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SUMMARY

Stable finite difference approximations of convection—diffusion equations lead to large sparse linear systems
of equations whose coefficient matrix is &rmatrix, which is highly non-symmetric when the convection
dominates. For an efficient iterative solution of such systems, it is proposed to consider in the non-symmetric
case an algebraic multilevel preconditioning method formerly proposed for pure diffusion problems, and for
which theoretical results prove grid independent convergence in this context. These results are supplemented here
by a Fourier analysis that applies to constant coefficient problems with periodic boundary conditions whenever
using an ‘idealized’ version of the two-level preconditioner. Within this setting, it is proved that any eigenvalue

A of the preconditioned system satisfib§l -1 —ic| < % for some real constant such thatjc|] < %1.

This result holds independently of the grid size and uniformly with respect to the ratio between convection
and diffusion. Extensive numerical experiments are conducted to assess the convergence of practical two- and
multi-level schemes. These experiments, which include problems with highly variable and rotating convective
flow, indicate that the convergence is grid independent. It deteriorates moderately as the convection becomes
increasingly dominating, but the convergence factor remains uniformly bounded. This conclusion is supported
for both uniform and some non-uniform (stretched) grids. Copyright © 2000 John Wiley & Sons, Ltd.
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1. INTRODUCTION

We consider the iterative solution of large sparse linear systems
Au=bhb (1)
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resulting from the finite difference approximation of PDEs of the form
—VAu +0-Vu = f (2)

defined in some two dimensional domain(with suitable boundary conditions). In this equatioris
a convective flow and the viscosity parametegoverns the ratio between convection and diffusion.
Such equations occur in many applications such as in transport models, but also as part of some iterative
approaches to solving the Navier—Stokes equations (e.g. [1]).
As is well known, the standard central finite difference approximation of (2) produces a stable
discretization only if
Vv

< -

~ suplvlleo
(x,y)

in which case the system matrixhas non-positive off-diagonal entries and non-negative row-sum, i.e.

is anM-matrix [2]. When condition (3) is not met, spurious oscillations appear in the discrete solution. To

getrid of these, simple remedies resort to artificial viscosity or upwind finite difference approximation.

In both cases, the matrix of the resulting linear system is agdif-aratrix with non-negative row-sum

[3]. The discretization is then only first order accurate, but second order accuracy can be restored by

means of a defect correction technique (e.g. References [4—6]), for which a few (say 2—3) systems are

to be solved successively with the same first order operator.

Hence, to develop iterative solution techniques for this kind of applications, it not too restrictive to
assume thatt is anM-matrix with non-negative row-sum. However, even for this class of matrices,
many fewer results are available for the general case than for pure diffusion problen® (for which
the system matrix is in addition symmetric and positive definite. To some extent, these results can be
extrapolated to diffusion dominated problems, but it is more challenging to design a solver that remains
robust when the convection (strongly) dominates, i.e. when the singular perturbation patagossr
to zero.

In the latter case, Gauss—Seidel relaxation can be very efficient for moderate grid sizes if the sweep
direction follows the underlying flow direction [7]. To remain efficient for diffusion dominated prob-
lems and larger grid sizes, it suffices then to combine this approach with a coarse grid correction, i.e. to
consider a multigrid scheme with Gauss—Seidel smoothing [3]. However, when the convective flow has
variable direction, for instance when it is rotating, it is intrinsically difficult to perform the relaxation
‘following’ the flow. Consequently, standard multigrid algorithms may lose robustness, as the latter
requires that the smoother becomes an exact solver in theimit 0 [8]. Modern approaches to
circumvent this problem include sophisticated renumbering techniques (e.g. Reference [9]), matrix de-
pendentinterpolation (e.g. Reference [10]) and algebraic multigrid like methods ([11] and the references
therein).

In this paper, we attack problem (1) from the angle of preconditioning. A preconditioner is a matrix
B such that solving a syste®ix =y is relatively cheap whereas the preconditioned system

®3)

B~ 1Au = B b

(left preconditioning) or
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ROBUST ALGEBRAIC MULTILEVEL PRECONDITIONER 245

(right preconditioning) is much easier to solve by an iterative method based on Krylov subspaces
(e.g. References [12,13]). This depends mainly of the eigenvaluBs’of , which are to be as far as
possible well clustered away from the origin of the complex pfario obtain a good preconditioner

is particularly important in the non-symmetric case, since none of the many Krylov subspace methods
can then guarantee monotone convergence at a reasonable cost if the system to be solved is too poorly
(pre)conditioned.

This consideration leads us to focus more particularly on so-called algebraic multilevel precondition-
ing methods [14—-29], which are based on a block incomplete factorization process applied to the system
matrix partitioned in hierarchical form. Indeed, the above quoted works present many theoretical and
numerical results showing that this approach is efficient to cluster the eigenvalues of the preconditioned
system, at least in the symmetric case. Typically, these methods are also relatively cheap per iteration
and robust with respect to jumps in the PDE coefficients and anisotropy or grid stretching.

Concerning the non-symmetric case, as these methods are essentially algebraic, they can in principle
stillbe applied with little handling. However, few works address this point. In Reference [45], convection-
diffusion problems are considered, but the preconditioner is computed from the discrete diffusion
operator, which can of course be efficient only for diffusion dominated problems. In fact, only Reusken’s
works [22—-24] attack directly convection dominated problems, showing that the algebraic multilevel
approach can be efficient in this context too. However, he considers different, in general denser, coarse
grid matrices than those generally used in the symmetric case, and the method, which is presented in a
multigrid like framework, remains relatively costly per iteration.

In this paper, we consider the method presented in Reference [21], where a full theoretical support is
developed for the symmetric case, proving grid independence convergence for the five-point approxi-
mation of diffusion problems under mild assumptions on the PDE coefficients (which allow arbitrary
jumps or anisotropy).

