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SUMMARY

Matrix-free implicit treatments are now commonly used for computing compressible flow problems:
a reduced cost per iteration and low-memory requirements are their most attractive features. This paper
explains how it is possible to preserve these features for all-speed flows, in spite of the use of a low-
Mach preconditioning matrix. The proposed approach exploits a particular property of a widely used
low-Mach preconditioner proposed by Turkel. Its efficiency is demonstrated on some steady and unsteady
applications. Copyright © 2008 John Wiley & Sons, Ltd.
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1. INTRODUCTION

The present paper is devoted to the design of efficient implicit schemes for computing all-speed
flows on unstructured grids using a preconditioned density-based flow solver. The computation of
steady flows can be considered efficient if a steady state is reached for a reduced computational
time and also if a low-memory storage is used in this process; for complex industrial applications
involving grids with very large numbers of points this latter requirement may become especially
critical. The same comment holds of course for unsteady flows, now classically computed by a
dual time-stepping approach in which a steady state with respect to the dual time must be reached
at each physical time step ideally using a low amount of both computational time and memory
storage. Designing an efficient implicit treatment means solving a multi-objective optimization
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problem in which one looks for the simultaneous minimization of the computational time involved
in the convergence to steady (physical or dual) state and of the associated storage requirement.
The minimization of computational cost can be performed by considering a two-objective problem
since the global computational cost spent to reach a steady-state is a combination of intrinsic
efficiency (i.e. the number of iterations needed to reach this steady-state) and unit cost per iteration.
Maximization of intrinsic efficiency and minimization of unit cost are usually conflicting objectives
so that the multi-objective optimization problem admits a set of optimal trade-off solutions. It
is customary to use implicit schemes to achieve fast convergence to steady state: the intrinsic
efficiency of an implicit scheme depends both on the implicit stage coupled with the chosen
explicit scheme and the solution method applied to the linear system associated with this implicit
stage. For instance, directly solved block-implicit schemes [1, 2] minimize the number of iterations
needed to reach steady state; hence, provide maximal intrinsic efficiency, at the expense of high
unit cost and memory requirement. A way to reduce unit cost and memory requirement is to
develop implicit treatments that do not rely on full flux Jacobian matrices usually introduced
when linearizing the explicit stage numerical fluxes in order to derive the implicit part of the
scheme. The simplifications that can be introduced in the explicit stage linearization are likely to
induce a loss of intrinsic efficiency which will have to be balanced through a lower unit cost, so
as to preserve the global efficiency. Following this line of idea, Pulliam and Chaussee proposed
in 1981 a diagonalized implicit treatment applied to alternate direction factorization method [3],
which was next extended to the case of preconditioned schemes within a dual-time framework
and successfully applied to the computation of unsteady low-Mach number flows on structured
grids [4-7].

So-called matrix-free implicit methods provide even lower unit cost, at the expense of a poorer
intrinsic efficiency, but with the advantage of very low-memory requirement. A well-known proto-
type of such methods is the implicit residual smoothing technique initially introduced in [8] for
the Lax-Wendroff scheme and made popular by Jameson and Baker [9]: the basic idea of the
residual smoothing technique applied to the Lax-Wendroff implicit scheme is to replace the square
of the fluxes Jacobian matrices appearing in the implicit stage with their respective spectral radius
(an operation made possible without altering the unconditional linear stability of the scheme
thanks to the definite positive character of these dissipation matrices). The linear system associated
with this simplified implicit stage is purely scalar so that it can be solved for a reduced unit
cost and with very low-memory requirements; naturally, the price to pay for this simplification
from block to scalar is a loss of intrinsic efficiency. However, this latter is usually balanced by
a low unit cost, which eventually results in a global efficiency as good as that of the original
block treatment, with the benefit of a reduced memory storage. Shortly after the introduction
of this spectral radius simplification in [8] Jameson and Baker demonstrated in [9] the same
matrix-free implicit stage could be successively coupled with the explicit Jameson, Schmidt,
Turkel’s scheme [10]: despite the lack of consistency between the explicit and implicit stage,
the resulting scheme had good stability properties and was much more efficient than a purely
explicit scheme for a modest extra-cost due to the very simple form of this matrix-free implicit
stage.

Similar ideas made their way in the context of upwind schemes: a first contribution can be
found in the works of Jameson and Turkel [11] and Jameson and Yoon [12] where the abso-
lute values of Jacobian matrices appearing in a block implicit stage are replaced with their
respective spectral radius, taking advantage here again of the definite positive character of these
dissipation matrices. It was next remarked [13] the implicit stage could be further simplified by
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introducing time increments of the flux vectors instead of products of flux Jacobian matrices
and time increments of the conserved variables and relaxing these new unknowns when solving
the resulting matrix-free implicit stage. Using simultaneously spectral radius simplification and
flux-vector increment relaxation, Lohner et al. have successfully developed a matrix-free implicit
method for solving the 3D Navier—Stokes equations on unstructured grids [14], which has been
further extended to unsteady flows [15] and all-speed flows using a low-Mach preconditioning
technique [16, 17].

Since the intrinsic efficiency of matrix-free methods is quite poor, it is absolutely crucial to
make the unit cost of these methods as low as possible in order to preserve their global efficiency.
When computing compressible flows with no preconditioning on unstructured grids, point-Jacobi
or point Gauss—Seidel methods offer such a very low cost per iterations, as well as reduced
memory requirements. When a low-Mach preconditioning matrix P, such as the Turkel low-
Mach preconditioning matrix [18], is introduced in the discretization, it could compromise the
matrix-free nature of the implicit stage solution. In fact, as pointed out in [19-21], P, is such
that quantities of the form (Ig+aP,)~', with 1 the identity matrix and o a scalar coefficient,
can be simply expressed as a linear combination of vectors. In the present work, these properties
are combined with the matrix-free implicit stage developed in [14] and a solution based on point-
relaxation techniques to yield a low-cost matrix-free formulation for computing all-speed flows on
unstructured grids.

The paper is organized as follows. Section 2 describes the numerical methods used in the present
study to compute compressible flows on unstructured grids, including low-Mach flows; the last part
of this section details an inexpensive implicit treatment valid for all-speed flows, derived by taking
advantage of the preconditioning matrix P, being idempotent. Section 3 contains a Fourier analysis
of the proposed low-cost treatment and a comparison with conventional block implicit methods
in order to get some a priori knowledge of the performances to be expected when applying the
low-cost implicit scheme to low-Mach flow computations. Section 4 is devoted to the presentation
of results obtained for such computations using the low-cost implicit scheme developed in this
work in order to demonstrate its practical efficiency.

2. NUMERICAL SCHEMES

2.1. General principles

Let us consider the three-dimensional compressible Navier—Stokes equations:

9
a—'f+v-FE=v-FV (1)

where w=(p, pu, pv, pw, pE)T is the vector of the conserved variable with p the density, u,
v, w the Cartesian components of the velocity vector and E the total energy, ¢ is the physical
time, FE = (fE, gE, hE) and FV = (fV, gV, hV) are, respectively, the convective and viscous flux
vectors. A time-accurate solution of (1) can be efficiently computed for flows at all speed by
solving:

ow Ow
Pl —4—4V.FE=v.FY )
ot Ot
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where 7 is a pseudo or dual time and P, is a preconditioning matrix which takes, in the present
work, the form proposed by Turkel [18], detailed in Section 2.4. These governing equations can
also be expressed in the following integral form:

d d
Pc_l—/wdQ—i——/wdQ—l—/ V-(FE—F")dQ=0
ot Jo ot Jo Q

where Q denotes a control volume. Making use of the Green—Gauss theorem yields the alternate
integral form:

0 0
Pc_l—f wdQ—i——/ wdQ—i—/ (FE—FV)n=0 )
0t Jo ot Jo 0

where 0Q is the boundary of cell Q and n denotes the outward unit normal vector. Applying (3) on
a given cell €; of a general unstructured grid, introducing the average value w of w over the cell
and decomposing the flux balance as the sum of fluxes through each face I'y of cell €; leads to:

