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Abstract

The incompressible Navier—Stokes equations are solved in a channel, using a Discon-
tinuous Galerkin method over staggered grids. We study the structure and the spectral
features of the matrices of the linear systems arising from the discretization. They
are of block type, each block showing Toeplitz-like, band, and tensor structure at the
same time. After introducing new tools to study Toeplitz-like matrix sequences with
rectangular symbols, a quite complete spectral analysis is presented, with the target of
designing and analyzing fast iterative solvers for the associated large linear systems.
Promising numerical results are presented, commented, and critically discussed for
elongated two- and three-dimensional geometries.
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1 Introduction

The discretization of incompressible Navier—Stokes equations leads to large saddle
point linear systems, whose matrices take the block form [% g ], where N contains
the contribution of the mass and viscous terms, the (typically rectangular) blocks G
and D represent the pressure gradient and velocity divergence terms and E is either
zero or a small stabilization term. The efficient solution of the linear system can be
achieved by considering the Schur complement, with matrix S = E — DN~'G. The
matrix S cannot be easily assembled due to the N ! term and thus the solution of the
Schur complement system should leverage on iterative methods and preconditioners
that do not rely on an assembled matrix, and hence they cannot include standard
circulant preconditioners and fast transform algebra preconditioners (see [9,13,23,28,
31] and references therein). Their design thus requires a precise knowledge of the
spectrum of S.

Here we focus on the smallest nontrivial dimensional setting, i.e. the case of a flow
between two infinite (not necessarily straight nor parallel) plates and the flow in a
pipe with variable cross-section. These flows are of particular interest in industrial,
but also biomedical applications. When the geometry does not change abruptly, the
flow is laminar and no recirculation is observed. A full three-dimensional solver, with
a refined mesh in all three spatial directions would lead to very large problems to
be solved, which seem disproportioned to the need of resolving an essentially one-
dimensional flow. These cases are instead amenable for quasi-1D discretizations, in
which the pipe is described attaching a cross-section to each point of a 1D object. Such
a solver is surely faster than a fully three-dimensional one and much more amenable
for tasks such as digital twins of industrial machinery, optimization problems for the
design phase, fast creation of databases for Proper Orthogonal Decomposition (POD)
methods, etc.

The only quasi-1D approach that is known to us are the Transversally Enriched Pipe
Element Method of [26] and the discretization methods at the base of the hierarchical
model reduction techniques of [22]. Both of them compute a three-dimensional flow
in a domain that is discretized only along the axial coordinate, i.e. the elements are
sections of the whole pipe of length Ax. The finite element bases are obtained by
Cartesian product of different discretizations in the longitudinal and in the transversal
directions. This approach is quite useful for example in industrial applications, where
one often needs a fast solver to be used in shape-optimization problems.

In this work we study a further simplification of the model, in which the transversal
velocity components are neglected and only the longitudinal velocity is considered.
In particular we consider the incompressible Navier—Stokes equations

ou
p(§+v.pc>=_Vp+V~(uVu) (la)
V.ou=0, (1b)

where x = (x, y, z) is the vector of spatial coordinates and ¢ denotes the time, p is
the physical pressure and p is the constant fluid density and p is the viscosity which
is a constant function if we consider a newtonian fluid. . = u ® u is the flux tensor
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A matrix-theoretic spectral analysis of incompressible... 935

of the nonlinear convective terms, u = (u, v, w) is the velocity vector where u is the
component parallel to the pipe axis, while v and w are the transversal ones.

We consider as domain a pipe with a variable cross-section and since it has a length
much greater than the section, we neglect the transverse velocities, i.e. we assume
v = w = 0 (and consequently also dy p = 3, p = 0), but we consider the dependence
on the three spatial variables of the longitudinal component, i.e. u = u(x,y, z).
The discretization is then performed with Discontinous Galerkin (DG) methods on
a staggered grid arrangement, i.e. velocity elements are dual to the main grid of the
pressure elements, similarly to [15,36,37], leading to a saddle point problem for the
longitudinal velocity and the pressure variables.

Having in mind the efficient solution of the arising linear systems, in this paper we
focus on the spectral study of the coefficient matrix as well as of its blocks and Schur
complement. More specifically, we first recognize that all the matrix coefficient blocks
show a block Generalized Locally Toeplitz (GLT) structure and that, as such, can be
equipped with a symbol. Second, we leverage on the symbols of the blocks to retrieve
the symbol of the Schur complement and the symbol of the coefficient matrix itself.
We stress that in order to accomplish these goals, we introduce some new spectral
tools that ease the symbol computation when rectangular matrices are involved, and
we provide an alternative to the somehow cumbersome approach followed in [12] of
embedding into square matrices first and then of projecting by downsampling matrices
borrowed from the context of multigrid methods for Toeplitz matrices as in [16,31]
and references therein.

In this setting we design a block circulant preconditioner for the Schur complement
that provides a constant number of iterations as the matrix-size increases and that,
once nested into a Krylov-type solver for the original coefficient matrix, brings to
lower CPU timings when compared with the least squares commutators proposed in
[35]. Our results confirm the potential of a symbol-based approach in the context of
Discontinuous Galerkin discretizations on staggered grids as foreseen in [13].

The paper is organized as follows. In Sect. 2 we describe in details the discretization
of the quasi-1D incompressible Navier-Stokes model; in Sect.3 we both recall the
Toeplitz and GLT technology and we introduce some new spectral tools that will
be used in Sect.4 to perform the spectral analysis of the matrix of the saddle point
problem. This leads to the proposal of an efficient optimal preconditioner for our
system, which is tested in the numerical Sect. 5.

2 Discretization

We consider the incompressible Navier—Stokes equations (1) in an elongated pipe-like
domain, with a variable cross-section. An example is depicted in Fig. 1. We impose a
no-slip condition at the solid boundaries; at the outlet boundary we fix a null pressure,
while at the inlet we impose Dirichlet data with a given velocity profile.

The channel is discretized only along its longitudinal dimension, so each cell is a
section of the entire pipe of length Ax, (see Fig. 1). We denote the cells in this grid by
£21, ..., §2,. The discrete pressure is defined on this grid, while for the velocity we
use a dual grid, whose first and last element have length equal to one half of the other
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936 M. Mazza et al.

inlet
outlet

cells P; x Py of pressure

cells P; x P3 with Dirichlet boundary
1 conditions at the channel walls of velocity

Fig. 1 Illustration of the staggered grid arrangement in a nozzle forny = 1 andny =3

cells. This type of staggered grid has been employed for example in [15,36,37]. We
denote the cells of the dual grid by 227, ..., £, ; and point out that each £2; has a
nontrivial intersection only with £27 and £27, for j =1...n.

For ease of presentation, we concentrate mainly on the two-dimensional case and
denote the width of the channel at the position x by d(x). The longitudinal velocity
u = u(x, y), in each cell of the dual grid, is approximated by a P,, ® P, | polynomial
defined as the tensor product of the one dimensional polynomial of degree n, in the
longitudinal direction and 7y in the transverse one. In order to do this, we construct
a polynomial basis on the standard reference elements, £2,.r = [0, 113, using the
Lagrange interpolation polynomials with equispaced nodes. Taking into account the
no-slip boundary condition applied at the channel walls, there are n, := (n, + 1) x
(ny — 1) effective degrees of freedom for u in each cell (blue dots in Fig. 1). We stress
that in order to satisfy the no-slip boundary conditions one should take ny, > 2.

In the same way the pressure is approximated in each cell of the primal grid by
a P, ® Py polynomial, i.e. the pressure is constant in the transversal direction. For
this reason, there are only n), := (n, + 1) degrees of freedom for p in each cell (red
dots in Fig. 1). In general we are interested in a low degree n, but high degrees n,,
which are needed to compensate for the lack of mesh discretization in the transversal
direction, and of course a mild but generic dependence of d upon x.

To obtain a DG discretization on the staggered cell arrangements, we first integrate
the momentum equation (1a) multiplied by a generic shape function  for the velocity
over a cell of the dual grid, .Qi*, fori=1...n+1,

/1//,0(3—“+V-Fc>dx=—/ vadx+/ Y V- (uVuydx. (2a)
2F 2F 2f

We then integrate the continuity equation (1b), multiplied by a generic shape function
0 for the pressure, over a cell of the primal grid, £2; for j =1...n
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/ OV -udx=0, (2b)
2

J

where dx = dxdy.

Integrating by parts the viscous term in (2a), we must take into account that velocity
at intercell boundaries is discontinuous and it is necessary to penalize the jumps in
order to achieve a stable discretization. In the following we will adopt the standard
notations for the average {-} and the jump [-] of a vector function ¢, defined as

{9} =1 (@i + dit1), [¢] = ¢i - i + Bit1 -y,

where ¢; denotes the function value in cell i and n; the outgoing normal. We associate
the bilinear form with the following viscous term

B(u,w)=/mwu~wdx+ e/am,u[[u]]-{vw}dl’—

[ u-war+ [ eulullvar, 3)
A2F B.Qi*

1

where o = % is the penalization [1]. Changing the sign of € we obtain symmetric
(SIP) [42] and non-symmetric Interior Penalty (NIP) method [30]. In the first case the
velocity jump term for the mean of the test function is subtracted in the bilinear form,
so € = —1, while in the second method it is added. Following to [1], the bilinear form
B is coercive Vo > 0 in the NIP case and for oy > @ > 0, for some & in the SIP case.
The estimation of & is in general a nontrivial task, but the advantage of SIP is that the
resulting matrix is symmetric and positive definite. Due to the advantage properties of
SIP we discretize the viscosity term with this method and for all the test in this article
we choose g = 1.
The integrand of the pressure term in (2a) contains a discontinuity since the pressure
is defined on the primal grid and is thus not continuous on the dual velocity cells. The
pressure integral is then split as follows:

/ wVdeZ/ wVdeJr/ wVdeJr/ ¥ (pi — pi—1)dl,
0* .Q;"ﬂﬂ,',l ;“ﬂ i I;
4

i

where p;_1 and p; denote the discrete pressure in the cells £2;_1 and £2; respectively

and [ is the interface between £2; 1 and £2;, which is located in the middle of .Ql*
A similar difficulty appears in (2b), since the discrete velocity is discontinuous on

pressure elements, and this is circumvented by computing the divergence term as

J,

J

9V~udx=/ 0V -udx
.Qjﬂ.@}k

+/ 9V~udx+/ O (ujr1 —uj)drl. (5)
2;n2%,, r ‘ '

J
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Here above, I'; denotes the interface between .QJ* and .Q;“ E which is located in the
middle of £2;.

