NuMa JOHANNES KEPLER UNIVERSITY LINZ

Computational
Mathematics

Institute of

Institute of Computational Mathematics

Mass Smoothers in Geometric Multigrid
for Isogeometric Analysis

Clemens Hofreither

Institute of Computational Mathematics, Johannes Kepler University
Altenberger Str. 69, 4040 Linz, Austria

Walter Zulehner

Institute of Computational Mathematics, Johannes Kepler University
Altenberger Str. 69, 4040 Linz, Austria

December 2014

NuMa-Report No. 2014-11

A—4040 LINZ, Altenbergerstrafle 69, Austria




Technical Reports before 1998:

1995
95-1

95-2

95-3

1996
96-1

96-2

96-3

96-4
96-5

96-6

96-7

1997
97-1

97-2

97-3

97-4

Hedwig Brandstetter

Was ist neu in Fortran 907

G. Haase, B. Heise, M. Kuhn, U. Langer

Adaptive Domain Decomposition Methods for Finite and Boundary Element
FEquations.

Joachim Schéberl

An Automatic Mesh Generator Using Geometric Rules for Two and Three Space
Dimensions.

Ferdinand Kickinger

Automatic Mesh Generation for 3D Objects.

Mario Goppold, Gundolf Haase, Bodo Heise und Michael Kuhn

Preprocessing in BE/FE Domain Decomposition Methods.

Bodo Heise

A Mized Variational Formulation for 8D Magnetostatics and its Finite Element
Discretisation.

Bodo Heise und Michael Jung

Robust Parallel Newton-Multilevel Methods.

Ferdinand Kickinger

Algebraic Multigrid for Discrete Elliptic Second Order Problems.

Bodo Heise

A Mized Variational Formulation for 3D Magnetostatics and its Finite Element
Discretisation.

Michael Kuhn

Benchmarking for Boundary Element Methods.

Bodo Heise, Michael Kuhn and Ulrich Langer

A Mized Variational Formulation for 8D Magnetostatics in the Space H (rot)N
H(div)

Joachim Schéberl

Robust Multigrid Preconditioning for Parameter Dependent Problems I: The
Stokes-type Case.

Ferdinand Kickinger, Sergei V. Nepomnyaschikh, Ralf Pfau, Joachim Schéberl
Numerical Estimates of Inequalities in Hz.

Joachim Schéberl

Programmbeschreibung NAOMI 2D und Algebraic Multigrid.

From 1998 to 2008 technical reports were published by SFB013. Please see
http://www.sfb013.uni-linz.ac.at/index.php?id=reports
From 2004 on reports were also published by RICAM. Please see
http://www.ricam.oeaw.ac.at/publications/list/

For a complete list of NuMa reports see
http://www.numa.uni-linz.ac.at/Publications/List/

March 1995

August 1995

August 1995

February 1996
February 1996

February 1996

February 1996
February 1996

May 1996

June 1996

February 1997

June 1997

August 1997

September 1997



Mass Smoothers in Geometric Multigrid for
Isogeometric Analysis

Clemens Hofreither! and Walter Zulehner?

Institute of Computational Mathematics,
Johannes Kepler University Linz,
Altenbergerstr. 69, 4040 Linz, Austria

Abstract. We investigate geometric multigrid methods for solving the
large, sparse linear systems which arise in isogeometric discretizations of
elliptic partial differential equations. In particular, we study a smoother
which incorporates the inverse of the mass matrix as an iteration matrix,
and which we call mass-Richardson smoother. We perform a rigorous
analysis in a model setting and perform some numerical experiments to
confirm the theoretical results.

1 Introduction

Isogeometric analysis (IGA), a numerical technique for the solution of partial
differential equations first proposed in [II], has attracted considerable research
attention in recent years. The use of spline spaces both for representation of
the geometry and for approximation of the solution affords the method several
very interesting features, such as the possibility to use exactly the geometry
generated by CAD systems, refinement without further communication with the
CAD system, the possibility of using high-continuity trial functions, the use of
high-degree spaces with comparatively few degrees of freedom, and more. We
refer to [I1/I] as well as the monograph [5] and the references therein for an
overview of the topic.