. 0wy ow;
(P; 1)"5'9‘”5_;'9"' +3 i (FE—FY).n=0 “4)
k ik

where |€;| is the volume of the ith grid cell Q; and I';x is the kth interface of this cell. The
preconditioned dual-time finite-volume approach considered in the present study drives (4) to
steady state with respect to T using a first-order approximation for the dual-time derivative (which
will vanish at steady state anyway), a second-order implicit approximation for the physical time
derivative and a numerical flux # =#% —#" to approximate the normal physical flux (F£ —
FV)-n through a face I'; ;; moreover, since the space accuracy is limited to second order in the
present work, cell-centered values w; can be used instead of cell-averaged values without altering
the global accuracy of the method. The resulting finite-volume scheme reads:

Aw™™ 3" —wh—LAawTt
P—l n,m i 2 V" i 2 i ny —Jﬂv n’m+lS' -0 5
( c )l Af[rf,m + A[ + |Ql| %:( l,k I,k) l,k ( )

where m is the pseudo-iteration (on dual-time) counter, n is the time step counter, Aw™™ =
whmH _gprm - Aypn=l =" — "1 and index ‘i, k’ on the numerical fluxes refers to the center
of the kth interface of the ith grid cell, the surface of which is denoted S; x. Pseudo-time marching
leads to a steady solution w" ! =w™" Tl =™ that satisfies:

3,0+l n 1 n—1

s(w!T —w!)—s5Aw; 1

AR M D SRR N S NS Y (©)
At [ ’

and approximates therefore at second-order in time the compressible Navier—Stokes equations (1).
The space accuracy depends on the choice of the numerical flux formula = #% —#" . In the
present work, inviscid fluxes are computed using classical inviscid numerical flux formulae for
HE (e.g. Roe, Rusanov, AUSM+, HLL, etc.), extended to higher order using the primitive variable
reconstruction of Barth and Jespersen [22] with a slope limitation based on the technique proposed
by Venkatakrishnan [23]. Since the present work deals with the computation of all-speed flows
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using such density-based solvers, the numerical dissipation associated with each of these schemes
is corrected so as to take into account the low Mach number preconditioning appearing in (2). For
the Roe scheme first applied to system (1), the inviscid numerical flux in the direction normal to
the face I';; reads:

H =5 @)y o+ FE ) mg )+ 3 0wk —wf) ™
where w;;/ R are the reconstructed states, respectively, on the left and right side of the interface k.
More precisely:

L
wy =w; +¢;Vw; Iy

where r;; denotes the vector extending from the cell center i to the center of the interface I'; x, the
gradient Vw; is computed at the cell center i using a least-square formula applied on a prescribed
spatial support and ¢; is the slope limiter, computed according to Barth and Jespersen’s formula
as modified by Venkatakrishnan. Similarly:

R
Wy = Wo(i k) + ¢o(i,k) VWo(i k) Foi bk

where the index o(i, k) refers to the cell sharing the interface I'; x with cell i. The numerical
dissipation matrix QF associated with the Roe scheme is given by

O =(Afnc+BEny+CEnL)ikl =1 )ikl (8)

where n; ; = (ny,ny, n;); x and the Jacobian matrices AE=dff/dw, BE =dgt /dw, CE =dh* /dw
are evaluated using the Roe average [24]. If the Roe scheme is applied to the low-Mach system (2),
its dissipation matrix must take into account the preconditioning matrix P. and is thus given by

OF =P ikl (PeJ )il ©9)

Similarly, while the scalar Rusanov scheme’s dissipation relies on the spectral radius of the normal
Jacobian matrix pf =p(J f ) for compressible flow problems governed by (1), this dissipation is
based on PL._lp(PC J f )= Pc_lf)f and hence becomes a matrix dissipation when dealing with low
Mach number flow evolutions governed by (2). Low Mach number formulations for AUSM+ and
HLL schemes can be, respectively, found in [17,25]. Viscous fluxes are approximated using a

linearly exact extension of the diamond method of Noh [26].
A key point in making the dual-time approach efficient is to treat (5) in an implicit way; this
means the steady solution (6) is obtained after a reduced number of pseudo-iterations by solving:
Aw?™ 3 Aw!™ 1

plysm Ty 2 AH NS = — R 10
(P Ar?’m+2 Ar +|Qi|§( )" Sik i (10)

where A(#Oyrm = (pr@Oynm+1l_ pynm qnd 0 = pEGO _ V© denotes the numerical
flux formula retained in the implicit stage, which is not necessarily the same than the one used
in the explicit stage Z%. Indeed, since the numerical approach used to compute the left-hand side
(LHS) of Equation (10) does not affect the (space and time) accuracy of the method (provided that
the convergence on m is reached), the numerical schemes used to compute the LHS (10) are not
necessarily consistent with the ones used to compute the right-hand side (RHS), which determine
the space accuracy of the discrete solution. The basic motivation for a choice of a numerical flux
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D simpler than its explicit counterpart # lies in an expected reduction of the computational
cost spent in solving at each physical time step the linear algebraic system associated with the
implicit stage. This unit cost reduction is achieved at the expense of the intrinsic efficiency which
is clearly optimal when the implicit stage remains consistent with the explicit one (fully implicit
scheme). For instance, it is now very common practice to retain in the implicit stage a first-order
expression of the numerical flux formula (Roe, Rusanov, AUSM+-, HLL, etc.) used at second or
third order in the explicit stage. When performed on structured grids, such a choice simplifies the
algebraic systems associated with the implicit stage from pentadiagonal to tridiagonal (see [27] for
instance) thus offering a significant reduction of the unit computational cost. At the same time the
implicit first-order/explicit third-order combination provides a poorer damping of the error than
a fully implicit third-order scheme [28]. However, the unit cost reduction offered by the implicit
stage simplification is such that it largely balances the loss of efficient intrinsic efficiency and
such a non-consistent implicit strategy is now widely adopted (see, for instance, codes such as
OVERFLOW or CFL3D). Further simplifications of the implicit stage can be performed leading
to so-called matrix-free implicit schemes, as developed in particular by Lohner and co-workers
for computing compressible and low-Mach number flows on unstructured grids [14, 15, 17] on the
basis of previous implicit stage simplifications proposed in [12, 13]. The next section is devoted
to the derivation of such a simplified low-cost implicit stage for the low-Mach Navier—Stokes
equations, and to the description of solution methods preserving its reduced computational cost.

2.2. Unstructured grid low-cost implicit formulation

2.2.1. Simplified inviscid implicit stage. The early proposal of Jameson and Yoon [12] can be
reinterpreted as choosing the first-order Rusanov numerical flux for the inviscid numerical flux
A ED appearing in the implicit stage, whatever the higher-order inviscid numerical flux formula
used in the explicit stage; namely, (10) is applied for all-speed flow computations with:

E(i _

HED =SFE ny  +FE i )+ 5P p(Ped E))ise (wi = woigy) (11)

where Fl.Ez(fE(w,-), gE(w,-),hE(w,-)) and similarly for Fobgi I computed using the state at the
center of cell o(i, k); meanwhile, the higher-order numerical flux used in the explicit stage would

be for instance the Roe-MUSCL formula defined by (7). The linearization of the time increment
of this implicit numerical flux leads to the following approximation:
AAEONV = 5 (AFEY™™ g g+ (AF G o)™ -y )+ 5 (P DD (Aw™ — Awgily )

o

with the preconditioned inviscid spectral radius defined as [)f_ =p(P.J f ). The resulting contribution
of the inviscid numerical flux balance to the LHS of (10) reads:

. 1 L
;<A%f,§’))””"si,k =3 [;AFO’%,,,{))"”" At 2 D Bw" —Aw:j;:f‘k))] Six (12)
since Zk (AEE)n’m 'Qi,kSi‘k = (AF,-E)n’m : (Zk Qi,kSi,k) =0.