Further, for stability, a penalty term must be added to the discretized continuity
equation (2b) due to the choice of a discontinuous approximation for pressure [24].

Equation (2b) is thus modified adding the term

[ lpiiorar ©

T

where the penalization constant is « = Ax. Without this additional term, pressure
oscillations that grow as Ax — 0 would appear at the cell interfaces of the main
grid.

The left hand side of (2a) gives rise to a mass matrix term and to a convective
term that depends nonlinearly on u. By considering in (2) an implicit discretization
for all terms except for the nonlinear convective term, one obtains a linear system
for the velocity and pressure unknowns at time *! that has the following block
structure

Ax = f [g (E}} <Z> = <b”(§”)). (7

In the previous formula, N = M + L is a square matrix formed by L and M that
discretize the Laplacian and the mass operator, respectively. The dimension of the
blocks depends on the number cells and on the degrees of freedom chosen to discretize
the velocity and the pressure. In particular, the size of M and L is (n + 1)(n, X n,)
and the elements of the matrices are O(1) and O(AXx), respectively. G is a rectangular
tall matrix of size (n + 1)(n, x np) corresponding to the gradient operator (4), whose
elements are O(At); D, coming from (5), is the transpose of G, up to a scaling factor,
and its elements are O(1). Finally, E is a square matrix of size n (n,, X n,) containing
the penalty term (6), with elements of size O(Ax). In fact, technically speaking, it is
worth mentioning that when the considered matrices have either a band or a sparsity
structure with O (1) nonzero elements per row, their spectral norm and their /*° induced
matrix norm are both bounded from above by an absolute constant independent of the
matrix size times the maximal modulus of the nonzero entries.

In the right hand side, b, (1) is the discretization of the nonlinear convective terms
with a classical explicit TVD Runge—Kutta method and Rusanov fluxes, as in [36].
Boundary conditions for a prescribed velocity profile at the inlet are inserted in the
system in place of the first rows of N, G and b(u); we impose an outlet pressure by
prescribing the stress modifying the last rows of the same blocks.

The time step At is restricted by a CFL-type restriction for DG schemes depending
only on the fluid velocity. In the following analysis, we thus assume that % =c=
o).
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3 Preliminaries

Here we first formalize the definition of block Toeplitz and circulant sequences asso-
ciated to a matrix-valued Lebesgue integrable function (see Sect.3.1). Moreover, in
Sect. 3.2 we introduce a class of matrix sequences containing block Toeplitz sequences
known as the block Generalized Locally Toeplitz (GLT) class [6,18,19]. Some new
spectral tools on certain non-square symbol sequences are introduced in Sect. 3.3 and
will be used to derive the spectral properties of A in (7) as well as of its blocks and
its Schur complement.

3.1 Block Toeplitz and circulant matrices

Let us denote by LY([—-7, 7], s) the space of s x s matrix-valued functions f :
[~ 7] — CV°, f = [fij]} j— with fij € L'([=m, =), i, j = 1,...,s. In Defi-
nition 1 we introduce the notion of Toeplitz and circulant matrix sequences generated
by f.

Definition 1 Let f € LY([—=7, 7], s) and let t; be its Fourier coefficients

1 (7 . -
tj=— [ f®e?do e,
27 J_,

where the integrals are computed component-wise. Then, the n-th s x s-block Toeplitz
matrix associated with f is the matrix of order 7 = s - n given by

Tu(f) = [ti-k]} 1y -

Similarly, the n-th s x s-block circulant matrix associated with f is the following
7 X 7 matrix

Cu(f) = [t(i—k)m(’d"]?,k=l :

The sets {7, (f)}, and {C,(f)}, are called the families of s x s-block Toeplitz and
circulant matrices generated by f, respectively. The function f is referred to as the
generating function either of {T,,(f)}, or {C,(f)}a.

It is useful for our later studies to extend the definition of block-Toeplitz sequence
also to the case where the symbol is a rectangular matrix-valued function.

Definition2 Let f : [, m] — C°*9, with s # ¢, and such that f;; € LY([—m, 7))
fori =1,...,sand j = 1,...,q. Then, given n € N, we denote by 7, (f) the
s +n X ¢ - n matrix whose entries are T,,(f) = [fi—k]?,k:p with ¢; € C**4 the Fourier
coefficients of f.

The generating function f provides a description of the spectrum of T,,(f), for n
large enough in the sense of the following definition.
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940 M. Mazza et al.

Definition3 Let f : [a,b] — C°*5 be a measurable matrix-valued function with
eigenvalues A; (f) and singular values o;(f),i = 1,...,s. Assume that {A,}, is a
sequence of matrices such that dim(A,) = d,, — 00, asn — oo and with eigenvalues
Aj(Ay) and singular values 0 (Ay), j = 1,...,d,.

— We say that {A,}, is distributed as f over [a, b] in the sense of the eigenvalues,
and we write {A, }, ~ (f, la, b)), if

dy b §
o oL FOa(f @)
A, gy 2 PO = I s @

for every continuous function F' with compact support. In this case, we say that f
is the spectral symbol of {A,},.

— Wesay that {A,}, is distributed as f over [a, b] in the sense of the singular values,
and we write {A,}, ~+ (f, [a, b)), if

n—oo N

dy b s .
lim - > F(oj(An) = . 1 - / 2i= F(ol(f(t)))dh ©)
n j:l a

for every continuous function F with compact support.

Throughout the paper, when the domain can be easily inferred from the context,
we replace the notation {A,}, ~x1.s (f, [a, b]) with {A,}, ~16 f-

Remark 4 1f f is smooth enough, an informal interpretation of the limit relation (8)
(resp. (9)) is that when n is sufficiently large, then d,, /s eigenvalues (resp. singular
values) of A, can be approximated by a sampling of A1 (f) (resp. o1(f)) on a uniform
equispaced grid of the domain [a, b], and so on until the last d,, /s eigenvalues (resp.
singular values), which can be approximated by an equispaced sampling of A (f)
(resp. o5 (f)) in the domain.

For Toeplitz matrix sequences, the following theorem due to Tilli holds, which
generalizes previous researches along the last 100 years by Szeg8, Widom, Avram,
Parter, Tyrtyshnikov, Zamarashkin (see [6,8,18,40] and references therein).

Theorem 5 (see [38]) Let | € Ll([—n, ], s), then {T,()}n ~o (f,[—7,x]D. If f
is a Hermitian matrix-valued function, then {T,,(f)}n ~». (f, [—m, 7]).

Since rectangular matrices always admit a singular value decomposition, Eq. (9)
can also be extended to rectangular matrix sequences. Throughout we denote by
Apymy,s,g € CTMX4M2 the rectangular matrix that has my blocks of s rows and
my blocks of g columns. As a special case, with [T, (f) 1 my.5,q> M1, M2 < n We
denote the ‘leading principal’ submatrix of 7,,(f) of size s - m| X q - m>. Moreover,
if f € C**? then we omit the subscripts s, ¢ since they are implicitly clear from the
size of the symbol.
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A matrix-theoretic spectral analysis of incompressible... 941

Definition 6 Given a measurable function f : [a,b] — C**9, with s # ¢ and a
matrix sequence {A. my,s,qn, With A, € C*X4M2 "y~ my, my, my — 00 as
n — oo then we say that {A,| im,,5.4}n ~o (f, la, b)) iff

S-myAg-my

. 1
lim —m—— Z F(Uj(Aml,mz,s,q))

n—00§-myAq-mp o

1 /” LS F@(f o)
b—al, ’

SAq

with x A y := min{x, y}, for every continuous function F with compact support.

Remark 7 Based on Definition 6 the first part of Theorem 5 extends also to rectangular
block Toeplitz matrices in the sense of Definition 2 (see [38]) as well as to sequences
whose n-th matrix is A,y my5.¢ = [Tn()Imymes [ € CX9, with my,my < n,
my ~ my, mi, my — 00 as n — o0.

The following theorem is a useful tool for computing the spectral distribution of a
sequence of Hermitian matrices. For the related proof, see [27, Theorem 4.3]. Here,
the conjugate transpose of the matrix X is denoted by X*.

Theorem 8 (see [27, Theorem 4.3]) Let {A,}, be a sequence of matrices, with Ay,
Hermitian of size dy,, and let { P}, be a sequence such that P, € C%*%n, PrP, =15,
8y < dnandd,/d, — lasn — oo.Then{A,}, ~; fifandonlyif{P;A,Pu}n ~1 f.

The following result allows us to determine the spectral distribution of a Hermitian
matrix sequence plus a correction, not necessarily of Hermitian nature.

