displayed. We remark also that the performance of the Lanczos approxi-
mation is somewhat better that that of the Arnoldi option, unlike in the other two
experiments.

7. Summary. We presented a novel substructuring approach for the parallel
solution of the incompressible Stokes equations with Dirichlet boundary conditions.
The method involves a simple reformulation of the problem which allows for a natural
decomposition into well-posed Stokes subdomain problems, coupled by an interface
problem with explicit constraints. In turn, this allows for the design of optimal inter-
face preconditioners which exhibit no mesh dependence and only a mild dependence
on the number of subdomains.

Some generalizations are possible and will be investigated in future work. First, we
note that while the method was analyzed for the case of discontinuous approximations
of the pressure variable, a similar, albeit more technical, approach is possible for the
case of continuous pressure approximations. Second, we expect our formulation to
arise naturally in a substructuring approach for problems with outflow boundary
conditions, for decompositions which involve subdomains with Dirichlet boundary
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conditions, as well as for subdomains with mixed (outflow and Dirichlet) boundary
conditions. Finally, our approach can be extended directly to the Navier—Stokes
equations as well as to the case of generalized Newtonian flow for various standard
constitutive laws.

8. Appendix.

Proof of Lemma 4.2. The last column of K~ is the solution of the following
linear system:

A BT 0 u 0
B 0 q p|=1]12¢0
0 qf 0 A 1

We find u = —A~'B7p and hence
Bu+\q=-BA 'BTp+ \q=0.
Since BTq = 0, multiplying the above equation by q” from the right we obtain
0=—-q"BA'BTp+Aq"q = \q"q
and hence A = 0. Therefore, Bu = 0 and BA~!BTp = 0. Since A is symmetric and
positive definite, we must have p € ker BT or p = aq for some ¢« € R. But q’p =1

and we find a = 1/||q||2. Finally, 0 = Au + BTp = Au, so that u = 0.
To find the second column of K~! we consider the linear system

A BT 0 u; 0
B 0 q pi |=1| e |,
0 o 0 A 0

where e; € R™ is the ith column of the identity matrix I,,,. As before,
u; = —-A'BTp,.

We find

q;

Bui + g = —BA™'Bpit ha=ei & Mldlf =aer = ai o A= s

Hence, using the last equation q”p; = 0,

~BA"'BTp, + q49; —e o [qu—i—BA_lBT]pi:— ei_& .
ol lall?

Since
S,=aq’ +BAT'B”

is symmetric and positive definite, we find the matrix P to be as given. The expression
for N follows immediately. Finally,

AM +B'N =1, M =A"'[A- B'N]A

and the expression for M follows.
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