2.2.2. Simplified viscous implicit stage. For the sake of presentation simplicity, the derivation of
the viscous implicit stage is performed in the 2D case. The time increment of the physical viscous
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flux normal to a face can be linearized as follows:

Ay .n = ACFY (w, Vw)™n, +AgY (w, Vw))™"n,
+[(A(\)/)n,znAwn,m _’_(A}/)n,mAw)r:,m —l—(A;/)"’mAw’;’m]nx

+L(By )" Aw™ ™ 4+ (BY )" Awl™ +(By )" Aw’y " I,

where the viscous Jacobian matrices have been introduced: A(‘)/ =0fV /ow, AY =0fV Jowy, Ag =
afv /0wy and similarly B) =0g" /ow, B) = agV /owy, BY =0g" /owy. The partial derivatives
wy, wy with respect to the x and y space directions are related to the partial derivatives w, w)
with respect to the (local) normal and tangential directions relative to a face by the equalities w, =
wny—w)ny and wy=w_ ny+w)n,. Inserting these relationships into the above flux linearization
yields:

A(FV)n,m n= (JOV)n,m AwM (JJ\_/)n,m Awﬁm +(J”V)n,m _Awﬁ.,m

where Jy' =[A§n.+By nyl, J) =[A{ni+B) n3+(AY+B))nuny] and Jy=[AYni—B/n3+
(BZV —A}/)nxny]. This highly expensive linearization is drastically simplified by retaining only

the contributions involving a positive-definite matrix coefficient, namely:

AFV Yy .pae (] Oymm. A"

with Jf(i) =[AYn§+BZVn§] in the 2D case and Jf(i) =[AYn§+BZVn§+C3Vn§] in the 3D case,
where C3V =0h" /ow,. Furthermore, since Jf(i) is a positive-definite matrix it can be replaced

by its spectral radius pji(i) without compromising the linear stability of the implicit stage. The

normal derivative of w with respect to a face I';; is computed with a simple 2-point formula using
the difference between the variable in the i-cell and its kth neighbor, divided by the sum of the
distances between the involved cell centers and the interface [d(i, (i,k))+d((i, k), o0(i, k))]:

Awo(i,k) —Awi
d(i, (i,k))+d(( k), o, k))

Aw'™)ix=
The resulting contribution of the viscous numerical flux balance to the LHS of (10) reads:
;A%Zﬁi))"’msi,k =— ;@I(“),’-‘;km(Aw?’m — AW NSk (13)
with (0 )i =p\"/(d(i., (k) +d (. k), oG, k).

2.2.3. Simplified full implicit stage. Inserting (12) and (13) into the LHS of (10) leads to a
simplified implicit stage of the form:

1
n,m n,m E n,m . n,m nm __ n,m
D;7" Aw; +_2|Q.| Z(AFo(i,k)) 'ﬂi,kSz,k—ZCi,k Awo(i,k)__‘%i (14)
il k k
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with
n,m
Cii' = |(Q +50 ) Sk
i,k
R (15)
D" ==& c
= (%), e
and the coefficients Q" and QF are given by
E 1 E 1=E 140 (JL(I))
—pP lpp.JEy=pP 1HE, 5V D 1d= Id 16
OF =PRI D=PPL, Q" =1 = e G o) (1o

2.3. Solution methods for the implicit stage

2.3.1. Direct solver. The non-linear implicit stage (14) contains dual-time increments for both
the vector of conserved variables Aw™™ and the inviscid physical fluxes. Introducing the inviscid
Jacobians allows to express these latter in terms of Aw™™ and to turn (14) into the following
linear system:

D" Aw " — Z(C )"mA (’:(lmk) - 17)

with

n,m Si, e n,m n,m IS n,m
(Cq )1k Q +5 Q __(JJ_)zk Czk )lk
1] i, 210

and the coefficient D" of Aw;"™ is unchanged with respect to (15)—(16). The linear system (17)
can then be solved exactly, using for instance a GMRES approach, in which case the implicit
scheme (17) will be referred to as a direct solver. Alternatively, an approximate solution of (17)
can be iteratively obtained thanks to some kind of point-relaxation techniques; other standard
approaches such as approximation factorizations or line-relaxation methods are not considered in
this work since not directly adapted to the case of unstructured grid computations.

2.3.2. Relaxation methods. Point Jacobi: Applying a Point-Jacobi-relaxation technique to solve
(17) yields:

Awl.(o) =

l=07 p - 1
I+1 - l
Aw{*HD = (D=1 (‘ﬂ?’er%(Ca)kaAwg()ﬂk))

wl(l-l-l — wln +Awl-(P)
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As pointed out by Sharov and Nakahashi [13], a better starting point for deriving the Point-Jacobi
implicit stage is (14), which leads to:

Awf‘))zo
[=0,p—1
Aw V=™ <_Qt ZIQ | % Y (AF G )" 1S, HZC” mAw(()l()z k)> (49

wf’“ =w! —I—Awi(p)

When dealing with compressible flow problems (P, = Id), coefficients D!""" and C "™ are purely
scalar so that the implicit treatment (18) involves strictly no matr1x—vect0r product such a matrix-
free implicit stage offers a very low-unit cost, which generally makes up for the loss of intrinsic
efficiency induced by the spectral radius simplifications. It will be explained in Section 2.4 how
such a low cost can be preserved when the low-Mach preconditioning is switched on, i.e. with P,
a full matrix.

Symmetric Gauss—Seidel: The Point-Jacobi algorithm can be improved using a Gauss—Seidel-type
procedure in which the unknown increments Aw; evaluated during a sweep are immediately used
to compute the next ones; moreover, a reverse sweep can be performed leading to the symmetric
Gauss—Seidel (SGS) relaxation procedure. The unstructured grid SGS methodology relies on two
(forward and backward) sweeps using mesh ordering and thus requires the definition of sets of
interfaces L(i) and U (i) so as to determine the terms to be relaxed at each step of the sweeps.
Let k be an interface of a mesh cell i, the sets of interfaces L(i) and U (i) can be defined as
follows:

keL(i)&o(i,k)<i, keU@)so(, k)>i

where it is recalled that the index o(i, k) refers to the cell sharing the interface k with cell i. Using
this definition, the SGS algorithm reads:

Aw® =0
[=0,p—1
Forward sweep:

> AFL )Y i Sic+ Y CnmAw((;Ez)k)

Aw® = (D"~ A
! ! ' 2|Q | keL(i) keL(i)

1 < 0] b}
—— v (AFE ) Skt Y Cl"Aw]
k kPik k
2101 gy N R % keU (i) ol
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Backward sweep:

141 -
AwV =72 - 2(2 > (AF )™ ng i Siet X CnmAwSE’)k)
1| L keL()

E (41 I+1
200, %:(_)(AFo(i,k))( on Sk +k %:( )Cn mAw((;(z ki)
1l keU(i e

Wit = w4+ Aw® (19)

1

where the exponent * denotes provisional values stored after the forward step. It is clear that the
above algorithm does not add complexity to the method since, in the manner of the PJ procedure,
it only requires the inversion of the diagonal coefficient.

2.4. Low-cost treatment for all-speed flows

Let us first turn our attention to the Point-Jacobi procedure (18) and explain how each sub-iteration
can be evaluated for a reduced cost even when the low-Mach number preconditioning matrix P,
appears in the formulation of the implicit stage—the technique detailed hereafter can be similarly
applied to the SGS procedure and only the final formulation will be provided in that case. Each
sub-iteration of the PJ procedure requires to compute:

41 my l
AwD = (D) 1( ﬂnm_MZ(A o) tkS”‘JrZCnmA ‘(’()i’k)>

with blocks D™ and Cl” i defined by (15)-(16). Under the assumption of a systematic evaluation

of the precondmomng matrix PC at the cell center i, the above relationship can also be recast
under the form:

Aw (1+1) = (D) lRHSC+(Df’m)_1(Pc_l)f”mRHSd (20)

where the so-called consistent and dissipative parts of the RHS read:

_ V(@)
RHSC—_QI' 2|Q K (z k)) ® ij_ Si kAwo(t k)
2D
) O]
RHSd_2|Q | k lvaw()(i,k)
while coefficient D;"™ is now expressed as
D" =a" (PO b Iy (22)
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with the scalar coefficients a;""™, ;"™ defined by

Si k 3 Si k ~V()
n,m 1 n,m n,m 1 L)\n,m
. b :— ’
= gt D VDR M= S GO

In the case of the preconditioned steady Euler equations, D;"" reduces to ;" (P;1)!"" so that
(20) simplifies into:

Aw™D = - [(P)""RHS, + RHS]

4
The remaining extra-cost with respect to the compressible case lies in the computation of the
matrix—vector product (P.)?""" RHS., which can be simplified by taking advantage of some specific
properties of the Turkel low-Mach preconditioning matrix [18] considered in the present work,
which have already been pointed out in [20, 21]. The Turkel low-Mach preconditioning has been
derived from the Euler equations expressed in entropic variables VT = (p, u, v, S) (pressure, velocity
components and entropy) and, when applied to this specific form of the Euler equations, takes
the form Pe=1d+([32— 1)Q, where Q,=Diag(1,0,0,0); the preconditioning parameter f is a
function of the local Mach number that will be detailed later on. It must be noted that matrix Q,
is idempotent, i.e. such that QZ = Q.. The preconditioning matrix P. appearing in (2) is related

to P, through the relationship:
ow ov
P=(—)-P-|—
ov ow

=I;+(f* =10, (23)

with Q. =(0w/dV)- Q.- (0V /0w) an idempotent matrix. An explicit expression for Q. in the case
where (2) is complemented with a perfect gas equation of state is provided in [19, 29]:

so that

qZZ%(u2+v2) —U —V 1 1
2 2
v—1 uq —u —uv u v—11 u
=15 , . |=5 (@ —u—v.) 4
¢ vg —uv - v ¢ v
Hq? —uH —vH H H

where c is the speed of sound, H the total enthalpy and y the ratio of specific heats.
As pointed out by Turkel, the matrix—vector product involving P, or Q. can be performed by
using definition (24), namely,

1
0c X =" (@2xV —ux® —vX® £ XD (1,u,v, H)"
C

with X the ith component of vector X. Therefore a sub-iteration of the Point-Jacobi process
in the case of the steady Euler equations with low-Mach preconditioning can be computed at a
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reduced cost using the following expression:

1 _1 n.m
Bw{"*" = 7 [RHS, +RHS ]+ [27} ((¢*); "RHS{"
1 n,m
—u""RHS® — " "RHS® +RHSY) -
v
H

As soon as b;"" is different from zero in the definition of D!""™ (unsteady problems or/and viscous
flows), the evaluation of the matrix coefficients (D!"™)~! and (D!"")~!(P1)!"" in expression
(20) seems to become more involved. In fact, taking advantage of the property Q2=0Q, it is
possible to compute in an explicit way D~! as well as D*IP;l. Indeed, if D;’ ™ is computed
using the approximate formula (22), it is easy to show its inverse is given by

B 1 a(Br—1) n
D= — [+ —"—-0, 25
(D™ Lw(cz py | (25)
Now, since PC_1 =1d+(1/ /32— 1)Q., an immediate calculation yields:
1 b(B*—1) o
D™y~ P = Ij——— 0, 26
(D;"7) (P, |:a+b(d a+bﬁ2Q>l (26)

Inserting (25) and (26) into (20) leads to the following simplified formulation of a Point-Jacobi
sub-iteration in the case of all-speed flows:

1
Aw*D = 7[RHSC+RHSd]+|: (a]""RHS. —b!""RHS ;)

_ #-no. "
’ (a+b);"

(a+b)(a+bp?)

i

Here again, the remaining matrix—vector product involves the Turkel preconditioning matrix and
can be easily computed using (24) to yield the following simple, hence low-cost, formulation of
the preconditioned Point-Jacobi sub-iteration:

1\ m
(+1) ol
(a+ b),' v
H/.
1
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with

gt _ | = =1
! (a+b)(a+bp>) c? l.

— — — — (28)
x[(g®r"RAS" — " RAS? — " RAs Y + RASY]

RHS = a/""RHS, —b/""RHS,

Similar simplifications can be performed when using the SGS point-relaxation technique so as to
yield for the forward sweep:

1 n,m
() 1 F F e [
Aw(? = —— - [RHS! +RHS} ]+ Ag| @)
(a+Db); v
H) .
1
with
RHS! = -2/ — (AF G )™ P Suahwy
¢ ! 2|Q |keXL:(l) U(l © 1€ |k€§:(l) " oeh
(t)
. ( F ) n S.’ S kAU)
2|Qi| ke%:(l) o0k l’k |Qi| ké%:(t) ; o
RHS[ =00 % pEsiadully+5 00 & pEsicaul)
— i kAw kA
A TR T2 gy T
and
B-1 )
Ap® — - )= )M RAS Y — u " RAS Y — v RASY +RAS Y
d)l (a+b)(a+bﬁ2) C2 [(q )l F ul F + F]

RHSF =a/""RHS? —b""RHS]

A similar inexpensive expression can be derived for the backward sweep. It must be emphasized
at this stage that the simplified expressions (27) and (29) are strictly equivalent to the original
formulations (18) and (19) when applied to linear or linearized problems. The simplified formula-
tions differ from the original ones for non-linear problems because they rely on a single evaluation
of P, at the cell center i instead of several evaluations both at the cell center and at the faces
of the control volume for the original formulations. The global efficiency of these preconditioned
matrix-free formulations (27) and (29) will be practically assessed in Section 4 by computing
low-Mach number flows with these methods. Before proceeding to this application of the proposed
low-cost implicit treatments, a von Neumann analysis is performed in the next section to obtain
an a priori estimate of their efficiency.
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3. IMPLICIT TREATMENT ANALYSIS

The stability and intrinsic efficiency properties of the simplified implicit scheme (17), approxi-
mately solved using a PJ or SGS procedure, are now analyzed through the study of its associated
amplification factor. In order to perform such a von Neumann analysis, schemes (17)—(19) are first
expressed in the case of the 2D linearized preconditioned Euler equations solved on a uniform
Cartesian grid. General formulae are then derived for the amplification factor and comparisons are
performed between the low-unit cost implicit solver and an expensive but intrinsically efficient
block implicit scheme.

3.1. Cartesian grid implicit formulations

Let us consider the 2D linearized preconditioned Euler equations:

P w4+ AE (wo)wy + BE (wo)wy =0 (30)

c

where the inviscid Jacobian matrices are computed for a given physical state wg. System (30) is
discretized on a uniform Cartesian grid (x; =idx, y; = joy) with constant steps 6x and dy. For the
sake of clarity, the analysis is performed in the specific case of a Roe-type explicit stage, extended
to third-order using variable reconstruction. It was checked that using a AUSM+-, Rusanov or HLL
explicit stage leads to similar conclusions. The 2D finite difference equivalent of (14) reads:

H-Aw! ==} 3D

with # and 4, respectively, the implicit and explicit difference operator. In the specific case of
a third-order Roe-type explicit stage, the operator .#" takes the form:

H=AEI =D +BEI = Hdrpy+ 5 P PAE |81+ 5 P P BE |5 (32)
where difference and average operators acting in each grid direction have been introduced:
G1P)it172.j=Gip1,j—bij» (2P j+12=; j 41— i
(i ®it172.;=5ir1 i+ b )0 (Wadijr12=5(d; jr1+¢i ;)
and with A® =Ar/ox-AF, BE =At/5y-BE. The implicit operator # takes the general form:
H =[P +AE 01+ BE 0, — 1 0% 61 - L oF 831 (33)
where Q‘f =At/ox-QF, Qg =At/dy- Qf and the dissipation matrices QF, Qg can be evaluated

using expression (9) or (16) leading either to a classical implicit block scheme (see, for instance,
[7,27,28]) or to a matrix-free scheme. The implicit operator can also be expressed as:

H=D—AT6 —BYE;+A 6T +B 65 (34)

with
D=pP7'+0F+0F, A*=1AFx0F), B*=1BF+0)) (35)
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and the shift operators defined by o@?t G =it ) é;t “¢; j=¢; j+1- The linear system associated
with (31) can be solved directly or using an iterative-relaxation procedure (Point Jacobi or SGS
described in the previous section). A general iterative scheme reads:

©)
Awi’j =0
1=0,p—1
o=1,N (36)