Theorem 9 (see [7, Theorem 1]) Let {X,,},, and {Y},},, be two matrix sequences, with
X, Y, € C4>dn and assume that

(a) X, is Hermitian for all n and { X}, ~». f;
) |YullF = o(/dy) as n — oo, with || - || the Frobenius norm.

Then, {X;, + Yuln ~a f.

For a given matrix X € C™*™ let us denote by || X||; the trace norm defined by
X = Z’}’zl 0;j(X), where 0 (X) are the m singular values of X.

Corollary 10 (see [7, Corollary 2]) Let {X,,}, and {Yy,}, be two matrix sequences, with
X, Y, € C4>dn and assume that (a) in Theorem 9 is satisfied. Moreover, assume
that any of the following two conditions is met:

— 1Yalli = o(Vdy);

= 1Yull = o(1), with || - || being the spectral norm.
Then, {X, + Yy}n ~a f.

We end this subsection by reporting the key features of the block circulant matrices,
also in connection with the generating function. We refer to [21], but the result is quite
classical and can be found in many other references.
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942 M. Mazza et al.

Theorem 11 (see [21] and references therein) Let f € Ll([—n, ], s) be a matrix-
valued function with s > 1 and let {t;} ez, t; € C** be its Fourier coefficients. Then,
the following (block-Schur) decomposition of C,(f) holds:

Cn(f) = (Fn®ls)Dn(f)(Fn®Is)*s (10)
where
D, (f) = diag S G, 6= F= (e—‘f'ar)”_1 (11)
n 0<r<n-—1 n r ) r n ) n \/ﬁ j,r=0

with S, (f)(-) the n-th Fourier sum of f given by
n—1 -
Su()O0) =Y 1€’ (12)
j=0

Moreover, the eigenvalues of C,(f) are given by the evaluations of (S, (f)(6)),
t=1,...,8ifs >2o0rof S,(f)(O) if s = 1 at the grid points 0,.

Remark 12 1f f is a trigonometric polynomial of fixed degree (with respect to n), then
it is worth noticing that S, (f)(-) = f(-) for n large enough: more precisely, n should
be larger than the double of the degree. Therefore, in such a setting, the eigenvalues
of C,(f) are either the evaluations of f at the grid points if s = 1 or the evaluations
of A, (f(:)),t=1,...,s,atthe very same grid points.

We recall that every matrix/vector operation with circulant matrices has cost
O(n'logn) with moderate multiplicative constants: in particular, this is true for the
matrix-vector product, for the solution of a linear system, for the computation of the
blocks S, (f)(6,) and consequently of the eigenvalues (see e.g. [41]).

3.2 Block generalized locally Toeplitz matrix sequences

In the sequel, we introduce the block GLT class, a x-algebra of matrix sequences
containing block Toeplitz matrix sequences. The formal definition of block GLT matrix
sequences is rather technical and can be found in the scalar unilevel, scalar multilevel,
block unilevel, block multilevel in the following books and revue papers [5,6,18,
20], respectively. The construction is involved and needs a whole coherent set of
definitions and mathematical objects. However, in the writing of the books and the
reviews, the authors realized that the mathematical construction is equivalent to a set
of operative axioms that can be used conveniently, in practice, for deciding if a given
matrix sequence is of GLT type and for computing the related symbol. Therefore, we
just give and briefly report and discuss four of these axioms of the block GLT class,
which are sufficient for studying the spectral features of .4 as well as of its blocks and
its Schur complement. The current formulation is taken from [6].
Throughout, we use the following notation

{A,}n ~orr k(x, 0), k1[0, 1] x [-7, 7] — C*,
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A matrix-theoretic spectral analysis of incompressible... 943

to say that the sequence {A,}, is a s x s-block GLT sequence with GLT symbol
k(x,0).
Here we list four main features of block GLT sequences.

GLT1 Let {A,}, ~cLr k withk : G — C**5, G = [0,1] x [—m, ], then
{Au}n ~o (k, G). If the matrices A, are Hermitian, then it also holds that
{Autn ~i (k, G).

GLT2 The set of block GLT sequences forms a *-algebra, i.e., it is closed under lin-
ear combinations, products, conjugation, but also inversion when the symbol
is invertible a.e. In formulae, let {A,}, ~gLT 1 and {B,}, ~GLT k2, then

o {dA, + BB}y ~cLr ak1 + B2, «a,p e C;

o {A;By}y ~GLT K1K2;

L4 {A;:}n ~GLT KT;

° {A;l}n ~GLT K| ! provided that « is invertible a.e.

GLT 3 Any sequence of block Toeplitz matrices {7,,(f)}, generated by a function
f e L'(—m, ], s)isas x s-block GLT sequence with symbol « (x, 8) =
1).

GLT4 Let {A,}, ~¢ 0. We say that {A,}, is a zero-distributed matrix sequence.
Note that for any s > 1 {A,;}, ~¢ Os, with O; the s x s null matrix,
is equivalent to {A,}, ~+ 0. Every zero-distributed matrix sequence is a
block GLT sequence with symbol O; and viceversa, i.e., {A,};, ~o 0 <
{An}tn ~arr Os.

According to Definition 3, in the presence of a zero-distributed sequence the singular
values of the n-th matrix (weakly) cluster around 0. This is formalized in the following
result [18].

Proposition 13 Let {A,}, be a matrix sequence with A, of size d, with d,, — o0, as
n — oo. Then {A,}, ~+ O if and only if there exist two matrix sequences {R,}, and
{E,}, such that A, = R, + E,, and

rank(Ry,)
m —,— =

n—o0

0, lim ||E,| =0.
n—00

n
The matrix Ry, is called rank-correction and the matrix E,, is called norm-correction.

Regarding the low rank-correction versus relatively small norm-correction splitting,
it should be noted that it represents an important theoretical tool for the analysis of
spectral and singular-value distributions, as emphasized by Eugene Tyrtyshnikov in a
very successful and seminal paper [39]. However, its use started for different reasons in
the analysis of efficient preconditioners, especially for structured matrices of Toeplitz
type, and the main name in this respect is that of Raymond Chan (see [9] and references
therein). Subsequently, these tools have evolved into the more sophisticate notion of
approximating class of sequences (see [18] and references therein), thanks to Tilli and
to the third author.
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944 M. Mazza et al.

3.3 Some new spectral tools

In this subsection we introduce some new spectral tools that will be used in Sect. 4.
Specifically, we propose an alternative to the cumbersome embedding in larger square
matrices followed in [12] for spectrally studying Schur complement matrix sequences
composed of rectangular matrices.

The following theorem concerns the spectral behavior of matrix sequences whose
n-th matrix is a product of a square block Toeplitz matrix by a rectangular one.

Theorem14 Let f : [—n,n] > C* andlet g : [—n,n] > C*9, h: [—n, 7] —>
C2*S with q < 5. Then

(T (T ~o (f -8, [—7, 7], (13)

and

{L (W (fin ~o (h- f,[—m, 7)), (14)

Proof We only prove relation (13), since the same argument easily brings to (14) as
well. Let us define gex : [—m, ] — C°* obtained completing g with s — ¢ null
columns. By GLT3 and GLT2 we know that

{(Th(HTh(8ex)In ~o (f - gexs [—m, 7]). (15)

Let us now explicitly write (15) according to Definition 3

lim — Z F(oj(Th(f)Tn(gex))) = Zz | Floi (f(f)gex(t))) dr

n—oo Sn j'[ r Ky

The left-hand side of the previous equation can be rewritten as follows
1 sn
lim — " F (o (Ty(f)Tu(gex))
n—o00 §p 4 "
j=

1
= lim — ZF(a,(T (N Tn(gex))) + Z F(0)

n—-oo sn Tl
qn

(q)

1
= Jim — Z F(oj(Ty(/)Tu(2)) + F(0),
j=1

while manipulating the right-hand side we obtain
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N

1 /” Yo Foi(f(gex®))
2 J_ o

L (" S PO 08a®) + Xy FO

E - N
_ LT EL FEUWg0) + 6 —9FO)
C2m - K
b4 q . _
_ L Y7 | F(o (fs®) LG q)F(O).
27 — Ky s

Therefore we arrive at

an b4 q .
lim L3 Floy (N = [ 2= POl OsOD
n—00 §n =

27 J_» s

which proves (13), once multiplied by 3.
O

Remark 15 Theorem 14 can easily be extended to the case where also 7, (f) is a
properly sized rectangular block Toeplitz matrix. In particular, when f - g (or & - f)
results in a Hermitian square matrix-valued function then the distribution also holds
in the sense of the eigenvalues.

Along the same lines of the previous theorem the following result holds. We notice
that Theorem 14 and Theorem 16 are special cases of a more general theory which
connects GLT sequences having symbols with different matrix sizes: the considered
general study is contained in the work [4].

Theorem 16 Let g : [—m, w] — C**% be Hermitian positive definite almost every-
where and let f : [—m, w] — C9%* with q < s. Then

(T (O DT () ~o (f g7 " - f5, =7, 7)),

and

(T (OT T ()~ (f g~ L - 5, =7, ).

The following result will be used in combination with Theorem 8 to obtain the
spectral symbol of the whole coefficient matrix sequence appearing in (7). The idea
of computing the symbol by similarity via a permutation transform to a Toeplitz is not
new and in fact it can be found already in [12,21], in different and even more general
contexts.

Theorem 17 Let

A = |:Tn(f11) Tn(le)jI
" T, (f21) Tn(Fa2)
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with £y 1 [—m,w] — COk §, ¢ [—m,w] — C9, §,, @ [—m, ] — CI¥k
fop 1 [—m, w] = C9%9, k, q € N. Then there exists a permutation matrix I such that

A, = OT, )T with
f= [fn f12i| )
f21 f22

Hence A, and T,(§) share the same eigenvalues and the same singular values and
consequently {Ap}, and {T,,(§)}, enjoy the same distribution features.