The efficient solution of the discretized systems arising in isogeometric anal-
ysis has been the topic of several publications in recent years, e.g., [4AT2I67I3I8].
In the present paper, our interest lies in geometric multigrid methods for isogeo-
metric analysis. It is known by now that the simple classical multigrid smoothers
do not result in multigrid solvers with convergence rates which are robust in the
spline degree of the IGA discretization. In this paper, motivated by promising
results of a preliminary local Fourier analysis, we propose a smoother based on
inverting the mass matrix. We perform a rigorous analysis in a model setting and
find that, due to boundary effects, the smoother does not achieve total robust-
ness in the spline degree with a single smoothing step, but requires a number
of additional smoothing steps. We are able to quantify the needed number of
smoothing steps for robust convergence. To our knowledge, this is the first rig-
orous analysis of a multigrid method for IGA which takes the spline degree into
account explicitly.



The remainder of the paper is structured as follows. In Section 2] we outline a
simple model problem and a geometric multigrid solver for IGA. In Section[3] we
perform the analysis of the two-grid method with our proposed mass-Richardson
smoother. In Section [] we report the results of some numerical experiments
which confirm the theory.

2 Geometric multigrid for isogeometric analysis

For a detailed description of the IGA methodology, see, e.g., [I1]. For the sake of
simplicity, we consider here only a simple model problem with a trivial geometry
map. Previous numerical experiments indicate that nontrivial but well-behaved
geometry maps do not significantly impact the convergence behaviour of multi-
grid methods for IGA.

Let V;, C H{(£2) denote a tensor product B-spline space over 2 = (0,1)%. We
use here spline spaces with open knot vectors which have the same spline degree
p in each coordinate direction, and which have the same smoothness parameter
k in each coordinate direction, where k € {1,...,p} describes splines which are
globally C*~1. We also assume that the spline spaces are quasi-uniform in the
sense that the minimum knot span in any direction can be bounded from below
by some uniform constant times the maximum knot span.

We consider an IGA discretization of the Poisson equation with pure Dirichlet
boundary conditions: find uy € V}, such that

a(up,vp) = (F,vp) Vv, € Vi

with the bilinear form and linear functions, respectively,
a(u,v):/ Vu - Vudez, (F,v) :/ fodz —a(g,v).
0 Q

Here § € H'(£2) is a suitable extension of the given Dirichlet data.

In the following, we outline the construction of a simple geometric multigrid
scheme for this problem. Let )y denote a coarse tensor product spline space
over (0,1)¢. Performing uniform and global h-refinement by knot insertion, we
obtain a sequence of refined spline spaces Vi, Vo,... Let Vg and V; denote
two successive spline spaces in this sequence, and let P : Vg — V), denote the
prolongation operator from the coarse to the fine space. One step of the two-grid
iteration process is given by a pre-smoothing step, the coarse-grid correction, and
a post-smoothing step; i.e., given ug € Vp, the next iterate uy is obtained by

u = ug + STV fn — Anug),
u? =y 4 PALPT(fn — Apu),
up = u® = u® 4 S7T(f, — Apu?).

Here, S is a suitable smoother for the fine-space stiffness matrix Ay,



As usual, a multigrid scheme is obtained by considering a hierarchy of nested
spline spaces and replacing the exact inverse Agll in the above procedure recur-
sively with the same procedure applied on the next coarser space, until V) is
reached. We consider only the case of a single coarse-grid correction step, i.e.,
the V-cycle.

It is known that this multigrid algorithm with standard smoothers like the
Richardson, Jacobi or Gauss-Seidel smoothers is robust in the mesh size h. How-
ever, the same is not true for the spline degree p: especially in higher space dimen-
sions d, the iteration numbers for obtaining a desired accuracy increase strongly
with p. This soon results in iteration numbers which are no longer practical.

It is therefore of interest to find smoothers which result in better or even
completely robust iteration numbers with respect to p. An interesting choice is
what we will call the mass-Richardson smoother,

S =7"1M,

where M denotes the mass matrix and 7 a real damping parameter. Local Fourier
analysis suggests that this smoother should lead to convergence rates which are
independent of p. However, as we will see, in actual boundary value problems a
certain dependence on p remains due to boundary effects.