IN IN—a—1
Ho Mo N = — ]l — (A= Ay AT

Awﬁj = Awi(”;.N)

where J ,, is a difference operator that depends on the specific choice of the iterative method. The
Point-Jacobi-relaxation procedure described by (18) in the general case corresponds in this linear
analysis on a Cartesian grid to a single difference operator:

#V=D

while the SGS method described by (19) in the general case is simply expressed using the following
operators (N =2):

A =D—AYET-BTE,, HSS=D+A 6T +B 65

3.2. Von Neumann analysis

In the framework of a von Neumann analysis, the stability and efficiency properties of the direct
solver (31) or iterative solver (36) are analyzed by computing the spectral radius of the amplification
matrix associated with each implicit scheme. This amplification matrix is obtained from a Fourier
transform of (31) or (36). For the direct solver, a Fourier transform of (31) yields:

H-AD! =—K -] (37)

where w is the transformed function of w" and H, K denote, respectively, the transformed functions
of A, 4 which are easily computed from (32) and (33). Introducing the reduced wave numbers

¢ and 5 associated, respectively, with the x and y directions and denoting s; =sin(&), s, =sin(),
1= %(1 —cos(§)), 2= %(1 —cos(n)), symbols H and K can be cast in the compact form:

K=3P P AR |12f+ 3P | P BE|2f +il(I + 32051 AF + (I + 320)50 BE ] (38)
H=P '+ 0fz1+ 05 o +i(As1+ BEsy) (39)

Since the amplification matrix is such that "1 (&, ) =G (&, n)-w" (&, i), the amplification matrix
G, associated with the direct solver (31) reads:

G,=l;—H 'K (40)
with H, K given by (38), (39).
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For the iterative solver, a Fourier transform of (36) yields the following form for the amplification
matrix G:

Gp = G*+Vp(ld_G*)
N 1 A1)
V=[]Us—H, " H)

a=1

with H, the Fourier transform of the operator 5 ,. For the PJ method, N=1 and H; =D while
N=2and Hi=D—Ate € —Bte™" H,=D+ A~ el“+ B¢ for the SGS approach.

The amplification matrices G, and G, are functions of the reduced wave numbers &, n as
well as of a limited number of numerical and physical parameters. The key numerical param-
eters are the Cournant-Friedrichs—Lewy (CFL) number and the preconditioning parameter f,
whereas the Mach number M, speed of sound ¢ and velocity components ratio d=v/u form
the key physical parameters of the study. The CFL number is the ratio of the numerical time
step At to the characteristic time step associated with the physical problem and can be inter-
preted as the acceleration factor allowed by the implicit time integration; for the linearized Euler
equations, this characteristic time step is defined by Arf =min(Ax, Ay)/(c(M +1)). The precon-
ditioning parameter is prescribed as =1 when no preconditioning is applied and f=M when
looking for a steady solution of the preconditioned linearized Euler equations; other definitions,
adapted to viscous or/and unsteady flows will be given and used in the section devoted to the
applications.

Scheme (31) will be stable if and only if the modulus of p(G,), the spectral radius of the
amplification matrix G, known also as the amplification factor, is lower than unity for all wave
numbers; similarly, (36) is stable iff [p(G ,)|<1 V(&, ). Since it was observed that the amplification
factor depends mainly on the wave numbers (&, 1), Mach number M (through the definition of f)
and CFL, two types of analysis will be considered hereafter:

(i) local analysis: for a given set of parameters (CFL, M), p(G) is computed with a sweep on
the wave numbers space; if there exists at least a couple (&, #) such that p(G)>1 then the
scheme is unstable for the considered parameters. Besides, achieving the smallest possible
value of p(G) for all couple (&, 77) ensures a fast damping of the error hence a convergence
to steady state for a limited number of time iterations, a desirable property also referred to
as high intrinsic efficiency.

(ii) global analysis: the maximum value of the amplification factor is defined as p™** (M, CFL) =
Max ¢ pye0, 7] [p(G (&, n, M,CFL))]. It is computed for each combination of Mach and CFL
numbers, which enables to draw the stability map of the scheme in the (CFL, M) plane
and to detect for which conditions p(G)>1. The mean value of the amplification factor is
defined as p™¢(M,CFL)=(1/n?) ;' Jo p(¢,n; M, CFL)dEdn. When the scheme is stable,
this mean value provides a quantitative information on the error damping provided by the
scheme: the lower the value of p™¢(M,CFL), the better the intrinsic efficiency of the
numerical treatment.

The mean value p*¢(M,CFL) for the direct solver (31) with f=1 is plotted in Figure 1: the
choice (9) for QF, Qf corresponds to the block scheme while choosing (16) yields the matrix-free
scheme. Note the maximum value p™¥*(M, CFL) is not plotted here since always equal to unity,
which means that the block and matrix-free schemes are unconditionally stable when directly
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Figure 1. Mean value p*¢(M,CFL) for the unpreconditioned schemes solved directly. Left: block
scheme. Right: matrix-free scheme.

Figure 2. Mean value p**(M,CFL) for the preconditioned schemes solved directly. Left: block
scheme. Right: matrix-free scheme.

solved. Clearly, both schemes yield poor efficiency properties when M goes to zero, which was
expected since no preconditioning is applied. Moreover, the scalar implicit dissipation term retained
for the matrix-free scheme severely impacts the efficiency of this scheme for all the flow regimes:
an asymptotic value of the average error damping is rapidly reached when increasing the CFL
number and this value remains well above that provided by the block scheme which offers a much
better intrinsic efficiency—at the expense however of a larger unit cost. The lack of efficiency
observed in the low-Mach region can be circumvented using the low-Mach preconditioning as
shown in Figure 2; note the preconditioned block and matrix-free schemes remain unconditionally
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stable when directly solved. The low-Mach preconditioning (= M) drastically lowers the mean
value p*¥¢(M,CFL) for both schemes in the low-Mach region with respect to the previous non-
preconditioned case (f=1). In the case of the matrix-free scheme, the positive impact of this
preconditioning on intrinsic efficiency is especially strong in the quasi-incompressible regime
because choosing f= M makes the condition number of system (30) close to unity: the difference
between all the eigenvalues is then smaller than for compressible flows and, consequently, the
spectral radius simplification becomes less penalizing.

Since the intrinsic efficiency offered by the directly solved matrix-free scheme remains signif-
icantly lower than the one provided by the directly solved block scheme, global efficiency for
the matrix-free scheme can only be achieved by reducing as much as possible the unit cost of
the approach. In practice, the matrix-free scheme is solved using a PJ or SGS iterative technique
and the treatment previously described in Section 2.4 aims precisely at achieving such a low
cost. The present Von Neumann analysis is used to determine a priori the optimal number of
sweeps required by the PJ and SGS matrix-free schemes summarized by formulae (27) and (29).
Since the amplification factor of these implicit schemes tends to the ideal amplification factor
associated with the direct solver (31) when the number of inner iterations p goes to infinity,
the idea is to find the minimal value of p that ensures both the stability of the iterative solvers
and an efficiency close enough to the ideal one. In Figure 3, the mean and maximum value of
the amplification factor for both techniques are compared with the direct solver at M =103
and CFL=10°. As far as efficiency is concerned, 20 inner iterations are sufficient for the SGS
scheme to recover the performances of the direct solver, whereas the PJ method requires at least
50 inner iterations to approach the same efficiency. Moreover, the SGS scheme is unconditionally
stable, whereas the PJ approach suffers from instability for p<100. A local analysis, not presented
here for the sake of conciseness, reveals that the PJ instability arises for very low-frequency
modes that can be captured on very fine grids only. In practice, the amount of sub-iterations used
for the PJ scheme depends on the mesh size: it will vary between 30 and 120 in the numer-
ical experiments of the next section. For these same applications, the SGS matrix-free scheme
will be systematically used with at most 50 sub-iterations as suggested by the present Fourier
analysis.

|
I
1
095 === ====~— == == ====-
H |
|
I

1
1
09P - - - - - o 22D ST o !
0 Z.2.8.2.2 Point'Jacobi 1 Py +:—-@-——_ Point Jadobi
—_— Symlbetric Gauss-Seidel :

Amount of inner-iterations Amount of inner-iterations

Figure 3. Impact of the amount of inner-iterations on the efficiency and the stability of PJ and

SGS algorithms coupled with the matrix-free implicit stage at M =10~ and CFL = 10°. Left: mean
value p?¥¢. Right: maximum value p™2*,
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4. APPLICATIONS

The Fourier analysis presented in the previous section demonstrates that a steady solution can be
obtained in a stable way for all-speed flows using a matrix-free preconditioned scheme solved with
a point-relaxation technique. The proposed matrix-free approach will be globally more efficient
than a conventional block technique provided its cost per iteration is low enough to make up
for its lack of intrinsic efficiency, made obvious in Figure 2. Another measure of efficiency, not
emphasized until now, is the memory requirement associated with the numerical scheme. The
present section aims at assessing the cost per iteration and the related global cost as well as the
storage cost for the block and matrix-free preconditioned schemes by applying these schemes to
a series of steady and unsteady low-Mach number flows.