Proof Let Ij; 4, be the identity matrix of size kn + gn and let us define the following
setsofindexes H = {1, ..., kn+gn}and J = {k+1, ..., k+q,2k+qg+1,...,2k+
2q,3k+2g+1,...,3k+3q,....,nk+(m—1qg+1,...,nk+nqg}. Let IT be the
(kn + gn) x (kn + gn)-matrix whose first kn rows are defined as the rows of Ix, 14
that correspond to the indexes in H\J and the remaining as the rows of I, 4, that
correspond to the indexes in J. The thesis easily follows observing that I7 is the
permutation matrix that relates A,, and 7, ().

Thus A, and 7,,(f) are similar because /77 is the inverse of IT and as consequence
both matrices A, and 7, (f) share the same eigenvalues. Furthermore both IT and 177
are unitary and consequently by the singular value decomposition the two matrices
A, and T, (f) share the same singular values. Finally it is transparent that one of the
matrix sequences (between {A, }, and {T,,(f)},) has a distribution if and only the other
has the very same distribution. O

4 Spectral analysis

This section concerns the spectral study of the matrix A in (7) together with its blocks
and Schur complement. In the following, we consider the case of d(x) = d (constant
width); we choose at first the smallest nontrivial case which is ny = 1 and ny =3
(ny = (nxy + )(ny — 1) = 4and n, = (ny + 1) = 2) and then comment on the
general case.

4.1 Spectral study of the blocks of .A

We start by spectrally analyzing the four blocks that compose the matrix .A.

Laplacian and mass operator. The (1, 1) block N of A in (7) is a sum of two terms: the
Laplacian matrix L and the mass matrix M that are respectively obtained by testing
the PDE term V - (1 Vu) and the term d,u with the basis functions for velocity.

The matrix L is organized in blocks of rows each of size n,, = 4 which corresponds
to the number of test functions per cell (associated with the blue degrees of freedom
in Fig. 2); in each row there are at most twelve nonzeros elements (associated with
all the degrees of freedom in Fig. 2). Using SIP in (3) and excluding the boundary
conditions, we can write
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d(x) =d

Fig. 2 Tllustration of the stencil

that refers to the mass and

Laplacian matrix ° ° ° °
Ax

Lyy1 = ==ducUy
with
1 1 1 1 1
~1 & 0 0[1 -0 0]-5+& 0 0
1 1 1 1 1
o L Lo o]-t1 0 o|lL-Lo o
Uny1 = tridiag | 10~ 2 11‘ 8 1‘16 2 D
0 0—4%/0 o0 1 %o 0o-1%
1 1 1 1 1
0 0 &£-%0 o0o-41]0 0 £ -}
+0(Ax?),

where u is the viscosity, ¢ = %, and n + 1 is the number of velocity cells. In fluid

dynamics, it is natural to choose a timestep proportional to the grid size (and inversely
proportional to the fluid velocity), and thus we assume that ¢ = O(1).

It is then clear that L,, 1 is a 4 x 4-block Toeplitz matrix of sizew = 4- (n+1). As
a consequence, we can obtain insights on its spectrum studying the symbol associated
to {L,+1},. With this aim, let us define

1 _ 1
X = |: 21 116i| ,
“16 2
and 1, lg, [ as follows

l—_XO l_2XO l—_XO

Tlo=x | "= 1o 2x | T lo[=x |
Since we are assuming that ¢ = (O(1) the symbol associated to {L, 1}, is the function
P [—m, w] — C** defined as

27 ; s 27 2 —2cos6 0
2(6) = Ssdpello +he™ +1-1e7) = Zsdue [( AR 9)] ® X.

Recalling Theorem 5 and GLT3, we conclude that

{Lut1}n ~GLT 00 (&L, [—7, 7]). (16)
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x1073

fL(m

n=20
n=40 /
n=80 A
n=160 I
n=320 |

106
108
0 16 =13 /2 23%  S/6x ™ 103 102 101 10° 10!
(a) (b)

Fig.3 a The spectrum of L, with different number of cells versus sampling of the eigenvalue functions
of the symbol .Z(0); b is the same picture, but in bilogarithmic scale

Remark 18 We have assumed that L, does not contain the boundary conditions, but
if we let them come into play, then the spectral distribution would remain unchanged.
Indeed, the matrix that corresponds to the Laplacian operator can be expressed as the
sum L,4+1 + R,4+1 with R, arank-correction. Since the boundary conditions imply
a correction in a constant number of entries and since the absolute values of such
corrections are uniformly bounded with respect to the matrix size, it easily follows
that | R,+1/ = O(1) and hence Theorem 9 can be applied.

It is easy to compute the four eigenvalue functions of .Z(0), which are %—gd ue2(1—
cos ) (% + %), each with multiplicity 2. Note that all eigenvalue functions vanish at
6 = 0 with a zero of second order. Recalling Remark 4, we expect that a sampling of
the eigenvalues of .Z(9) provides an approximation of the spectrum of the discretized
Laplacian operator. This is confirmed in Fig. 3, where we compare the Laplacian
matrix, including the boundary conditions, with an equispaced sampling of the eigen-
value functions of .Z (@) in [—m, 7].

The mass matrix M, is block diagonal and has the form

1 L 1 _ 1
8 2 16
9 Ly -1 1
M+ = —dAxp diag 18 ] 16 21
70 5 "1 1 g
11 1
~% 2 —g§ !

As for L, 11, also M,y is a4 x 4-block Toeplitz of size 7 = 4 - (n + 1). In order to
study its symbol we look at the scaled matrix sequence {ﬁMn_H }n- The reason for
such scaling is that the symbol is defined for sequences of Toeplitz matrices whose
elements do not vary with their size. The symbol of the scaled mass-matrix sequence
{ﬁM,,H}n can be written as

9 21
///(9)=%dp|:12i|®X
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Fig.4 The eigenvalues of 5
ﬁMn_,_l matrix with different | fu(0)
number of cells versus sampling : .~ n=20
of the eigenvalue functions of 4 n=40
+~—n=80 I
'//(0) 3.5 . n=160 |\
n=320 ‘
3
25+ L‘
1
2r F
L /
1.5 ‘ |/
0.5 L L L L L '
0 7/6 w/3 w/2 2/3= 5/6% ™

with X as in (16) and again by Theorem 5 and GLT3 we have

1
{A_x n+1} ~ GLT,on (M, [—m, 7]). (17)

Therefore, its eigenvalues are %d p2£1) (% + 11—6)

In Fig. 4 we compare an equispaced sampling of the eigenvalues of .# () with the
spectrum of the mass matrix sequences and we see that the matching is getting better
and better as the number of cells increases.

Since the (1, 1) block of A is given by the sum of L,,;1 and M,,41, we are interested
in the symbol of {N,41 = Lj41 + Mu41},. Let us first note that because of the
presence of Ax in its definition, M, is a norm-correction of L, and that N, 4 is
real symmetric when boundary conditions are excluded. Then, by using Proposition
13, Eq.(16), and GLT1-4 we have that

{Nut1}, ~ciron (£, [—7, ). (18)

Figure 5 checks numerically relation (18) by comparing the eigenvalues of N, mod-
ified by the boundary conditions (see Remark 18) with an equispaced sampling of the
eigenvalue functions of .Z(0).

Gradient operator. The (1, 2) block G of A in (7) is organized in blocks of rows, each
of size n,, = 4 (blue degrees of freedom in Fig. 6); in each row there are 2n, = 4
nonzero elements (red degrees of freedom in Fig. 6), half of which are associated with
the pressure cell intersecting the velocity cell in its left (respectively right) half.
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0.03 10°
el
~—n=20 prees”
0.025 n=40 1072
——n=80
0.02 - n=160 IRy
n=320 10.4
0.015
4
/ 10
0.0LF e owst
IR 108
0 10-10
0 /6 3 w2 23 567 " 1073 1072 10 10° 10!
(a) (b)

Fig.5 a The spectrum of (M}, | + L, 1) with different number of cells versus sampling of the eigenvalue
functions of .Z(0) associated to the only matrix L,1; b is the same picture, but in bilogarithmic scale

Fig. 6 Illustration of the stencil T
that refers to the pressure
gradient matrix G415 -
Il

— L] L[]

X

T x

e —
Ax

Therefore the gradient matrix is a 4(n 4+ 1) x 2n rectangular matrix that, excluding
boundary conditions, can be written as

(g0 0 «vv v en- 0]
g1 g 0
3 0 g1 g O
Gn+1,n:6_4dAt
0 g1 g 0
0 g1 8o
RUREERTey 0 g |
31
31
where go = 13 and g1 = —go-.
13

Similarly to what has been done for the mass matrix sequence, due to the presence of
Atin G415, we focus on the symbol of the scaled sequence {Ait G+1.n}n- Note that
ﬁGnH,n is a submatrix of a 4 x 2-block rectangular Toeplitz, precisely G,+1,, =
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0.014 2 "
10
(0 If(0)
0.012 ~—n=20 n=20
n=40 n=40 4
e 8D —+—n=80 V' 4
0.01 - n=160 o 4
n=160 3 e,
n=320 10 +— n=320 e
0.008 4
&
0.006
” 10
0.004 _
o
0.002 Vi
~ 4
7
0 10°
0 /6 /3 w2 23r  5/6m " 1073 1072 10 10° 10t
(a) (b)

Fig. 7 a The singular values of ﬁG,#lqn matrix with different number of cells versus sampling of the
singular value functions of ¢(6); b is the same picture, but in bilogarithmic scale

[T(4)ns1.0 With ¥ : [—1, 1] — C**? defined by

3 ; 3 ; 3 i
90) = Zd (go + gle'9> = Sdgo(l—e") = —izdg e sin(§),
and thanks to Remark 7 we deduce
1
EGrrH,n ., ~o (gv [—m, m]). (19)
The singular value decomposition of gg is U X' VT where
—-1-1-1-1
—-1-11 1 -1 -1 20
=1 — V2 —
U=2 -1 1 1 -1 V_2|:—11i| Z_Zﬁ[01:|
-1 1 —-11

.0
and thus the singular value functions of the symbol ¢ (0) are —%ﬁ ie'2 sin (%)

.0
and —%ﬁ ie'2 sin (%) Figure 7 shows the very good agreement of the spectrum

of A%G,H 1.» With the sampling of the singular value functions of ¢ () for different

number of cells.