As the construction of the preconditioner is purely algebraic, its extension to the non-symmetric case
is straightforward. Our main theoretical result is then a proof (by a Fourier analysis) that all eigenvalues
are nicely clustered when applying an ‘idealized’ version of the two level method (see Section 2) to
constant coefficient problems on a regular grid with periodic boundary conditions. Although this result
is less general than the one obtained in the symmetric case, itis nevertheless a strong proof of robustness,
since it holds for any grid size and any five point stencil with non-positive off-diagonal entries and zero
row-sum. Considering PDEs of the form (2), this means that our analysis holds uniformly in the singular
perturbation parameter. Further, anisotropic diffusion is also allowed, as it may be induced in practice
at the discrete level by using different mesh sizes imtl@dy directions.

Concerning non-idealized two- and multi-level schemes, we conduct extensive numerical experiments
to assess the eigenvalue distribution, from which we conclude that in the constant coefficient case the
nice clustering proved for the ‘ideal’ version is in fact not deeply perturbed.

The method, which is proved robust in Reference [21] for diffusion problems with variable coeffi-
cients, is thus also robust for convection dominated problems with constant coefficients. This leads us to
expect a good behavior in the general case of convection diffusion problems with variable coefficients.
Here again, we resort to numerical experiments to assess this point, considering two difficult benchmark
problems from the literature with highly variable and rotating flow.

The remainder of this paper is organized as follows. Section 2 contains our analysis of the ‘ideal’

* It is generally recognized that the degree of normality also plays a role in the convergence rate, although not yet well
understood in realistic applications.
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two level scheme; the practical two-level method is presented in Section 3 and its multilevel extension
considered in Section 4; numerical results for variable flows are presented in Section 5.

2. THE ‘IDEAL TWO-LEVEL SCHEME
Algebraic two-level preconditioners are based on a partitioning of the unknowns into fine and coarse
grid ones. Let
A Az
A= 4
< A1 A2 ) @
be the corresponding 2 2 block form of the system matrix, where the first block of unknowns cor-

responds to the fine grid nodes and the second block of unknowns to the coarse grid nodes. An exact
block factorization ofA is written

A = A1l 1 AIllAlz
A21 Sa 1

Sa = Az — A21AI11 A1

where

is the Schur complement. In generﬁl{l1 is dense, and the latter is not computable at a reasonable
cost. Algebraic multilevel methods have therefore as a key ingredient a technique to derive a (sparse)
approximations to S, . If systems of the typd 11 X1 = y1 can be solved exactly, the preconditioner is

then written 1
_ [ An I Ajj AR
B = (Azj_ S) ( 1 ®)

A11 has usually most of its rows strongly diagonally dominant and for this reason is fairly well
conditioned, independently of the problem (mesh) size [30—32]. Hence, systenagyigm in principle
be solved relatively cheaply by classical iterative methods. Although in general, for cost efficiency
reasons, only approximate solutions are performed, we shall thus consider here the ‘ideal’ preconditioner
(5). Issues related to the approximate inversiod of are discussed in the next section.

Now, the theoretical foundation of algebraic two-level methods lies in the identity [26]

BlA = ( I S;fSA > (6)

so that the quality of the preconditioner essentially depends on a good clustering of the eigenvalues of
S71S4.

In the finite element context, most methods proposed so fartakgial to the coarse grid discretiza-
tion matrix, which is naturally available through a basis transformation (in this way, one generalizes
the hierarchical basis multigrid method [32—35]). In the finite difference context, this would require re-
discretization, so we propose in Reference [21] a more algebraic alternative. Lethaghe diagonal
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matrix with same row-sum a%11 , we takeS equal to the Schur complement of
~ A A
A =
( A A )
in which one has deleted the zero lines and columns. In other words,

S = Ap—AnK A (7)

whereK is the diagonal matrix defined by

o _ | (Auen;t i (Auen); #£0
K = { 0 otherwise ®
ee=(@ 1 ... 17 being the vector with all components equal to unity.

From a practical point of view, note that this method is pretty easy to implement, and4fwaiginates
from a five-point scheme§ will present relative to the coarse grid a similar five-point structure. From
a more theoretical point of view, we prove in Lemma 2.1 below that, wiés an M-matrix with
non-negative row-sum, thehis itself anM-matrix with non-negative row-sum. Hence, a recursive use
of the preconditioning technique is consistent in this context.

Lemma 2.1. Let A be a square matrix with hon-positive off-diagonal entries and non-negative row-
sum. PartitionA as in Equation (4), and defin& by Equations (7), (8). Thes, has also non-positive
off-diagonal entries and non-negative row-sum.

Proof
It is easy to check with Equations (7), (8) that the off-diagonal entries arfe non-positive. Further,
Equation (8) impliek A11€1 < e1, whence, noting that>; <0,

Aper — A1 K Appe
A€+ A21 K A1161 — A21 K (A€);
(Ae):

Se

v

Of course, these nice properties would be useless without a good clustering of the eigenvalues of
$~154 (Lemma 2.1 does not even precludesom being singular). In Reference [21], considering the
symmetric case, we show that these eigenvalues, necessarily real, are bounded below by 1 and above
by 2 when the PDE coefficients are piecewise constant on the coarse mesh. This result is partly based
on the observation that, under the given assumpti®msequal to the coarse grid discretization matrix
times some scaling factor.

Now, in the general cas§,may have little in common with a coarse discretization and the analysis
of the spectrum of~154 has to be based on different arguments. Since the eigenvalues are complex,
we found that the only viable way was a Fourier analysis (see e.g. Reference [3]). As usual, the latter
comes with some limitations, namely we are restricted to constant coefficient problems and we have in
addition to assume periodic boundary conditions instead of the physical ones. Considering PDEs of the
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form (2), this also means that the discrete system becomes singular since the corresponding stencil has
zero row-sum. It is then easy to see tl§gtand therefore the preconditioner (5), become necessarily
singular too. Although the behavior of iterative solvers for singular systems in now well understood (see
Reference [36] for a treatment of singular preconditioners), this raises an additional difficulty since, in
fact, we are not interested in solving the singular system, but we want to extrapolate the convergence
properties observed in this case to a nearby system, in general non-singular. That is why in the following
theorem we assume that the stencil has row-suwm0 , and report on lim, g A, , wherei, denotes an
eigenvalue oﬂsglAs . Of course, for the regular eigenvalues, this limit converges to the corresponding
eigenvalue of the pencl — A B, but an additional indication is obtained for the eigenmode associated
with the constant vector, which in fact spans the null spact .of

Theorem 2.1. Assume that some PDE with periodic boundary conditions is defin@ddfh — 1, 1] x

] — 1, 1]. LetQ be discretized by means of a uniform regular grid of mesh/sizel/2 N , whereN

is some positive integer. Assume that the discretization scheme and the PDE are such that the latter is
approximated on this grid by a constant five-point stencil

—ay
—ay a —ap , a=(ay+as+aw +ag)1+e) ()]
—ds

withe > Oanday , as, aw, ag > 0.