4.1. Inviscid steady flow in a sine-bump channel

4.1.1. Description of the 2D case. The inviscid flow of a perfect gas (y=1.4) in a channel is
computed for flow regimes ranging from supersonic down to nearly incompressible. The channel
is enclosed in a rectangular domain (x, y) € [0; 4] x [0; 1], with a straight upper wall and a curved
lower wall, shaped as a sine bump described by

x<l1l, y=0
1<x<3, y=0.1 (I1—cos[(x—1)n])
x>3, y=0

The flow is computed using a series of three unstructured grids, containing, respectively 3468, 7898
and 14 104 triangular elements for the coarse, medium and fine one. The inlet Mach number succes-
sively takes the values My, =2, Moo =0.6, M5, =0.5, Mo =0.1 and My = 104, For Moo= 2,
supersonic boundary conditions are considered: density, velocity and pressure are imposed at the
inlet while, at the outlet, the same quantities are extrapolated from the interior domain. For all
the other inlet Mach numbers, subsonic conditions are considered: total enthalpy, entropy and
flow angle are imposed at the inlet while pressure is extrapolated from the interior domain; static
pressure is imposed at the outlet while density and velocity components are extrapolated from the
interior domain. No-slip conditions are imposed on the upper and lower wall of the domain. The
preconditioned Euler equations, with f=min(1, M) (see also the Appendix for a summary of
the choice of the preconditioning parameter), are solved using:

(i) the Point-Jacobi matrix-free scheme (27) with « inner iterations, MF-PJ(«);

(ii) the SGS matrix-free scheme (29) with o inner iterations, MF-SGS(«);

(iii) the block scheme defined by (17) with a solution of the block implicit stage based on a
Newton—Krylov algorithm (GMRES with ILUT preconditioner, Krylov space dimension
equal to 50). The Newton—Krylov iterative algorithm denoted NK(«) is run till the residual
is lower than 1077,

While a Roe-type explicit stage was considered up to now in the description and analysis of the
numerical treatments under study (for the sake of simplicity in their description), the AUSM+(P)
scheme [25] with second-order limited reconstruction on the primitive variables will be used
throughout this section. Consequently, the dissipation matrices QF , Qf appearing in the block
implicit stage solved by NK(«) are no longer given by (9) but have been recomputed from the
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expression of the AUSM+(P) numerical flux formula. Meanwhile, the implicit stages associated
with MF-PJ(«) or MF-SGS(«) remain unaffected by this change of explicit stage: only 9?7’"
is modified in (20), leaving (27) and (29) formally unchanged. Block and matrix-free implicit
treatments will be systematically compared, with varying flow regime and grid refinement, from
the viewpoint of both global efficiency and memory requirements, that is minimal CPU time and
storage should be consumed to reach steady state. The steady solution will not be analyzed since
it depends only on the standard AUSM+(P) explicit stage and is therefore the same whatever the
implicit stage solution.

4.1.2. Numerical results for the 2D case. The elements of comparison between block and matrix-
free schemes are summarized in Tables I-V, organized as follows: each table corresponds to a
given Mach number; for each Mach number, the coarse-, medium- and fine-grid computations are
referenced, respectively, as mesh 1, 2 and 3. Iferations denote the number of iterations needed
to reach steady state with machine accuracy, which describes intrinsic efficiency. CPU denotes
the CPU time consumed to reach this steady state, which corresponds to global efficiency. RCPI
represents the relative cost per iteration for each method; it is computed for a given Mach number

Table 1. 2D sine-bump channel. Supersonic case: M =2.

Mesh Method Iterations CPU RCPI

1 MEF-PJ(30) 730 65 0.8
ME-SGS(10) 670 76 1
NK(3) 100 180 16

2 ME-PJ(40) 680 272 1
ME-SGS(20) 690 275 1
NK(@3) 215 1180 14

3 ME-PJ(60) 820 590 1
ME-SGS(20) 860 617 1
NK(@3) 185 2290 17

Table II. 2D sine-bump channel. Transonic case: M =0.6.

Mesh Method Iterations CPU RCPI

1 MF-PJ(30) 1210 130 0.9
MF-SGS(10) 940 115 1
NK(@3) 75 160 17

2 MEF-PJ(40) 1650 480 1.1
MF-SGS(10) 1160 300 1
NK(3) 190 1280 26

3 MEF-PJ(60) 1100 785 1.5
MF-SGS(10) 1110 522 1
NK(3) 190 2815 31
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Table III. 2D sine-bump channel. Subsonic case: M =0.5.

Mesh Method Iterations CPU RCPI

1 MEF-PJ(80) 410 184 1.4
ME-SGS(15) 420 136 1
NK(3) 65 158 7.5

2 ME-PJ(100) 480 604 0.97
MF-SGS(40) 480 624 1
NK(3) 90 714 6.1

3 ME-PJ(100) 650 1455 0.95
ME-SGS(40) 610 1432 1
NK(3) 75 1443 8.2

Table IV. 2D sine-bump channel. Low-Mach number case: M =0.1.

Mesh Method Iterations CPU RCPI

1 MEF-PJ(80) 290 127 1.4
ME-SGS(20) 300 92 1
NK(@3) 45 120 8.7

2 ME-PJ(100) 380 474 0.98
MEF-SGS(40) 370 472 1
NK(3) 90 682 5.9

3 ME-PJ(120) 430 1120 1.15
ME-SGS(40) 430 970 1
NK(@3) 65 1707 11.6

Table V. 2D sine-bump channel. Very low-Mach number case: M =107,

Mesh Method Iterations CPU RCPI

1 MF-PJ(80) 150 69 1.4
ME-SGS(20) 160 52 1
NK(3) 22 146 20

2 ME-PJ(100) 180 228 0.98
MF-SGS(40) 175 227 1
NK(@3) 22 590 20

3 MF-PJ(120) 225 585 1.15
ME-SGS(40) 220 514 1
NK(3) EMR* — —

on a given grid as the ratio of CPU to [ferations, normalized by the cost per iteration of the
MF-SGS method, retained as reference. All the computations were performed using an Intel Xeon
3 GHz processor with 2 GB RAM Memory.
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This systematic comparison yields the following main conclusions:

e the Newton—Krylov approach is the fastest method in terms of iterations; in other words, it
provides the best intrinsic efficiency. However, with a cost per iteration much larger than
PJ-MF and SGS-MF (from 5.9 to 31 times larger than the cost per iteration for SGS-MF
depending on the grid refinement and inlet Mach number), the resulting global compu-
tational cost of this approach is always higher than the global cost of the matrix-free
schemes.

o the matrix-free schemes require a large amount of iterations to achieve convergence to steady
state and this amount increases as the grid becomes finer, a behavior that was forecast by a
local von Neumann analysis not presented here for the sake of conciseness. In order tomaintain
a good damping of the low-frequency error modes, it is necessary to increase the number of
inner iterations, especially for the Point-Jacobi algorithm. However, as the cost per iteration
of the matrix-free schemes are especially small, PJ-MF and SGS-MF remain globally more
efficient than their Newton—Krylov block counterpart.

e in the case of very low-Mach number flows, the NK approach displayed some lack of
robustness which made it necessary to increase the size of the ILUT preconditioner up to a
point where the NK solver could no longer be used on the available computer (hence the
EMR mention in Table V which stands for Exceeded Memory Requirements). Meanwhile, the
simplicity of the matrix-free methods allowed to perform fast simulations for all configurations
including the very low-Mach number one.