Divergence operator. The (2, 1) block D of the matrix 4 is organized in blocks of
rows each of size n, = 2 (red degrees of freedom in Fig. 8); in each row there are
2n, = 8 nonzero elements (blue degrees of freedom in Fig. §8), half of which are
associated with the velocity cell intersecting the pressure cell in its left (respectively
right) half.
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Fig. 8 Illustration of the stencil ES
that refers to the divergence
matrix Dy, ;41

\
N\

k——
Ax

d(x) =d

'
\

Similarly to the analysis of the gradient of the pressure, we can define dy =

ﬁ ? :11) ;j| = gg and d_; = —dp, and we can write the divergence matrix as
Tdod_; O «ov vev on. 0 T
0 dy dy O :
3 0 dydq O
Dn,n—H = 6_4d 0 :
: 0 dyd-y O
| 0 o e e 0 dy d_y |

Since the matrix Dy, 41 is the transpose of ﬁGnH,n, the generating function is

200) = (90)* = i;—zdgg i sin (9)

which admits the same singular value functions of ¢ (). Therefore, by Remark 7 we
find

{Dn,n+l}n ~o (D, -7, 7). (20)

A comparison of the sampling of the singular values of Z(6) with the singular values
of Dy, 41 is shown in Figs. 9 and 10.

Remark 19 If we analyse the product of the symbols for D, ,41 and A%G,,Jr l.n> WE
obtain a C?*2-valued symbol:

537 . 3 \?
20)90) = vuTuzv! = |:3 5i|451n2 (g) (3_2d>

3 \2
= |:§ gi|2(1 —cosf) (3—2d>
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0.014

. . . " . — 102 —
[fo(0)] / I (O]
0.012 «—n=20 S +—n=20
n=40 P n=40
—=—n=80 4
0:01 - n=160 ' 4 5
n=320 J 10
0.008 4
0.006
-4
0.004 10
0.002
0 107
0 /6 =3 w2 237 5/6r ® 1073 102 10! 10° 10t
(a) (b)

Fig. 9 a The singular values of D, ;1 different number of cells versus sampling of the singular value
functions of ¢4(6); b is the same picture, but in bilogarithmic scale

1.8 %10 , | | v |
f, 0, /7/ﬁ 10»4
i nD:éO) ﬁ/’
M /
; : ::gg / 106
1 [/{
0.8 fli
0.6 // ‘
. af’f,;@!
" _,.,.{,»w*"
Q) S v i
0 w6 w3 w2 2/37 5/67 E 1073 102 101 10° 10!
(a) ;

Fig. 10 a The spectrum of the matrix product A%D,”H_] Gp41,, with different number of cells versus
sampling of the eigenvalues of Z(0)¥(0); b is the same picture, but in bilogarithmic scale

Its eigenvalue functions are 4(1 —cos 0) (%d)2 and 16(1 —cos 0) (63—4d)2. Notice that,
since Dy i1 = [T4(D) w1 and 2-Guitn = [Ty(Dlns1.0 then 52 Dy i1 Gyin
is a principal submatrix of 7,,(2) T, (¢). Therefore, thanks to Theorem 14 and Remark
15, 2(0)9 (0) is the spectral symbol of {T,,(2)T,(¥)}, and, by Theorem 8, it is also
the symbol of {%Dn,nﬂ Gu+1.n}n- As a consequence, we expect that a sampling of
the eigenvalue functions of Z(0)¥ (6) provides an approximation of the spectrum of

ﬁDn,nHGnH,n- This is confirmed by Fig. 10.

Penalty term for pressure. The (2, 2) block of matrix A is organized in blocks of rows,
each of size n;, = 2 and it has the following form

01
00

-10

E, = d Ax tridiag |: 0 —1

00
10}’
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Fig. 11 The spectrum of ﬁEn 0 T
with different number of cells fe(0)
versus sampling of the —=—n=20
eigenvalue functions of &(9) -0.01¢ :fgg
n=160

0.02 n=320

-0.03

-0.04 +

-0.05 : : : -

0 /6 /3 /2 237 5/6=% T

where 7 is the number of pressure cells (Fig. 11). The symbol associated to the scaled
matrix sequence {ﬁE 1w} is the function & @ [—m, ] — C?*2 and can be written as

-1 ei@
£©) =d L_ o _J

i0 _ 10
and so its eigenvalues are 0 and —2d, while its eigenvectors are (ei ) and ( ei ) .
Since E,, is real symmetric, by GLT3 and GLT1 we obtain

1
{A_En} ~GLT,0. (&, [—m, 7]). 21
X n

4.2 Spectral study of the Schur complement

We now study the spectral distribution of the Schur complement of A. The formal
expression of the Schur complement involves inversion of the (1, 1) block of the
matrix system and the multiplication by the (1,2) and (2, 1) blocks that is: S, =
Ey—Dpn+1 N, _:1 G +1.n- To compute the symbol of the Schur complement sequence
we need to compute the symbol of {(L,+1 + M+ 1)~ 1,.. Thanks to relation (18) and
to GLT1-2 we have

{(Lng1 + My )™~ (L7 =, 7)) (22)
with
) 8100
270 = 1 — cosO (l)gg(l)
0018
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560 1
1701 pdc*

with multiplicity 2. Following (22), in Fig. 12 we compare the spectrum of L

7b

1—cos6° each

—1
n+l1
and of (L1 + M,,1)~! with a sampling of the eigenvalue functions of .Z~1(6). In

both cases, the spectra are well described by the sampling of the symbol eigenvalue
functions.

At this point we can focus on the symbol of a properly scaled Schur complement
sequence: {ﬁSn}n. We know that ﬁSn is a principal submatrix of

where b = £~ has two eigenvalue functions 1:)0]; -5 and

Sy =T, (%éa) — (DT (L) " T &) + Zo,

Z, being a correction-term. Since we are assuming that ¢ = % = O(1) and since
Z(0) is an Hermitian positive definite matrix-valued function, by combining Theorem
16, and Egs. (19), (20), (21) and (22) it holds that

{Tn (%g> — T,,(@)Tn(z)—lTn(%)} ~oa (S [=m, )

n

where

1 d| —1-5% ¢34
SO) =-E0) - 20)L70)90) = - |:ei0 _3a _q_ 54
% "

anda = %. This combined with Theorem 9 guarantees that
{Sn}n ~A (ys [_ﬂ, ﬂ])

and consequently

1
{thn}n ~ (=, ). (23)

The eigenvalue functions of .#(6) are % <—1 - 5% + \/1 + 9;—2 - 6%0050). In
Fig. 13 we compare a sampling of the eigenvalue functions of .#(0) with the spectrum
of ﬁSn for different grid refinements. In the right panel, we consider the complete
matrix A with N,11 = L, 41 + M,+1, while in the left panel we show the situation
when replacing N, with L, 4. Moreover, in Fig. 14 we compare the minimal eigen-
values of —AitSn with functions of type ¢ - 67 and we see that for large n the order y
is approximately 2.

Remark 20 We stress that, thanks to the newly introduced Theorem 16, computing
the symbol of the product Dy, ;11 N, +1 1Gny1,n immediately follows by using standard
spectral distribution tools as Theorem 9. The same result could be obtained following

the much more involved approach used in [12]. Such approach asks to first extend
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108 " . : - 108 T T - -
fL(60) fL2(0)
~—n=20 +—n=20
n=40 n=40
108} |—=—n=80 108 | |- n=80
+— n=160 —=—n=160
n=320 n=320
104 104
102 / 10?
/
/
10° g 10°
104 1073 1072 107! 10° 10! 104 1073 1072 10! 10° 10t
—1 -1
(a) Ln+1 (b) (Lpn+1 + Mp41)
Fig. 12 The spectrum of L;_IH and (L1 + My )_l vs the eigenvalue functions of z1 0)
0 - - - : - L e e
f(0) P
] B / -0.02
0.02 o
" n=40 - -0.04
0.04 oo ,f'
) +—n=160 o -0.06
0.06 e s
-0.08 | [ n=640 4 -0.08 E—T
-0.1 -0.1 ::ig
——n=80
-0.12 -0.12 e
n=320
-0.14 -0.14 —— n=640
- —=—n=1280
016 , .~" -0.16 = n=2560
B n=5120
-0.18 -0.18
0 w8 w4 38x w2 58z 34z 18z = 0 /6 /3 w2 23x  5/6w x

(a) En — Dn,n-l—lL,,_L.}_lGn-l—l,n

(b) E, — Dn,n+1(L + M)'r_z-}—l Gn+1,n

Fig. 13 The spectrum of the matrix ﬁ Sy with different number of cells versus sampling of the eigenvalue
functions of the symbol . (0) In a, the (1,1) block contains only the L, 4| term, while in b the block N, |
contains Ly, + M4+