Denote byA, the resulting matrix, and partition it as in Equation (4) on the basis of a partitioning
of the nodes for which the second block is formed by the nodes belonging to the uniform grid of mesh
size2h . Let B, be defined by Equation (5) withgiven by Equations (7), (8).

Then,B; is non-singular, and, for any eigenvalag of BglAg , lettingl = lim,_, g A, , one has

=

Al—1—icl < 2 (10)

N

for some real constantsuch thatc| < ;11 .

Proof
We first gather the notation that will be used in this prdof ¢ denote some integers, see below).

ox =aw +ag oy =adas+an

8 =o; (ap —aw) 8y =0, (ay —as)

8y =30x+8y) | b =50 =8)
Wy :aweﬂnkh +aEe;nkh wy zasefzﬂﬁh +aNezn£h
ck =cogmwkh) sy =sSin(zrkh)

cr =cos(mh gt c— =cos(rh’F)

sy =sin(mh ) s- =sin(rh %)

cm = max(|ct], le-) Smo = max(|sy|, [s—)

Note that, according to this notation,

Wy =0y (ck +i8x8k), wy=o0y (c(+i8ysz)

Copyright © 2000 John Wiley & Sons, Ltd. Numer. Linear Algebra AppR000;7:243-267
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whereagé,|, |§y] < 1. On the other hand, multiplying, by some factor entails the multiplication
of B, by the same factor. Hence, the scaling of the stencil is unimportant, and we may assume without
loss of generality that
ay +as+aw +ag = oy +oy, =1
We now start the proof by noting thatis the matrix associated to the constant stencil
2

__9N
oy +¢&
y
2
a 2 2awag 2ayas
——W os 2 og=1+¢— -
oy +¢& oxte ox +¢& oy+e
2
oy +¢

applied to the periodic grid formed by the coarse nodes. It follows that the eigenvectdimefthe
4 N2 functions . .
v = Tkl 1 _N<k,l<N (11)

evaluated at the (coarse) grid points [3, Section 8.1.2]. It is then easy to see that the corresponding
eigenvalues can be written

a? a? a? a?
S(a) = 05— W g-imk(2h) _ E_ gmk(2h) _ S gimt(2h) _ N __ i me(2h
ke oy +¢& oy +¢& oy t+¢& oy t+¢&
2 2
w wy
= 14— —* 2

oy + & oyt ¢
Since|w,| < oy, |lwy| < 0y, 0ne ha#S,E‘Z) > ¢ > 0, proving thatS is invertible and therefore tha,
is non-singular.
Then, by Equation (6), Equation (10) holds if and only if it holds with respect to the eigenvalues of
$~15, . On the other hand, it is shown in Reference [22] that the vectors (11) are also eigenvectors of
S;l with corresponding eigenvalfie

1o = 1 L + ! + !
e 4\ 14+e—(wy+wy)  L14e+ we+wy) L14e— (wy— wy)

1
_|_
1+8+(wx—wy)>
1 ( l+e¢ n 1+e¢ )
2 (1+3)2 — (wy + wy)2 (1+5)2_ (wy — wy)z

§ Strictly speaking, the proof is given only fer= 0, but the extension is straightforward.
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We first examine the case where = 0. Thenw, = 0, whence

2
@ wy @ 1+¢
SO — 14— , = -t
ke oy +e KT 12— w?

ie.s 7 = 1, showing thaB, = A, . As a similar result holds when, = 0, we pursue the proof
assuming that both, ando, are positive.

Then, sincecy, ¢ > 0 (remember thak = 1/2N), w, — w, can never be equal to 1 whereas
wy +w, = lifand only ifk = £ = 0. We consider this case separately as it is the only one for which

Tk(f) does not have a well defined limit fe~0 . Nevertheless,

2 o2
S(()%) — 1+ e — Oy _ y
oy + & oy +
7O _ 1 1+¢ N 1+¢
00 2\e+2)  (1+8)2—(0x—0y)?
so that, sincgo, —oy| < 1,
Oy oy
1+e— —25 -
14+ £ 1+ (f—‘ 3
Aot = lim ST = lim Ox =2
00 e—0 00 ~00 e—0 4¢e 4

Obviously, this is compatible with Equation (10).
We shall thus assume in the remaining of this proof that ekhgr0 or ¢ # 0. Therefore,

-1 ; (&) ()
A = lim S,/ T = Ske T
ke e0 k¢ ke ke Lkt

where

2 2
w w 1 1 1
See =1—-—=2—-2 T =2 )
ke ox Oy ke 2 (1—(wx+wy)2 + 1—(wx—wy)2)

One may check that

2
2 oy Oy
Ske = 1_(wx+wy) _( — Wy — _wy>
oy oy
o 2
= l—(wx—wy)z— —ywx—l- —xwy
Oy oy
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whence
2 2
(JFu ) (JFwryEw)
151 - ’ + : .
ke = 2 1— (wy 4 wy)? 1— (wy —wy)?

Now, noting thame(zz) < Ne(2))2 VzES ((Zr +iz)? = zrz - z,.2 +2iz, zl-), one has

e (1 — (wy + wy)z) > 1— (%e(w, + wy))?