We note that applying this smoother requires inverting the isogeometric mass
matrix in every iteration. Although the mass matrix is itself ill-conditioned for
higher spline degrees p, an efficient approach for inverting it has been described
in [9] by exploiting the tensor product structure of the spline spaces.

3 Analysis

We follow the ideas of the multigrid convergence theory as given by Hackbusch
[10]. For simplicity, we restrict ourselves to the analysis of the two-grid method
in either one or two space dimensions. From this, the convergence of the W-cycle
follows by a perturbation argument, but the convergence of the V-cycle needs
a different proof technique. Nevertheless, in practice we have observed that the
V-cycle performs similarly to the two-grid method.

For any function u defined on the fine grid, we will write u for its coefficient
vector in the fine-grid B-spline basis. In addition to the Ly-norm

lullo := llullLoc2) = llullar,

we will make use of the H2-like norm

Il ol o) widy o u M Ay
ull2 := su =su =su

PR Tl W e T w7
= sup w24 = M2 A = Aulg - =

By C, we will denote a generic constant which does not depend on the discretiza-
tion parameters h, p and k.



For purposes of the analysis, we will always make the choice 7 = 1/Apax (M1 A)
for the damping parameter.

We point out that we make use of the explicit spline approximation error
estimates presented in [2]. So far, these results are limited to the case of relatively
low-continuity splines, and this limitation therefore extends to our work.

3.1 Smoothing property

We will make use of the following polynomial inverse inequalities or Markov-type
inequalities (see, e.g., Schwab [13]).

Theorem 1. Let d =1, I = (a,b) and h = b — a, then for any polynomial f of
degree at most p, we have

2
p
1 Loy < 2\/§ﬁ\|f||L2(1)

Let d = 2. For an arbitrary quadrilateral I = (a,b) X (¢, d) with size hy = b—a,
he = d — ¢, setting h := max{hy,ha} and assuming h < Cmin{hy,ha} with a
uniformly bounded constant C', we have

2
D
IV flleoy < CngHLz(I)- (1)

Theorem 2. After v steps of mass-Richardson smoothing, the resulting error
e = (I —TM~1A) e satisfies

y Cp*
le® 2 < WHQ(O)”M-

Proof. By iterating the statement of Theorem [I|over every non-empty knot span
of the spline space, we obtain for any f € C(£2) N Ly(§2) which is piecewise a
polynomial of maximum degree at most p, and in particular for f € Vy,

2
p
IVFllzoo) < Cﬁ“f”Lz(Q)-

Tt follows that (Av,v) < C2 (Mu,v) and therefore Apax(M~1A) < L.
We have
|Ae™ |ar-1 = [|A(T — 7M™ A) el gy
= |IM7YA(I — M~ A)e||m
=LlrM AT — M A) e| m
— %”TMfl/ZAMfl/Q(I _ TM71/2AM71/2)VM1/QQ”
21X = X)" el m
%max{/\(l =N xea(X)}Hlellm

N
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with the symmetric matrix X = 7M ~*/2AM~1/2 which has the same spectrum
as TM~1A. Thus, o(X) C [0,1], and with the estimate A(1 — \)” < 1/(ev) for
A € [0, 1], we obtain

-1
|46 gyr < SAmax M A)
1%

Cp
llellar < WII@IIM- o

3.2 Approximation property

We summarize some recent results from [2] on the approximation properties of
spline spaces with explicit dependence on h, p and k.

Theorem 3. Assume that, if d = 1, then k < o < p+ 1, or if d = 2, then
2k < 0 < p+ 1. There exists a spline interpolation operator II : H? (£2) — V
such that for allv € H°(2) and j =0,...,0, we have

v — | ey < Cp—k+ 1) DR |v| go ().