101

-2 ||
e 3 0.02 * *71

104

107

10

T

- n=20

—===-0.01*¢"%
~—n=40

—= = 0,01 #4184

n=80

n=160

F|-—--0.04x¢"7®
103

n=320
—=—= 0,09 #2710

n=1280
----035%¢%
n=2560
———- 072 %187
n=5120
~=o= LAgHpES

Lol

sl

Fig. 14 Smallest eigenvalues of — ﬁ Sn

1073

y is, as expected, approximately 2
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m— Without mass
with mass

0

-0.02 -0.02

-0.04 -0.04

-0.06

-0.08

0.1 Lig -0.1
n=80

0.12 5 n=160 -0.12
n=320

0.14 ) n=640 -0.14
n=1280

0.16 ) n=2560 -0.16

: n=5120
0.18
/6 w/3 w/2 2/3w 5/6% T 0 w/6 w/3 /2 2/3w 5/6% w
(a) (b)

Fig. 15 aThe spectrum of the matrix ﬁ S, with different number of cells versus sampling of the eigenvalues
of .#Ax(6), b visual convergence of the generating function .4 (6) (black lines) to .(0) (red line) as
Ax — 0 (color figure online)

the rectangular matrices Dy, n+1, Gu+1., to proper square block Toeplitz matrices,
and then use the GLT machinery to compute the symbol of their product with N, _: I
Finally, the symbol of the original product is recovered by projecting on the obtained
matrix through ad hoc downsampling matrices and by leveraging the results on the
symbol of projected Toeplitz matrices designed in the context of multigrid methods
[33].

Aside from the symbol .(0), having in mind to build a preconditioner for the
Schur matrix, we compute also the generating function of ﬁS,, for a fixed n, that
is for a fixed Ax. Here we keep the contribution of the mass matrix in N4, and,
consequently, we introduce the dependence on the grid size. As a result, we get

[ —1=(5a®) —34xp)bO)c e — (3a(®) — 5Axp)b(H)c
Fax0) = ¢ |:ei9 — (3a(®) — 5Axp)b(O)c —1 — (5a(0) — 3Ax,0)b(9)ci| 24

with a(@) = 6(1 —cosf) uc + 2Axp and b(O) = %% As shown in
Fig. 15a, the sampling of the eigenvalue functions of .2 (0) perfectly matches the
spectrum of the corresponding Schur matrix, and this paves the way to design a pre-
conditioner that instead of .(0) involves .#»x(0). Of course, in the limit when Ax
goes to zero, the symbol is equal to .(0). As a confirmation see Fig. 15b. The aim
of this procedure is to obtain a good preconditioner, even when considering a coarse

grid.

4.3 Spectral study of the coefficient matrix

The results obtained in Sects.4.1-4.2 suggest to scale the coefficient matrix A by
columns through the following matrix
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0.03
0.03 — —
0.02 — 0.02 "
’ -
0.01 _________,.__—-—-————/ 0.01 //————/:’—/—
et

0 0
-0.01 -0.01
-0.02 -0.02
-0.03 — 5 -0.03 —
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Fig. 16 The spectrum of the coefficient matrix

that is to solve the system .4, x = f, with A, := AV in place of system (7). As a result
of the scaling, the blocks A%Gn—&-l, » and A%E 1 of A, have size O(1), similar to the size
of Ny+1 and D, 41, which remain unchanged. Moreover, the scaling improves the
arrangement of the eigenvalues of A since the small negative eigenvalues are shifted
towards negative values of larger modulus, as we can see in Fig. 16. Indeed, excluding
the boundary conditions and due to the block-factorization

—wpwT — Int1 O || Nupt1 O It Ny 4G
" DpniiNZL || 0 £Su|] O I ’

by the Sylvester inertia law we can infer that the signature of 4, is the same of the signa-
ture of the diagonal matrix formed by N, | and ﬁSn = A%(E,,—Dn,,,HNI:IG,,H,n),
which we know has negative eigenvalues distributed according to .7 (6).

In order to obtain the symbol of {4, },, when including also the boundary condi-
tions, let us observe that A,, can be written as A, = A, + Q,,, where Q,, is a correction
term and A, is a principal Hermitian submatrix (obtained removing the last 2 rows
and the last 2 columns) of the matrix

5 [anwmrﬂ(///) Tn@)}

T,(2) T, (L&)

_[no no ], [Tnu//) 0]
| 1@ 1,46 o ol

Now, by Theorem 17, the two involved matrices are similar that is

By ~ T (F) + AXT, (6)

with % = [D;j %i,] and € = |:/O// 81| Therefore,

{Bn}n ~ (g\a [_jT77T])7
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Fig. 17 a A plot of the eigenvalue functions of .% () made without knowing their analytical expression,
b The spectrum of the scaled coefficient matrix AV with different number of cells versus the sampling of
the eigenvalue functions of .7 (0)

and this, thanks to Theorem 8§, implies that
{Anbn ~3 (F, [-7. 7).

Finally, by following the same argument applied in the computation of the Schur
complement symbol at the beginning of Sect.4.2, by using again Theorem 9, we
arrive at

{Antn ~ (F, [=7, ).

In conclusion, the correction term Q,, does not affect the symbol of the matrix sequence
{A,} and the eigenvalues of {4, }, are distributed in the same way as the eigenvalues of
{fln}n. Since the symbol .% is a 6 x 6 matrix-valued function, retrieving an analytical
expression for its eigenvalue functions asks for some extra computation, but we can
easily give a numerical representation of them which is sufficient for our aims simply
following these three steps:

— evaluate the symbol .# on an equispaced grid in [0, 7 ];

— for each obtained 6 x 6 matrix compute the spectrum;

— take all the smallest eigenvalues as a representation of A (%) and so on so forth
till the largest eigenvalues as a representation of A¢ (7).

Figure 17a has been realized following the previous steps. Notice that two eigenvalue
functions of .% show the same behavior and we suspect they indeed have the same
analytical expression. Figure 17b compares the equispaced sampling of the eigen-
value functions with the actual eigenvalues of the coefficient matrix and highlights an
improving matching as the matrix-size increases.

Remark 21 The eigenvalue structure in the general case of a variable cross-section
d = d(x) does not pose technical problems and in reality it is perfectly covered by the
GLT theory: more specifically, we refer to item GLT1 where the GLT symbol depends
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on (x,0) € [0, 1] x [—m, w] and where x is in our context exactly the scaled physical
variable of the coefficient d = d(x).

The case of a variation of the degrees ny, ny is more delicate to treat, since, in this
setting, the size of the basic small blocks of the matrix is affected. This is the parameter
s defining the range C*** of the symbol « in the GLT theory (see Sect. 3). Despite the
theoretical difficulty of treating a varying parameter s for a precise spectral analysis,
as shown in the next section, the performances of our preconditioning techniques are
satisfactory also in this tricky setting.

Remark 22 Our discretization can be extended to three-dimensional pipes by introduc-
ing tensor product shape functions in the transverse plane, using polynomial degrees
ny and n; for the velocity. Leaving fixed n, = 1 for the pressure variable, our theory
should extend to this more general setting and yield a symbol for the (1, 1) block of
the coefficient matrix with values in C2("y~D0=D>x2y === “symbols for (1, 2)
and (2, 1) blocks in C20y=D0=Dx2 gpq €2x20y=D0=1) regpectively. In any case,
the symbol for (2, 2) block and the Schur complement will still take values in C2x2
independently of ny, and n. The size 2 x 2 for the symbol of the Schur complement
is controlled by the choice of n, = 1 for the pressure variable, and for larger n, the
symbol of the Schur complement should take values in C2x+Dx1t1)

5 Numerical experiments

In this section we focus on the solution of system (7) by leveraging the spectral findings
in Sect.4 and with the help of the PETSc [2,3] library. To ease the notation, here after
we omit the subscripts for the blocks Nyy1, Gy+1.ns Dnon+1, En of A. The main solver
for A, = AV, say K 4, is GMRES and the preconditioner of this Krylov solver is
based on the Schur complement; more precisely, an application of the preconditioner
consists in solving

. — L~ 1

Sp=rp,—DN~'r, 4=N"'(r,——Gr,
At

Tu

Tp

If the inversion of N were exact and S were the exact Schur complement of A4,

where the block vector ( ) is the residual.

the main solver X 4 would of course be a direct method. Here above, instead, N !
denotes the application of a suitable Krylov solver, say Ky, to the linear operator N
and in our numerical experiments this was chosen as GMRES with a relative stopping
tolerance 10~ and ILU(0) preconditioner, since N is a narrow-banded matrix. Further,

—

the Schur complement is approximated by S = ﬁ(E — DN~1G). However, since

the inverse of N is approximated by the action of the solver Ky, matrix S cannot be
explicitly assembled, although its action on any vector can be computed with a call to
Kn.

The solution of the system with matrix S required in the preconditioner inside /C 4
is then performed with a Krylov solver, say IC $ In $ the matrix-vector multiplica-
tion is performed as described above, while the preconditioner is the block circulant
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preconditioner generated by .%2x(0) given in (24), that is (see Theorem 11)
Cu(Lax) = (F ® L) Dy (Lax)(F; @ Ip)
with

1 1 27r
Dy (Sax) = diag,_g  ,—1(Lax(6r), Fn = ﬁ[ 1]9,]Jr 0’ O = P

More precisely, since .#»x(6) has a unique zero eigenvalue at 6y = 0, we use as
preconditioner

Ci= G a0+ 35, )21T1® [1 1] (25)

with1 =11, ..., 1] € R”, that is we introduce a circulant rank-one correction aimed
at avoiding singular matrices. We notice that {C, },, and the sequence of the Schur com-
plements are GLT matrix sequences having the same symbol, i.e., .¥(#). Therefore,
since . (#) is not singular by GLT2 we infer that the sequence of the preconditioned
matrices is a GLT with symbol 1. Given the one-level structure of the involved matrices,
we expect that the related preconditioned Krylov solvers converge within a constant
number of iterations independent of the matrix-size, just because the number of possi-
ble outliers is bounded from above by a constant independent of the mesh-size. Hence
the global cost is given by O(n logn) arithmetic operations when using the standard
FFT based approach for treating the proposed block circulant preconditioner.