(ox + 0_})2 —(oxcr + Oy CE)Z

azs,g —i—ov Sz +20,0y, (L —crcp)

v

20, Oy (1 —crce+ Isksel)
20y 0y (1 — max(co h(k—10)), cogm h(k+1)))

4oy oy s,%
Similarly, one finds
Ne(l— (wy —w )2 > 20y 0y (14 max(coSmw h(k—2L)), codm h(k+£))
y y
= 40,0y c,%l

We exploit these latter results in the following way: for arng €, 9ie(z) > 1 implies that—* belongs
to the disc with centre} , 0) and radius} , i.e.z~1 = 3(1+ ) for somey such thatn| < 1. Therefore,

letting
/a) /ox /O‘V [Oy
wx wv wx — Wy
. y

2sm = =a,+ia, 2cm Joxoy =B +ip

(with - , @ , B, B; real), one has

1
1=it = 5 (@ +ia) A4+ + B +if)? A+n2)

for somen1, n2 such thatny|, |n2| < 1. One then easily finds

— o + Br Bi
1—171_ ;‘
ke

. (2 +a?+ g2+ 57)

i

of —a? + B2 — 2|+

max(w,2 + B2, o + B?

Nl Bl

N—"

Hence the required result (10) is proved if

af + 7
of + B7

(12)
1 (13)

IATA
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1
lor o + By Bil =< > (14)
Now,
oy = m (ck —co) = —Srzl (sy5-), Br= E (ck +cp) = anl (cyco)

from which one easily deduces Equation (12) (using either < s, and|c_| < ¢, Of |s4| < s, and
lcx| < ¢m). On the other hand,

1 1

@ = — (Bxsk— 8y s¢) = — (b4 5—cy +0-_s4c)
25m Sm
1 1

Bi = 5— @Bxsk+8ys)) = — (S4s4c-+8-s5-cy)
Zcm m

whence (sincés_ sy +c_cy| =cel <land|s_ sy —c_cq| =|ck| < 1)

2 .2 2 .2 2 .2 2 .2
S”Z C ST C_ ST Cc” S_ C
f+pr = S|+ )+ (=
Sm cm Sm Cm

CI’IZ

1 1
+2848-(s—c—syep) | 7+ 35
sm

IA

8% 482 + 2184 8-| (Jo— cx| + Is— s4])
< (841 +15-D?

2
(max(|x!, 18y]))

< 1
Finally,
-1 2 2
o = — (8+s_s+c++5_s+s_c_>
sm
o1 2 2
BrBi = > dpclspep+-cyis_co
cm
whence
2 52 52
ara; + BB = Sisyct > T 7 + d_s_c_ -~
Cm Sm Cm Sm
Now,
2 2 2 2
Cc_ _ C S
- - | =land|5 - <1
Cm Sm Cm sm

(in both cases, one subtracts two numbers in1{). Usingsy ¢4 = %sin(n h(k 4+ ¢)) ands_c_ =
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3 sin(z h(k — ¢)), one then easily finds

1
(1841 +16-1) = 5 max(|dx|, 18y])

loy ot + Br Bil < >

NI =

whence Equation (14). [ |

Note that, despite the limitations inherent in Fourier analysis, Theorem 2.1 provides a strong proof of
robustness, as Equation (10) holds independently of the grid size and for any stencil with non-positive
off-diagonal entries and zero row-sum. In particular, if the analysis is applicable to some matrix
it will also be applicable to its approximate Schur complemgnt.e. our result is consistent with a
recursive use of the preconditioning technique as arises in a multilevel framework.

Finally, to provide a graphical illustration, we have represented on Figure 1 the region that has to
contain the eigenvalues, together with the actual eigenvalues as computed for the PDE (2) with constant
flow v = (cosg, sinpg), @ =] — 1, 1]x] — 1, 1], periodic boundary conditions and a five-point
up-wind scheme applied on a uniform grid of mesh gize 1/64. One may see that our analysis is
relatively sharp, although still slightly too pessimistic.

3. APRACTICAL TWO-LEVEL SCHEME

Although from a theoretical point of view, it is comfortable to assume the exact inversiamn;fin
practice two such inversions are required for each application of the preconditioner (5). Hence, the
overall cost will be kept reasonable only if the number of operations involved remains a small multiple
of the number of non-zero elementsAn: . This means that practical two-level schemes have to rely
on an approximate inversion dfi; . The preconditioner has thus to be rewritten

(7P I P1Ap
“\Ay1 S 1

whereP is a preconditioner for 11, possibly implicitly defined by a very few steps of some iterative
procedure.

Here, we have to recall that with a naive choicePafeigenvalues oB~1A may be unbounded even
though those o 141, and ofS~15, are both nicely clustered [37]. However, we show in the same
paper that, at least in the symmetric case, problems are preventedvgadisfies some given algebraic
requirements that are in particular met wheis anM-matrix andP is computed from anodifiedILU
(MILU) [12,38] factorization ofA1; . This algebraic analysis is further refined in Reference [21] for the
specific choice of approximate Schur complemguliscussed in Section 2, leading to the proof that

Amin (B’1A>

Amax (B—lA)

v

1 (15)

IA

Amax (P_lAll) - Amax (5_15A> (16)

under the only assumption thatis a symmetridVl-matrix with non-negative row-sum. On the other
hand, a further analysis of five-point finite difference matrices showsAr,Imt(P—lAll) cannot ex-
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nu=0.1 and beta=0 nu=0.1 and beta=45
1 ir
0.8 0.8
0.6f 0.6
0.4f 0.4fF
0.2F 0.2
0 0
-0.2 -0.2
-0.4f -0.4
-06r -0.6
-0.8 -0.8
_1b . . . . = . . . . I
0 05 1 15 2 25 0 0.5 1 15 2 25
nu=l.e-4 and beta=0 nu=l.e-4 and beta=45
1 1r
0.8 0.8
0.6 0.6
0.4f 0.4fF
0.2r 0.2r
0 0
-0.21r -0.2
-0.4r -0.4
-0.61 -0.6
-0.8r -0.8
=) 05 1 15 2 25 o 05 1 15 2 25

Figure 1. Spectrum of the preconditioned system for the constant flow problem with periodic boundary conditions;
eigenvalues are represented by ghe continuous line delimits the region that contains the eigenvalues according
to Equation (10); angleg are given in degrees.

ceed% even with the simplest scheme of an MILU factorization without fill-in. Hence, although the
approximation used is very cheap, the eigenvalue distribution is not deeply perturbed from that of the
‘ideal’ two-level scheme. Clearly, such an approach can be much better, in terms of cost efficiency, than
those that attempt to mimic the exact inversiomaf by performing several inner iterations.