Theorem 4. Under the assumptions of Theorem @ and full H?-reqularity of
the boundary value problem, the errors e before and e“CC after the coarse-grid
correction step satisfy

le““Cllar < Ch*(p — k + 1) [lello-

Proof. With ug = u — e being the iterate before the coarse-grid correction step,
the correction t¢ € Vi such that eCSC = e — t¢ is given by

a(te,we) = (Fywe) — a(ug, we) = ale,we) Ywe € V.

For an arbitrary bounded linear functional F™* : Lo(£2) — R, we introduce the
solutions of the dual problems £ € H}(§2), £ € V, and ¢ € Vi, respectively, by

a(#,€) = (F*,&) V&€ H)(R),
a(z,§) = (F*,x) Vr eV,
a(xe, o) = (F*,zc) Vreo € Ve
We have the identity
(F*,e —tc) = ale — tc,§) = ale,§) — (F", tc) = ale,§ — &o)
and thus

Mng —¢clo < sup Mﬂf —&cllo-
||§ fCHO weV

[[wlo
Using Theorem (3| and a standard Nitsche duality argument under the as-
sumption of full H?-regularity, we find that

1€ = €cllo < 1€ = Ello + 1€ — Ecllo < CR%(p — k + 1) 72| F*|..

From the above two inequalities, it follows that

|(F*, e —tc)] 2 -2 a(e,w)
— 2 < Ch*(p—k+1)"°sup .
(5] wev [[wllo

[(F" e —tc)| <

CcGC
lle llo

=|le — tcllo = sup
F*



3.3 Two-grid convergence result

Theorem 5. Under the assumptions of TheoreleL the errors e(©) and e be-
fore and after one two-grid cycle with v mass-Richardson presmoothing steps
and mo postsmoothing satisfy

Cp*

Wy« =¥
e Mo < vip—k+1)2

||€(0) llo-

In particular, there exists a positive constant C,, independent of h, p and k such
that the choice
vz CVP2

for the number of smoothing steps guarantees a convergence rate o € (0,1) such
that ||eM o < ol|e®||o with o independent of h, k and p.

Proof. The first estimate follows directly by combining the statements of The-
orem [2] and Theorem [4 By the assumptions of Theorem [] we can conclude
p—k+1 > p/2 and hence p*/(p — k + 1)2 < Cp?, which proves the second
statement. O

4 Numerical experiments

We solve the described model Poisson problem with an exact solution u(z) =
H?Zl sin(m(x; + 0.5)) using two-grid iteration. We start with a random starting
vector and iterate until the initial residual is reduced by a factor of 1078 in the
lo-norm. The obtained iteration numbers are more or less independent of the
mesh size, and we do therefore not report numbers for different . The problem
sizes were relatively small with at most a few thousand degrees of freedom.

p k T | viter.|v iter.
1 1013 1 34|1 34
2 2016/ 4 92 17
3 2016/ 9 53 13
4 2 01516 4}4 11
5 2 0.14|25 4|5 10
6 2 0.13|]36 3|6 13

Table 1. Iteration numbers in 1D. From left to right: spline degree p, smoothness
parameter k, damping parameter 7; iteration numbers for ¥ = p?, ¥ = p smoothing
steps.

Both in 1D (Table [1)) and in 2D (Table [2), the iteration numbers for p?
smoothing steps remain uniformly bounded as we increase p. This confirms the
theory with a choice of the constant C,, = 1 from Theorem [§] For comparison,



p k T | viter.|v iter.
1 1 008 1 651 65
2 2 0.100 4 152 30
3 2009 9 83 23
4 2 0.09/16 5/4 44
5 2 0.08/25 4|5 16

Table 2. Iteration numbers in 2D. From left to right: spline degree p, smoothness
parameter k, damping parameter 7; iteration numbers for ¥ = p?, ¥ = p smoothing
steps.

we have also included the choice v = p, which is not supported by theory but
serves as an interesting comparison.

We do not include CPU times here as we have not implemented the optimal
mass matrix inversion algorithm from [9] at present, and therefore the results
would be skewed towards lower smoothing numbers. We also note that the iter-
ation numbers can be reduced, often significantly so, by replacing the two-grid
iteration with CG iteration preconditioned by one two-grid cycle.
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