It is worth mentioning that the coefficient matrix, as well as all its blocks, are sparse
matrices, then matrix-vector product with the original matrix has optimal cost of O(n)
arithmetic operations. Reducing the cost of O(n log n) of each preconditioned iteration
to the optimal cost is possible by using specialized multigrid solvers designed ad hoc
for circulant structures [33].

The full solver is applied with the help of the PETSc libraries, choosing fgmres as
main solver, the fieldsplit preconditioner of schur type with full factoriza-
tion, selecting gmres as the Krylov solver Ky and providing a shel1 preconditioner
that implements the solution of the circulant system (see [2]). The standard GMRES
implementation in the PETSc library by default restarts after 30 iterations. We have
not changed the default behavior since this is not affecting our computations: 30 itera-
tions are never reached with our preconditioner, as we can see in subsequent tests. The
circulant preconditioner is applied with the help of the FFTW3 library [17], observing
that the action of the tensor product of a discrete Fourier matrix and /> corresponds
to the computation of two FFT tranforms of length n on strided subvectors. In our
numerical tests, a relative stopping tolerance of 10~® was chosen for K 3

As comparison solver we consider another preconditioning technique that does not
require to assemble the Schur complement, namely the Least Squares Commutators
(LSC) of [14,35]. It is based on the idea that one can approximate the inverse of the
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Schur complement, without considering the contribution of the block E, by

e~ e~

. 1
S = Zt(DG)—lDNG(DG)—l.

Matrix S is never assembled, but the action of §~! is computed with the above for-

mula, where we have indicated with (DG) ™! the application of a solver for the matrix
A%DG, which we denote with Kpg. In our tests, we have chosen for pg a pre-
conditioned conjugate gradient solver with relative stopping tolerance of 107>, since,
in the incompressible framework, the product ﬁDG is a Laplacian. To provide a
circulant preconditioner for K pg, it is enough to consider the block circulant matrix
generated by Z(0)¥(0) defined as in Remark 19. Note that, for 6 = 0, 2(0)¥(0) is
the null matrix, therefore in order to avoid singular matrices we introduce a rank-two
correction and define the whole preconditioner for the product ﬁDG as

P, = Co(29) + 1"1e b (26)

1
(2n)?

againwith1 =1[1,...,1] e R".

For a complete Navier-Stokes simulation, the solver K 4 is applied at each iteration
of the main non-linear Picard solver that computes a timestep. In all numerical tests,
KC_4 is a FGMRES solver with relative tolerance of 1078,

It should be noted that the literature provides a quite limited theory regarding the
FGMRES convergence. In particular, the considered method may give slow conver-
gence or break down: however, in the present setting, the convergence behavior in
terms of iteration count and CPU timing of the FGMRES has been very satisfactory
and competitive with the more standard preconditioned Krylov techniques.

Flow between parallel plates. In the first test we consider a 2D domain with constant
cross-section d(x) = 0.025 m. In inlet we impose a parabolic velocity profile with
flow rate 5 x 10~°m? /s, while at the outlet we fix a null pressure. Of course there
would be no need to use a numerical model to compute the solution in this particular
geometry, since an exact solution is known, but we conduct this as a test to verify the
performance of our solver. Using n, = 1 and n, = 3 this setting is exactly the one
adopted in Sects. 3 and4.

The main solver /C 4 converges in at most 2 iterations, while the number of iterations
of K stays constant as the number of cells grows which confirms that the block
circulant preconditioner C,, in (25) is optimal, Table 1, even if the analysis and therefore
the optimality have been proved only at the asymptotic level. For this example we also
check the performances of the block circulant preconditioner C, (%) in IC 3 that is,
without taking into account the contribution of the mass matrix. Looking again at
Table 1, we see that in this case the inner solver K 3 does not converge when the
number of cells increases. The discrepancy in the performances of C,,(-¥’) compared
with those of C, is in line with the results in Fig. 15a that clearly show how good .4«
matches the spectrum of the Schur complement compared with .&.
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Table 1 Iterations of the solvers in the 2D parallel plates test

n Cn Cn () LSC with P,
Ka ICg Time (s) KA ICS Ka Ks Kpg Time (s)

10 2 11-12 250x 1072 2 15-16 2 2-10  5-6 2.08 x 107!
20 2 10-11  1.52x107 2 20 2 412 56 1.58 x 100
40 2 9-11  297x1070 2 24 2 3-14 67 3.70 x 109
80 2 9-10 551x107! 2 31 2 3-14 57 7.85 x 100
160 2 89 1.42 x 10° 2 noconv. 2 1-14  4-8 2.06 x 10!
320 2 89 7.46 x 100 2 noconv. 3 1-21  6-8 2.42 x 102
640 2 7-9 4.94 x 10! 2 noconv. 4 724 3210 2.65x 103
1280 2 7-8 3.68 x 102 2 noconv. 7 9-28  3-10  4.55x 10%

K R refers to our approach, while Kg and Kp¢ refer to the LSC approach. The times are the total CPU
time spent in the main Krylov solver K 4 and its sub-solvers

30
10
25 9l
>
20 8
© 7
15 ‘
6l ° |
° [ r1 !
10 ¢ g \ sl >
° ° o
5L @ 4
3t
0
10t 102 103 10* 102 103
(a) (b)

Fig. 18 a The average number and the range of iterations of xC $ in blue and of Kg in red; b The average
number and the range of iterations of /Cpg (color figure online)

Concerning the LSC approach, the number of iterations of Kpg does not grow
significantly with 7, indicating that the block circulant preconditioner P, in (26) for
ﬁ DG isoptimal, see also Fig. 18b. The full solver for .4,,, however, needs considerably
more time to reach the required tolerance, for two reasons: (1) the number of iterations
of Kg in our approach is lower than those of Kz in LSC (see Fig. 18a); (2) the LSC
approach invokes the inner solver Kp¢ twice per each iteration of K3, affecting the
final computation time.

Flow between converging plates. In this second test we consider a 2D domain with
variable cross-section, where d(x) decreases linearly from 0.025 to 0.0125 m. To
perform the simulations we impose the same boundary conditions as in the previous
test and again take n, = 1, n, = 3. In Table 2 we compare the number of iterations
computed by Ky considering as preconditioners
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Table 2 Iterations of the solvers in the 2D converging plates test, i.e. with variable d (x)

n d(x)inIC§ d(x):&inl(ls
Non linear solver KA Ks Non linear solver KA K

10 6 1-2 12-13 6 1-2 14-15
20 5 1-2 11-12 5 1-2 15-16
40 3 1-2 10-12 3 1-2 14-16
80 2 1-2 9-11 2 1-2 13-16
160 2 1-2 9-11 2 1-2 13-16
320 2 1-2 9-11 2 1-2 13-16
640 2 1-2 9-11 2 1-2 13-16
1280 2 1-2 9-11 2 1-2 13-17

In the left part, we use a diagonal scaling, defined through d(x), of the block circulant preconditioner Cy,;

on the right, we use C,, with d = d, that is equal to the average of the cross-section along the pipe

Fig. 19 The average number and v d '

the range of iteration of ’Cg for a v
2D pipe with variable 161 T ‘ 1
cross-section. The blue values 15 b ) 3
are obtained employing as +
preconditioner in K¢ a diagonal s 1
scaling (defined through d(x)) 13} B
of the block circulant
preconditioner Cy; the red values 12+ 1
are obtained using C,, with T
d = d, that is equal to the 11} 1
average of the cross-section
along the pipe (color figure 10p 1
online)

9 L 4

10t 102 10°

1. D, (%C 2 (ZAx) + Ry), with D, a diagonal matrix whose entries are an equispaced
sampling of d(x) on its domain (see Remark 21), and R,, = ﬁlTl ® [} {|,
2. C, with d = d, that is equal to the average of the cross-section along the pipe.

In the first case the g converges in a number of iterations that does not increase
significantly with n, showing its optimality. Approximating the channel width with a
constant value instead, avoids the diagonal matrix multiplication in the preconditioner,
but causes a slightly faster increase of the iteration counts for Kg, refer to Fig. 19.

Using higher polynomial degree in the transversal direction. In this test we analyse
the efficiency of the preconditioner C, in Kg when considering different polynomial
degrees ny in the transversal direction for the velocity, but fixed n, = 1 for the pressure
variable. In this setting, we expect symbols for (1,1) block of the coefficient matrix to
take values in C20y—Dx2(y=1 thoge for (1,2) and (2, 1) blocks in C2y=D*2 gpd
C2*2(ny=D) respectively, while those for the (2, 2) block and the Schur complement
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Table 3 Range of iterations for the non-linear solver and xC & in the converging plates test, with different
polynomial degree in the transversal direction for the velocity

n ny =4 ny =35 ny = 6 (vecchio!)
Non linear solver K 3 Non linear solver K § Non linear solver K 3

10 7 12 8 11-12 9 11-12
20 6 11-12 7 10-12 8 10-12
40 4 10-12 4 10-12 4 10-11
80 3 9-11 3 9-11 4 9-11
160 4 9-11 4 9-11 4 9-11
320 4 9-11 4 9-11 4 9-12
640 4 9-12 4 9-12 3 9-12
1280 3 9-12 3 9-12 3 9-12

will still take values in C>*2, irrespectively of n y. On such basis, we can readily apply

Cn in K¢ being sure that the sizes of all the involved matrices are consistent.