Concerning the non-symmetric case, MILU factorization is still well defined singés anM-matrix
with most of its rows strongly diagonally dominant [12, Section 7.1]. For completeness, let us recall
that, discarding all fill-in,P can be written

P=Q-E)0Y0-F)

where(—E) is the strictly lower part ofA11, (—F) is the strictly upper part ofi1; and Q is diagonal
and computed such that
Pe = Ane
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As in the symmetric case, the good conditioning propertiess gtogether with the robustness of ILU
methods should be reflected in the eigenvalueBofA11, which we expect therefore to be very well
clustered. So, as in the symmetric case, the main danger comes from the global effect on the eigenvalues
of B~1A, which, as shown in Reference [37], can be very sensitive to the inexact inversion of
depending on the type of preconditioner used.

Since an extension of the theoretical results for the symmetric case is presently out of reach, we
assessed the eigenvalue distribution through extensive numerical experiments. More precisely, we con-
sidered the five-point up-wind finite difference approximation of respectively

—VAu +9-Vu =0

and B
-V (fou + 10728y2yu> +v-Vu =0

in the unit square, with Dirichlet boundary conditions in each case, constant flewcosg , sing),

and a uniform grid of mesh size = 1/128. Instead of reporting on realistic convergence rates with
some well chosen Krylov accelerator, we computed the asymptotic convergencedfassociated
with stationary iterations of the form

Uer1 = U+ 7 2B 1 (b — Aup) (17)

with T = 1.5 (minimum 200 iterations). Since

we can indeed have a better idea of the eigenvalue distribution with such an experiment, and check if
the clustering of around.8 observed for the ‘ideal’ two-level scheme is deeply perturbed or not.

The results are reported in Tables | and II. One may seeptlszdit worst equal to 85, which means
that all eigenvalues are inside a circle of certt®, 0) and radius B25. One may also observe that
this worst case value is also reached in some near symmetric situatiens)( hence, in the two-level
case, non-symmetric problems are not necessarily more difficult than symmetric ones, for which there
exists full theoretical support.

4. THE MULTILEVEL METHOD

The two-level preconditioner requires solving a systémp = y». In the multilevel case, this is
exchanged for a multiplication by

M=%, (B<5) ‘15) st (18)

where®,, is a polynomial such tha®,,(0) = 0 andBS is a preconditioner fos§ . Using for BS)
the same type of preconditioning as farleads then to a multilevel scheme in which the global
preconditioner is defined only implicitly through a recursion. This recursion is followed until the number
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Table 1. Asymptotic convergence factors for the
practical two-level scheme (isotropic diffusion).

v

B 1 102 10* 10°

0 0.41 0.33 0.33 0.33
/8 0.41 0.33 0.51 0.52
w/4 0.41 0.33 0.54 0.55
3n/8 0.41 0.33 0.51 0.52
w/2 0.41 0.33 0.33 0.33
57/8 0.41 0.37 0.50 0.51
3 /4 0.41 0.38 0.54 0.55
/8 0.41 0.37 0.49 0.50

i 0.41 0.33 0.33 0.33
97 /8 0.41 0.33 0.51 0.52
5r/4 0.41 0.33 0.54 0.55
117/8 0.41 0.33 0.50 0.52
3 /2 0.41 0.33 0.33 0.33
13r/8 0.41 0.37 0.49 0.50
/4 0.41 0.38 0.54 0.55
157/8 0.41 0.37 0.50 0.51

Table Il. Asymptotic convergence factors for the
practical two-level scheme (anisotropic diffusion).

Vv

B 1 102 10* 10°

0 0.51 0.33 0.33 0.33
/8 0.49 0.38 0.51 0.52
w/4 0.47 0.41 0.55 0.55
3n/8 0.46 0.42 0.51 0.52
w/2 0.46 0.43 0.33 0.33
57/8 0.46 0.43 0.51 0.51
3 /4 0.47 0.41 0.54 0.55
/8 0.49 0.33 0.49 0.50

i 0.51 0.33 0.33 0.33
9 /8 0.53 0.38 0.51 0.52
5 /4 0.54 0.41 0.55 0.55
117/8 0.55 0.42 0.51 0.52
3r/2 0.55 0.43 0.33 0.33
137/8 0.55 0.43 0.49 0.50
/4 0.54 0.41 0.54 0.55
157/8 0.53 0.33 0.51 0.51
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of nodes left in the second block is sufficiently small to allow an exact factorization of the approximate
Schur complement .

Now Equation (18) means in practice that one uses a few steps of an iterative method to solve the
system approximately with :

©
X0 =0
— -1
i = x4t B (yz— ng")), k=0,...,m—1

Inthe symmetric case [21], we pay particular attention to the chwiee2 , for which the preconditioner
remains fairly cheap (see below). We prove that the convergence rate is bounded independently of the

number of levels whemg = 1 > A/2, wherex = Amax <351A> is the largest eigenvalue for the
two-level method alone (note that this should hold for all successive levels considered in the recursion).

On the other hand, fastest convergence is obtained by seftiagr; ~ 32, Since, assuming that the
PDE coefficients are piecewise constant on the coarsest grid, we preve, whereas. ~ 8/3 is a
more realistic estimate, we conclude th@t= t1 = /8/3 = 1.63 offers the best compromise between
efficiency and robustness.