The behavior of the same three methods is now investigated on the 3D extension of the sine-bump
channel flow where the memory requirements will become as crucial an issue as the convergence
speed.

4.1.3. Description of the 3D case. This test-case is in fact a nominally 2D configuration—the one
treated in the previous paragraph—computed on three-dimensional grids in order to emphasize
the efficiency and robustness of the proposed matrix-free implicit treatment. The previous 2D
channel is now a xz section of a 3D channel extending from y =0 to 0.5. The initial and boundary
conditions remain the same with respect to the previous test case and need only to be completed
with symmetry boundary conditions along the plane y=0 and 0.5. Three grids made of six-face
prisms are used for computing the inviscid flow with My, =0.1: they contain, respectively, 34780
elements and 91428 faces for the coarse grid 118470 elements and 306323 faces for the medium
grid and 282080 elements and 723304 faces for the fine grid.

4.1.4. Numerical results for the 3D case. The convergence characteristics of PI-MF(a), PJ-SGS (o)
and NK(x) when applied to this 3D low-Mach problem are summarized in Table VI. The most
striking feature is that the Newton—Krylov scheme is quickly limited because of its very demanding
memory requirements: in fact, the memory resources of regular computers such as the one used in
the study amount to 2 GB of RAM memory, which is not sufficient to deal with more than 10000
elements in 3D. On the other hand, using matrix-free schemes on the same computer, it is possible
to compute flows in grids involving more than 592350 elements. For this 3D test problem, the
very simple MF-PJ scheme turns out to be globally more efficient than MF-SGS: the intrinsic
efficiency of this latter approach is sensitive to the ordering of the grid cells; moreover, applying
SGS requires some knowledge of cell connectivity, which increases the cost per iteration. Note the
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Table VI. 3D sine-bump channel. Low-Mach number case: M =0.1

Mesh Method Iterations CPU RCPI
1 ME-PJ(80) 310 2570 0.88
ME-SGS(40) 340 3180 1
NK(@3) EMR — —
2 ME-PJ(100) 410 15000 0.88
ME-SGS(50) 450 18800 1
NK(3) EMR — —
3 ME-PJ(120) 580 62400 1.08
ME-SGS(50) 630 62500 1
NK(@3) EMR — _

L, dl L,

Figure 4. Tee junction. H represents the inlet of the hot fluid, C of the cold one and O is the output.

simplicity of the MF-PJ method can also be exploited to implement the approach within a parallel
framework [30].

4.2. Numerical investigation of a tee junction

4.2.1. Introduction. The efficiency of the free-matrix algorithms is now assessed by computing
the steady and unsteady laminar air flow in a 2D tee junction, air being considered as a calorically
perfect gas. The mixing of a hot and cold fluid in a tee junction (see Figure 4 for a schematic view
of the configuration) has been the object of several investigations in the nuclear energy industry
(see, for instance, [31,32]) for the following reasons.

In the region where hot and cold flow streams join, random fluctuations of the coolant temperature
can occur and cause cyclical thermal stresses (known as thermal stripping) with subsequent fatigue
cracking of the piping. Accidents linked to thermal stripping already occurred at some nuclear
power plants (Oskarshamn/Ringhals1/Barsabeck?2 in Sweden, Tsuruga in Japan, Civaux in France),
which increased the interest for this phenomenon. As mentioned in [33], such accidents are
very complex to analyze since they involved several fields (thermal-hydraulics, heat transmission,
mechanics and material science) and the understanding of thermal stripping is beyond the purpose
of this article. From the pure viewpoint of numerical fluid mechanics, such low-speed flows
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are usually computed using asymptotic pressure-based methods specifically developed for this
purpose. Therefore, the flow configuration described in Figure 4 offers a significant test case to
assess the efficiency of the all-speed flow low-cost matrix-free approach developed in this work.
In what follows, the numerical results obtained using the newly proposed MF-SGS(«) approach
will be compared with reference results provided by an asymptotic pressure-based solver valid for
low Mach number flows only and described in [34], with the objective to demonstrate that the
all-purpose preconditioned matrix-free method represents an attractive alternative to an existing
technique limited to a specific flow regime. Both approaches will be, respectively, referred to as
asymptotic compressible and fully compressible and compared from the viewpoint of efficiency and
accuracy—the solution of the asymptotic compressible or pressure-based solver being considered as
reference.

4.2.2. Description of the steady problem. The flow in the tee junction admits a steady state for the
configuration described in Figure 4: the gas flows through the H (ot) inlet with a temperature Ty
and a momentum m gy and through the C(old) inlet with a temperature 7¢ and a momentum m .
The inlet temperatures are constant in space and time, while the inlet momenta follow a parabolic

distribution:
6my (d> 6mc (d*
)= (4 _sz)’ me ()= (4 _SZ)

where s is the distance with respect to the tube axis, m g and m¢ are the average momenta such that
m;=mpg +mc. At the outlet 0, the pressure is constant (in space and time) and equal to Py (plus
the hydrostatic component). The velocity is set to zero at the walls, which are impermeable and
adiabatic everywhere. The dynamic viscosity f, and thermal diffusivity ko are assumed constant
for the sake of simplicity.

It can be shown that the non-dimensional solution of this problem depends on the
following non-dimensional parameters: Lj/d, Lp/d and L3/d (with a limited influence in
the mixing region provided their values are large enough), the specific heat ratio 7, the
Reynolds number Re=md/u,, the Prandtl number Pr=(yy/A0)y/(y—1)R with R being the
gas constant, the Mach number M:((nif/yPOZ)RT)l/2 with T = %(Tc—i-TH), the Froude
number Fr=(im,RT /Py)*1/gd where g is the gravity acceleration, the ratios oy =miy /ni; and
e=(Tyg—Tc)/(Thu+Tc). The steady problem under study is defined by the following set of
non-dimensional parameters:

Li/d Ljy/d L3/d Y € oAl Pr Re M Fr

1
12 9 7 14 02 08 07 100 55

\Oo|—

This set of non-dimensional parameters can be completed with the following choice of numerical
values:

P
d=1m, p=-—2=1kgm™>, i, =lkem™
RT

2g7l R=288Jkg 'K~!
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which allows to compute all the dimensional quantities involved in the problem (SI units):

L1 L2 L3 P() T TH TC m H m C Ho )y()

12 9 7 64290 2232 2678 178.6 0.8 02 0.01 144

4.2.3. Numerical results for the steady case. In order to achieve grid convergence, three grids of
increasing refinement are used, containing, respectively, 12630, 22400 and 35000 elements. The
computations were run on a Pentium 4, 2 GHz with 2 Gbyte of RAM memory and a convergence of
10 orders on the numerical residual has been achieved in each case. The steady solution associated
with the data set defined in the previous paragraph and computed using the matrix-free solver
on the finest grid is presented in Figure 5. It can be deduced from these plots of streamlines
and temperature contours that the hot and the cold fluid do not mix: the heat transmission is
achieved through thermal diffusion only. Comparisons of the solutions provided by the asymptotic
solver and the preconditioned matrix-free method are presented in Figure 6 where the temperature
and velocity distributions along sections P>2P23 and P2>P3; of the tee junction are plotted (refer
Figure 4 for the location of these sections in the tee geometry). The fully compressible solver
makes use of a preconditioning parameter 5 designed for steady viscous flow (see Appendix for
more details). The solution of the preconditioned matrix-free solver is in excellent agreement
with the reference solution obtained using the asymptotic pressure-based solver. The main results
regarding the efficiency of both techniques are summarized in Table VII. The proposed fully
compressible approach based on a preconditioned matrix-free implicit scheme offers a very low
cost per iteration, more than 15 times lower than the unit cost of the asymptotic solver on the
finest grid. As a consequence, the resulting global cost of the preconditioned matrix-free method
is almost half that of the reference asymptotic solver on the fine grid.