Taking again the converging plates case, we increase ny to 4, 5 and 6 and report the
results in Table 3. We note that, despite the “looser” approximation in the precondi-
tioner, the solver K still converges in an almost constant number of iterations when
n increases. The number of iterations of 4 is always 2 and was thus not reported in
the table. From this example we can infer that the symbol of the preconditioner for
the Schur complement is not changing much as far as n, stays fixed to 1.

3D square nozzle. To perform a three-dimensional test, we consider a square pipe
with width decreasing linearly from 0.025 to 0.0125 m, so that the square section area
decreases quadratically from 6.25 x 10™* to 1.56 x 10~* m2. At the inlet we fix a
constant flow rate of 5 x 107%m3/s with a parabolic profile in both the transverse
directions. We point out that, the product of two parabolic profiles in the y and the z
directions would not be an exact solution even in a constant cross-section case, see
[25]. The solution is computed using different combinations of transverse polynomial
degrees ny and n; for the velocity, fixed n, = 1 for the pressure variable.

Thanks to the matrix-sizes match pointed out in Remark 22, one could be tempted
to directly apply in K the preconditioner C, derived for the two-dimensional case also
in this three-dimensional setting. However such choice causes high iteration numbers
and sometimes stagnation of the outer nonlinear solver (results not reported).

The reason for these poor performances may be understood by noticing that the
two dimensional discretization represents a flow between infinite parallel plates at a
distance d(x). Itis not surprising that using such a flow to precondition the computation
in a three dimensional pipe is not optimal. More precisely, the two dimensional setting
can be understood as choosing n; = 0in 3D. However, constant shape functions in the
z direction can not match the zero velocity boundary condition on the channel walls
and only n; > 2 would allow to satisfy them.

Fixingn, = 3,n, = 2 and following the same steps of Sect. 4, we have computed an
ad hoc block circulant preconditioner for the three-dimensional case. For this special
choice of ny and n; the symbols of the various matrices involved in the discretization
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are matrix-valued with the same size as in Sect.4, but now the generating function
associated with the scaled Schur complement ﬁSn shows a dependency on the cross-
sectional area and is given by
Fan(0) = Area —1 —(5a@) —3Axp)b(0)c el — Ba(0) —5Axp)b(0)c
AT =T om0 _ (3a(9) — 5A%xp)b(0)c —1 — (5a(6) — 3Axp)b(O)c |’
27

where a(0) = 6 (1 — cos6) juc + 2Axp and b(0) = %ﬁ This symbol is
very similar to the one in (24), but the different constant in the function b(9) reflects
the presence of non trivial velocity shape functions in the z direction.

Therefore, we use as preconditioner in Kg the block circulant matrix generated by
S Ax(0) defined as in (27) properly shifted by a rank-one block circulant matrix and
scaled by a diagonal matrix whose entries are given by a sampling of the function that
defines the cross-sectional area of the pipe.

Table 4 shows the range of iterations for K 4 and Kg. In the left part we have applied
the 3D block circulant preconditioner to the corresponding simulation with n, = 3
and n; = 2. As in the two-dimensional cases, the number of iterations of /C R does not
change significantly with #n, in particular, already with 80 cells the range of iterations
relative to the solver K¢ reaches optimality. Moreover, the nonlinear solver performs
an higher number of iterations (compare with Table 2) for low n, but they reduce fast
with the increasing resolution.

In the central and right part of the table we check the performance of the 3D block
circulant preconditioner based on (27) in the discretizations for ny = n, = 3 and
ny = n; = 4, respectively. As in the two-dimensional examples, for n, = n, = 3, the
iteration numbers remain basically unchanged, despite the fact that the preconditioner
is based on Y44 (6) in (27) which corresponds to a different number of degrees of
freedom. For ny = n; = 4 the number of iterations of K are still quite the same,
but the nonlinear solver has more problems in its convergence history: it requires an
higher number of iterations at low resolution, compared to the other two cases, but it
gets better when increasing n. This is suggesting that the actual generating function
of the Schur complement for this case departs more from the one in (27) than for the
caseny =n; = 3.

3D pipe with generic geometry. to highlight the potential of the circulant preconditioner
and to confirm its effectiveness even in cases very different from the one in which it was
computed, we consider a pipe in which the height and width vary as two out-of-phase
sinusoidal functions (see Fig. 20), and are respectively 0.0125 +sin(37 x /L) /200 and
0.0125 — sin(3wx/L)/200. The length of the channel, as well as the inlet flow rate,
are chosen as for the previous simulations, i.e. respectively equal to L = 0.1 m and
5 x 107°m3/s. We performed the simulation with ny = n; = 4 to obtain a good
representation of the velocity profile, which departs substantially from a parabolic
profile.

In the right part of Fig. 20 we show the range of iterations of the solvers as a function
of the number of cells. We can observe that the nonlinear solver performs much more
iterations than in the previous tests until a sufficiently fine resolution is reached; on
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ny =4, n, =4
n | non linear | K4 ‘ Kg
solver

20 36 1-2 9-11
40 38 1-2 9-10
80 26 1-2 10 - 11
160 15 1-2 | 10-12
320 10 1-2 | 10 -12
640 7 2 10 — 12
1280 2 2 9-13

Fig. 20 3D pipe with generic geometry. Left: computed pressure. Right: range of iterations for C 4 and
ICa
N

the other hand, the linear solvers still appear to be optimal and their iteration numbers
are still very low.

6 Conclusion and perspectives

The incompressible Navier—Stokes equations have been solved in a pipe, using a
Discontinuous Galerkin discretization over one-dimensional staggered grids. The
approximation of the flow is achieved by discretization only along the pipe axis,
leveraging only on high polynomial degrees in the transverse directions. The resulting
linear systems have been studied both in terms of the associated matrix structure and
in terms of the spectral features of the related coefficient matrices. In fact, the resulting
matrices are of block type, each block shows Toeplitz-like, band, and tensor structure
at the same time.

We have introduced a new technique to spectrally studying sequences of (possibly
rectangular) Toeplitz and inverses of Toeplitz matrices. With the help of these theo-
retical findings we could describe the spectrum of the Schur complement matrices,
without resorting to the technique of embedding the problem in a larger square one
already present in the literature. Our target was to design and analyze fast iterative
solvers for the associated large linear systems. At this stage we limited ourselves to
the case of block circulant preconditioners in connection with Krylov solvers: the
spectral clustering at 1 has been proven and the computational counterpart has been
checked in terms of constant number of iterations and in terms of the whole arith-
metic cost. A rich set of numerical experiments have been presented, commented, and
critically discussed. In particular, despite the asymptotic nature of the proven results,
the numerical experiments showed very good performances for the designed precon-
ditioners. In fact the number of iterations for the main solver and for the inner Schur
complement solver does not increase with the grid size starting from as few as 20
computational cells. This lucky behavior is not surprising after many research papers
on the subject and under various conditions (local methods such as Finite Differences,
Finite Elements, Discontinuous Galerkin, Isogeometric Analysis, Finite Volumes and
different types of operators; see e.g. [5,10-13,18,20,21] and references therein). Even
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if the GLT spectral theory is only (or at least essentially) of asymptotic nature, often
it happens that the actual behavior of the related spectra stabilizes to the associated
symbol already for moderate sizes. Moreover, in the preconditioning context a cluster
around the symbol of radius 0.1 is often very good for convergence purposes of the
related (preconditioned) Krylov solvers, even if an error of 0.1 cannot be considered
very small in the classical theory of function approximation. Hence the combination of
these two aspects makes the GLT tools already useful for moderate matrix dimensions.

For sure a quantitative theoretical analysis of the convergence speed of the discrete
distributions to the symbol would be precious, but it is difficult in general, especially
for more involved geometries, and at the moment it is out of the scope of the present
work. It will represent an important part of the to-do list of future researches, to be
addressed in the GLT setting.

Furthermore, the new spectral tools introduced in this paper might ease the analysis
of some related problems. For example, the spectral analysis for more general vari-
able coefficient 2D and 3D problems (dropping the hypothesis of elongated domain)
appears achievable with the GLT theory, except for the case of variable degrees which
is a real challenge. Also, more sophisticated solvers related to the Toeplitz technol-
ogy, including multigrid type procedures and preconditioners can be studied for the
solution of the arising saddle point problems. More in technical terms, few further
directions of future research can be listed as follows:

— It is worthwhile observing that in a true multilevel setting (2D, 3D etc) there will
be a potential deterioration of the quality of the clustering for the preconditioned
matrix sequences, according to the theory developed by the third author, Tyrtysh-
nikov, Noutsos, Vassalos (see [29,32,34] and references therein). For overcoming
the described difficulty, a successful approach is to combine preconditioned Krylov
solvers and multigrid techniques, in order to neutralize the effect of the growing
number of outliers when the dimensionality, i.e., the number of level increases;
see e.g. [10-12].

— The presence of more general and even oscillating profiles d(x) does not pose a
real challenge, thanks to great flexibility of the GLT theory and this issue will be
one of the first to be considered in future researches.

— Asalready remarked in the Introduction, the use of standard block circulant precon-
ditioners (of Strang type, Frobenius optimal etc; see e.g. [9,23,28] and references
therein) is not completely natural in the present setting, because structures like
the Schur complement lose the Toeplitz character and therefore more sophisticate
GLT ideas based on the spectral symbol become useful, in order to design efficient
preconditioners.

All these open problems will be the subject of future investigations.
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