Here again, in the non-symmetric case, little can be said from a theoretical point of view. Heuristically,
we nevertheless expect that the best possible choice,f@ something close to the centre of the
eigenvalue distribution for the two-level method. Considering our results in Section 2, and looking
in particular at Figure 1, keepingy = 171 = 1.63 appears therefore very reasonable, especially if
one takes into account that the MILU preconditioningAafi tends to shift the eigenvalue distribution
somewhat to the right (see Equations (15), (16)). Moreover, it is highly desirable to obtain a method
whose basic parameters need not to be adapted as a function of the degree of symmetry. We therefore
did not consider further optimization of these parameters, and assessed the eigenvalue distribution
corresponding te: = 2 andrg = 1 = 1.63 through numerical tests.

More precisely, we repeated the two experiments of the preceding section, now using the multilevel
method with six levels (the coarsest grid is ther 3). The results are reported in Tables Il and IV.
Here, the worst value is = 0.64, which corresponds to a circle of centfe5, 0) and radius (6.

The situation is somewhat less favourable in highly non-symmetric situations than in near-symmetric
ones, but the deterioration for decreasing not sufficient really to spoil the convergence. We explain

this behaviour by the fact that polynomial iterative methods cannot be as efficient when the eigenvalues
have relatively large imaginary parts, hence the approximation (18)tds necessarily less accurate

for smallv .

Computational complexity

Letn be the order of the system (1), the number of nodes in block 1 and the number of nodes in
block 2. Letnz(C) denote the number of non-zero entries in (sub)mariand aflop be a basic or
x) arithmetic operation.

One application of the multilevel preconditioner requires

o two solutions withP, each of them involving 2z(A11) flops;
e one multiplication byA12 (2nz(A12) flops) and one multiplication by 12 ( 2nz(A21) flops);
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Table IIl. Asymptotic convergence factor for the
multilevel scheme (isotropic diffusion).

v

B 1 102 10* 10°

0 0.43 0.44 0.53 0.54
/8 0.43 0.44 0.59 0.59
w/4 0.43 0.44 0.63 0.64
3n/8 0.43 0.44 0.57 0.59
w/2 0.43 0.44 0.54 0.54
57/8 0.43 0.44 0.58 0.59
3 /4 0.43 0.44 0.63 0.64
/8 0.43 0.44 0.57 0.58

i 0.43 0.44 0.53 0.54
97 /8 0.43 0.44 0.59 0.59
5r/4 0.43 0.44 0.63 0.64
117/8 0.43 0.44 0.57 0.59
3 /2 0.43 0.44 0.54 0.54
13r/8 0.43 0.44 0.57 0.58
/4 0.43 0.44 0.62 0.63
157/8 0.43 0.44 0.58 0.58

Table IV. Asymptotic convergence factor for the
multilevel scheme (anisotropic diffusion).

Vv

B 1 102 10* 10°

0 0.48 0.53 0.54 0.54
/8 0.47 0.47 0.59 0.59
w/4 0.48 0.50 0.64 0.64
3n/8 0.48 0.51 0.58 0.59
w/2 0.47 0.51 0.53 0.54
57/8 0.48 0.50 0.58 0.59
3 /4 0.48 0.49 0.63 0.64
/8 0.48 0.48 0.57 0.58

i 0.48 0.52 0.54 0.54
9 /8 0.50 0.48 0.59 0.59
5 /4 0.52 0.50 0.64 0.64
117/8 0.53 0.51 0.57 0.59
3r/2 0.50 0.51 0.54 0.54
137/8 0.52 0.51 0.58 0.58
/4 0.51 0.49 0.62 0.63
157/8 0.49 0.48 0.58 0.58
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e one multiplication byM that involves one scaling and one saxpy operation on vectors of length
n2 (3n2 flops), one multiplication bys ((2nz(S) — n2) flops and two applications of the pre-
conditioner on the coarser level wiifa nodes.

Letting c(n) be the associated cost, one has thus, sia¢a22) = na,

4nz(A11) + 2(nz(A12) + nz(A21) + n2 + nz(S)) + 2c(n2)
= 2(nz(A11) +nz(A) +nz(S) + c(ny))

c(n)

For five point matricespz(A) ~ 5n, nz(A11) ~ n1+ 2n =~ 1ln/4, nz(S) ~ 5np =~ 5n/4 and
n2 =~ n/4. Therefore,

c(n) ~ 18n+2c¢ (%)

Applying this formula recursively orj levels one gets

./_l 1 k
c(n) ~ 18n - (Z (E) ) ~ 36n

k=0

The global cost for one preconditioner solution plus one multiplicatios by thus only about 4b
flops i.e. roughly only twice the cost that one would have with a mere ILU(0)-like preconditioner.

5. NUMERICAL RESULTS FOR VARIABLE FLOW

We again consider in this section the five-point up-wind finite difference approximation of the convection
diffusion Equation (2) in the unit square, but now with variable flow. More specifically, we analyse the
convergence of our multilevel preconditioner for two benchmark problems from the literature. In both
cases, the flow has a rotating direction.

Problem 5.1. [23]. Here,

cos(n (x - %>> Sin<n (y_ %)>

T eos( (v ) s (- 4))

inside the circle of centré2, %) and radius} , andv(x, y) = 0 outside. The boundary conditions
areu = 0 on the left, right and bottom boundaries, ang: 1 on the top boundary.

Since we are concerned here with a realistic convergence study (and no more with an assessment of the
eigenvalue distribution), it is natural to use some Krylov accelerator. In the present case, we use GMRES
with right preconditioning [13]. This method minimizes the residual and is therefore mathematically
equivalent to several other generalized conjugate gradient methods [12].

We first considered a uniform grid with—1 = 128 and different values for the restart parameter;
for completeness, we also included the results for the stationary iterations (17) with.5. As the
convergence may be exceptionally favourable for some specific right hand sides, besides the true right
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Table V. Results for Problem 1 with! = 128.

v

Method 1 10! 102 103 10% 10°°

True right hand side
Stationary 035 035 035 0.35 051 057

GMRES(rest.):
(1) 032 032 032 033 044 050
(20 023 023 023 026 041 048
(3 021 021 021 025 035 040
(6) 020 020 020 024 034 0.38
(c0) 019 019 019 024 031 0.35

Exact solution=random(0,1)
Stationary 041 040 040 045 053 054

GMRES(rest.):
(1) 033 033 033 038 046 0.49
(20 024 023 024 033 043 0.46
(3 021 021 022 033 039 0.39
(5) 020 020 021 032 038 0.38
(0) 019 019 020 031 036 0.34

Reusken [23] 023 025 032 034 034

hand side of the discrete problem, we also considered an atrtificial right hand side generated in such a
way that the solution vector is random. This latter choice also allows some comparison with Reusken’s
method from Reference [23] that have same structure as ours.

The results are given in Table V for our multilevel scheme with six levels (the coarsest grid is again
3 x 3). The quantity reported is the mean convergence factor for the number of iterations such that the
relative residual error has been made less tharf 1The results for Reusken’s method are retrieved
from Reference [23]. Note that they correspond to the mean convergence factor for 20 iterations,
independently of the actual convergence.

Looking at the results, it turns out that GMRES with very small restart (say 2 or 3) offers already
a significant improvement over the stationary version, and delivers performances close to the optimal,
non-restarted version. On the other hand, at least with a not too small value of the restart parameter,
our method converges as fast as Reusken’s method, although it is much less costly, since the latter uses
nine point coarse grid matrices and up to six line Jacobi relaxations to appromﬁatdzstimating
the computational complexity as in the preceding section, this means that each application of this
preconditioner requires more than four times the numbéoptneeded by ours. Moreover, according
to Reference [39, p. 99], the number of Jacobi relaxations has in addition to be increased when the grid
is refined, which is by no means surprising in light of the analysis in Reference [37]. For fairness, let
us nevertheless mention that the focus in Reusken work [23] is on the coarse grid approximation, and
tha'{ his method could probably be made more cost effective by integrating our approach to approximate
AL
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Table VI. Results for Problem 1 with GMRES(2).

v

ht 1 10! 102 10% 10* 10°

Mean convergence factors
128 023 023 023 026 041 0.48
256 0.23 023 023 024 0.34 043
512 023 023 023 024 034 0.45
1024 0.23 023 023 0.23 0.33 0.37

Number of iterations
128 13 13 13 14 21 25
256 13 13 13 13 18 22
512 13 13 13 13 17 24
1024 13 13 13 13 17 19

We next checked if our method has grid independence convergence by considering uniform grids
with decreasing mesh sizes. In each case, we used our multilevel method with a number of levels such
that the coarsest grid is 8 3. For this experiment, we selected GMRES(2). We could as well have
considered GMRES(3), which is probably slightly more efficient, or even the non-restarted version,
which is feasible since the number of iterations never exceeds 25. However, GMRES(2) is maybe
slightly more attractive as it is fairly cheap and nearly as easy to implement as stationary iterations (the
minimization of the residual becomes subtle to implement with the need to allow arbitrary, possibly
large, values of the restart parameter). Note nevertheless that with public domain software (e.g. [40]),
Krylov subspace methods become quite user friendly.

The mean convergence factors and the number of iterations are reported in Table VI. Here again, the
stopping criterion wagr| < 10-8|r 0. One may check that the convergence is grid independent or,
even better, improves as the grid is refined. On the other hand, we observe a moderate deterioration for
smallv, especially on not too fine grids. Taking into account the computational cost of each iteration,
this deterioration does nevertheless not really spoil the cost efficiency of the method.

Problem 5.2. [41]. Here,
_ _( x1-0@y -1
v ) = <—y(1—y)(2x—l)>

with the boundary conditionst = 0 on the left, right and bottom boundaries, ane= 1 on the top
boundary. The direction and magnitude of the convective flow are illustrated on Figure 2.

For this problem, a potential additional difficulty comes with the observation that discretization errors
are likely to be reduced with a non-uniform grid. This is illustrated on Figure 3, where we have plotted
the solution forv = 10~° together with a stretched grid. In the neighbourhood of the boundaries, this
grid is refined in such a way that the ratio of maximum mesh size to minimum mesh size is equal to
200 and the ratio of subsequent mesh sizes is kept constant. One sees that this allows us to have several
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Figure 2. Direction and magnitude of the flow for Problem 2.

Computed solution (64x64 stretched grid)

dafiln
i

Stretched grid (32x32)

‘m»«

Figure 3. Stretched grid and computed solution for Problem 2.

grid points in the region where the solution varies greatly, which would not be the case with a uniform
grid (the ratio of 200 was chosen so as to minimize the discretization error). Note that this stretching
makes the discrete diffusion operator highly anisotropic in part of the domain. From the point of view
of the iterative solution, this is the main difficulty introduced by non-uniform grids. We therefore hope
that the results obtained with this example are representative of those one would obtain with specially
(a priori or a posterior) adapted meshes [42,6].

The results are reported in Table VI for the multilevel method with a number of levels such that the
coarsest grid is 8 3. Here again, we used GMRES(2) and the stopping criterionjds< 10-8|r||o .
One may see that the convergence is grid independent. In some cases, it is better for the stretched grid
than for the corresponding uniform grid. More precisely, the convergence is more uniform with respect
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Table VII. Results for Problem 2.

Vv

Grid 1 10! 10?2 10° 10% 10°°

Uniform grid: mean convergence factors
128x128 0.23 0.23 023 030 051 0.59
256x256 0.23 0.23 023 026 046 0.59
512x512 0.23 023 023 025 040 058
1024x1024 0.23 0.23 0.23 024 035 0.55

Uniform grid: number of iterations
128x128 13 13 13 16 28 35
256x 256 13 13 13 14 24 36
512x512 13 13 13 14 20 34
1024x1024 13 13 13 14 18 31

Stretched grid: mean convergence factors

128x128 0.26 0.26 0.26 031 041 0.1
256x256 0.28 0.28 0.28 031 041 0.52
512x512 029 0.29 029 031 041 051
1024x1024 0.30 0.29 029 031 042 0.49

Stretched grid: number of iterations
128x128 14 14 14 16 21 28
256x 256 15 15 15 16 21 28
512x512 15 15 15 16 21 27
1024x 1024 16 15 15 16 22 26

to v : slightly worse for diffusion dominated problems and better for convection dominated problems.
Now, from a mathematical point of view, the robustness requires the existence of a bound on the
convergence rate that is independent ofWe therefore further tested the method for smaller, maybe
unphysical, values of this parameter. The results are reported in Table VIII for the uniform grid with
h~1 = 256, which corresponds to the most difficult case according to Table VII (the picture for other
mesh sizes is similar). For both GMRES and the stationary iterations (173 with.5, one may check
that the convergence factor has indeed a useful limitfe10 . In fact, this behavior is in agreement with
our theoretical results in Section 2, despite the limitations inherent in Fourier analysis: on the one hand,
a bound exists that holds uniformly in, on the other hand (see Figure 1), this analysis is clearly too
pessimistic for diffusion dominated problems, allowing a faster convergence in this case. In particular,
the eigenvalues are then clustered around the real axis, which tends to make the Krylov accelerator more
efficient, as is also seen from Table VIII.

Comparison with other preconditioners

Finally, we compared our multilevel method with the simpler SSOR, incomplete factorization (ILU) and
modified incomplete factorization (MILU) preconditioners [12,13,33]. For the latter, we tested several
level of fill-in, using the algorithm from Reference [13, p. 280] to determine which entries to accept.
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Table VIII. Results for Problem 2, using a uniform grid with? = 256.

v

Method 1 102 10* 10° 10°% 107 10® 10°

Mean convergence factor
Stationary 035 035 059 062 065 066 0.66 0.66
GMRES(2) 023 023 046 059 062 063 063 0.63
GMRESEc) 0.19 0.19 044 057 060 061 061 0.61

Number of iterations
Stationary 18 18 29 37 41 42 42 42
GMRES(2) 13 13 24 36 39 40 40 40
GMRESEo) 12 12 23 33 37 37 37 37

For the five-point matrices considered here, this means that an (M)ILU(m) factorization generates about
2(m—1) fillentries (form > 3) perrow in each triangular factor; such a preconditioner requires therefore
less storage than our multilevel scheme onlyrior 2.

The timing results for Problem 2 with a uniform grid are reported in Table IX. The stopping criterion
was ||ri]l < 10°|ir|lo, and the reported CPU time includes in all cases the time to compute the
preconditioner; ‘n.c.’ (no convergence) means that the stopping criterion was still not satisfied after 500
iterations. This experiment was conducted on an Origin 2000 SGI system with 4 Gb RAM (enough
to run all solvers in core). The program was written in mixed Fortran 77 & Fortran 90; no particular
optimization effort was made, but we used the same program (in which the preconditioner is an option)
to run all methods, i.e. the comparison is expected to be fair.

Clearly, ILU methods cannot compete with the multilevel preconditioner, even with generous fill-in.
There are also less robust, since MILU strongly improves ILU for diffusion dominated problems (as
expected from the general theory in the symmetric case [12,42]), but fails to converge when the convec-
tion dominates. One may think that the situation is likely to be improved by using more sophisticated
schemes based on drop tolerance (see e.g. Reference [13]), but these methods require in general more
preprocessing, and we observed that, for both mesh sizes considered, the multilevel algorithm solves
the problem withy = 1072 in less time than is needed just to set up an ILU(10) factorization.

From a more general point of view, these results offer one more illustration that rotating convection—
diffusion equations give rise to problems that are very difficult for many solvers (see References [39,44]
forrecentdiscussions of multigrid). Itis therefore remarkable that our multilevel method performs nicely
on such problems using exactly the same basic variant that was initially designed to solve symmetric
positive definite systems. Looking further at Table 1X, one may even see that GMRES acceleration is in
fact not needed to this purpose, and that stationary iterations (17) performs nearly as well, if not better.
In this case, apart from the need to select an appropriate relaxation paramgiemultilevel method
is in fact used as a stand alone solver. The main merit of GMRES (or similar) acceleration is therefore
to offer some additional robustness, since no parameter has to be supplied. Note howeveglthat in
numerical experiments, we used= 1.5 without further optimization.
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Table IX. CPU times to solve Problem 2 with various preconditioners.

h~1=128 h1=512

y; 100! 10® 105 10! 10% 10°°

Multilevel, Stationary 0.562 0.595 0.936 13.1 13.1 29.9
Multilevel, GMRES(2) 0.580 0.695 1.47 127 135 28.2

GMRES(10):
SSOR 13.3 n.c. n.c n.c. n.c. n.c.
ILU(O) 9.46 n.c. n.c. n.c. n.c. n.c.
ILU(5) 1.90 5.22 4,10 170. n.c. n.c
ILU(10) 2.45 2.96 3.66 103. 414 578.
ILU(15) 4.89 5.55 599 126. 231. 390.

MILU(O) 1.47 4.45 n.c. 69.4 n.c. n.c.
MILU(5) 1.12 1.87 n.c. 33.9 86.7 n.c.
MILU(10) 2.36  3.03 n.c. 51.8 783 n.c
MILU(15) 4.88 5.78 n.c. 98.6 1209 n.c.

GMRES(20):

SSOR 123 n.c. n.c n.c. n.c. n.c.

ILU(O) 8.77 n.c. n.c n.c. n.c. n.c.

ILUGB) 1.92 2.92 3.23  147. n.c. n.c.
ILU(10) 250 2.76 3.15 102. 314. 480.

ILU(15) 4.92 5.55 5.63 144, 172. 357.

MILU(O) 1.92 5.27 n.c. 76.8 n.c. n.c.

MILU(5) 1.28 1.85 n.c. 38.2 95.4 n.c

MILU(10) 2.36  2.89 n.c. 56.0 80.2 n.c

MILU(15) 4.86 568 nc. 989 115 n.c.
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