Figure 5. Tee junction. Steady solution. Streamlines (top) and temperature isolines (bottom). There are
14 temperature isolines with a lowest value (cold leg, beginning of the mixing region) at 7 =182K and
a highest value (hot leg, beginning of the mixing region) at 7 =260K.
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Figure 6. Steady solution for the tee junction problem. From top to bottom: distribution of temperature
and velocity components (uy, uy) along sections Py;Ps3 (left) and Py;P3; (right),with s the curvilinear
abscissa along each section. All quantities are expressed in SI units.

4.2.4. Description of the unsteady case. Starting from the previously computed steady solution,
the boundary condition is modified for the inlet H. The momentum 2 is left unchanged but the
temperature 7y is now made time dependent:

T (t) =Ty (F=0)(1+ Asin(wi))
where A and  denote, respectively, the amplitude and pulsation of the temperature fluctuation.
These parameters are chosen so as to yield significant temperature variations in the flow field

during one period: A=0.1 and w=0.1s"'. The corresponding evolution of the inlet temperature
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Table VII. Steady flow in the tee junction. Efficiency comparison for the asymptotic
pressure-based solver and the preconditioned matrix-free method.

Mesh Elements Method Iterations CPU RCPI

1 12540 Asymptotic 180 4185 20.5
12630 MF-SGS(15) 1050 1190 1

2 22320 Asymptotic 220 7775 17.6
22400 MF-SGS(15) 1380 2770 1

3 34900 Asymptotic 260 13000 15.8
35000 MF-SGS(15) 2200 6950 1

294.58

v I\

281.19

267.8

Temperature at the hot inlet

254.41

7
0 7.85 15.7 23.55 314 39.25 47.1 54.95 62.8
Time

241.02

Figure 7. Unsteady solution for the tee junction. Evolution of the temperature Ty as a function of time.
All quantities are expressed in SI units.

Ty over one period is plotted in Figure 7 where labels 1-9 associated with some particular points
of the cycle are also indicated for later reference.

4.2.5. Analysis of the unsteady solution. The temperatures isolines in the hot tube are displayed
in Figure 8 at different times ranging from 7 =7.85s to 7=31.4s (respectively labels 2-5 on the
cycle presented in Figure 7): the fluctuations of temperature at the hot inlet are clearly observed
on these solutions obtained using the preconditioned matrix-free solver on the finest grid. The
effects of these variations are further investigated by focusing on the temperature and velocity
components distributions along section P»3P33 plotted in Figure 9 for moments 1-5 of the inlet
cycle. At 1=7.85s (label 2), a large variation of the velocity i, is observed, whereas the fluid
elements coming from the hot inlet have not yet reached the section (cf. Figure 8 top-left frame).
In fact, as the inlet momentum my remains constant in time, the inlet velocity varies with
temperature as

my

ﬁx’H:—~RTH
P
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T 1

Figure 8. Unsteady solution for the tee junction computed using the preconditioned matrix-free
solver. Temperature isolines (K) in the hot tube at t=7.85s (top-left), r =15.7s (top-right),
£=23.55s (bottom-left) and 7 =31.4s (bottom-right).

Besides, according to asymptotic analysis, the velocity divergence is subjected to the following
condition:

V.a='"1v.Gv7)
yP

In the hot tube, that is between sections P3P33 and P24P34, the RHS of the above expression remains
small so that V-t~ 0; this elliptic constraint is responsible for the fact that the variation of the inlet
velocity i,y immediately affects the speed i, in section Po3P33. Meanwhile, the temperature does
not exhibit a significant variation because, as mentioned earlier, the fluid elements arriving from the
hot inlet have not yet reached the section. Since the temperature remains almost constant while the
local velocity i increases, the local momentum in the section increases; thus, reducing the impact of
the cold fluid and diminishing the i velocity component. Between 7 =7.85s (label 2) and 1 =15.7 s
(label 3) the fluid elements coming from the hot inlet have reached section P23P33 (cf. Figure 8 top
right frame) so that the temperature variation becomes large. The temperature increase is higher in
the middle of the tube where the speed is the largest, i.e. where the convective heat exchanges are
the most important. The x and y velocity components have increased, with the increase of i, related
to the decrease of the momentum s, with respect to its value at 7=7.85s and also to the increase
of the buoyancy force caused by the temperature increase. From £ =15.7 to 23.65s (label 3 and 4 in
Figure 9), the velocity iz, decreases with time as expected. Nevertheless, because of the time delay
linked to the fluid transport, the temperature in the section is still increasing. From f =23.6 to 31.4s,
the temperature decrease reaches its peak at the tube centerline where the speed—hence the convective
heat exchange—is maximum. The flow behavior at other instants is qualitatively the same, namely, the
i, velocity component immediately follows the temperature variation at the hot inlet; the temperature
itself is perturbed with a delay due to convection, while the i, velocity component follows both
temperature and momentum variations.

4.2.6. Numerical results for the unsteady case. The flow under study is usually computed using
the pressure-based asymptotic solver with the non-linear system derived from the finite-element
space discretization and the second-order implicit time discretization solved using a Picard-type
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Figure 9. Unsteady solution for the tee junction. Evolution of temperature and velocity along section
P»3P33; time labels 1-5 refer to the cycle depicted in Figure 7. All quantities are expressed in SI units.

fixed-point algorithm. The convergence criterion between two physical time levels is based on the
reduction of the temperature residual by five orders of magnitude during the iterative process. In
the present study, the flow is also computed using the proposed low-cost solver for all-speed flows
in a dual-time-stepping framework, with a second-order-accurate discretization of the physical
time derivative and the MF-SGS scheme retained for solving the implicit stage. For unsteady
flows governed by the particle wave speed, the CFL number based on that specific wave speed,
that is CFL, =uAt/d0x, should be chosen of order unity (or less) to ensure an accurate descrip-
tion of the flow physics. However, larger values of this parameter are often retained in prac-
tice to achieve higher efficiency of the numerical approach. The optimal time steps, that is the
values offering the best trade-off between accuracy and efficiency, have been determined for both
schemes by successive trials and were taken equal to Az = (n/w)/N with N =80 for the asymptotic
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Figure 10. Tee junction. Non-stationary solution. Comparison between the pressure-based and the
density-based solvers. Temperature (top frames), i, velocity (middle frames) and i, velocity (bottom

frames) are represented on section Py3P33 and for the following time levels: 7=15.7 and 31.4s. All
quantities are expressed in SI units.

pressure-based solver and N =160 for the preconditioned scheme. Furthermore, concerning this
latter approach only, a preconditioning parameter § designed for unsteady viscous flows has been
used (see Appendix for its description).

The evolutions of the temperature and the velocity along the section P>3P33 displayed in
Figures 10 and 11 for both approaches demonstrate that the all-speed compressible flow solver
provides a solution as accurate as the one obtained using the asymptotic pressure-based solver
specifically devoted to such unsteady low-Mach number flows. Regarding efficiency, the main
features of the fine grid computations performed on an Intel Xeon 3 GHz with 2 GM Ram memory
are summarized in Table VIII: a 35% increase of the total CPU cost is observed when using the
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Figure 11. Tee junction. Non-stationary solution. Comparison between the pressure-based and the

density-based solvers. Temperature (top frames), i, velocity (middle frames) and i, velocity (bottom

frames) are represented on section Py3P33 and for the following time levels: 7=47.1 and 62.8s. All
quantities are expressed in SI units.

Table VIII. Unsteady flow in the tee junction. Global cost of the pressure-based
asymptotic solver and the preconditioned compressible solver.

Mesh Elements Method CPU
3 34900 Asymptotic 27000
35000 MF-SGS(30) 36500
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general-purpose preconditioned solver. This loss of performance in the unsteady case is related to
the difficulty of setting an appropriate value for the preconditioning parameter when computing
low-Mach unsteady flows, as already pointed out in [7].

5. CONCLUSION AND PERSPECTIVES

The development of low-Mach preconditioning techniques has made possible the application of
fully compressible or density-based solvers to the computation of flows at all speeds, from the
supersonic down to the nearly incompressible regime. Such general-purpose tools are particu-
larly useful when computing flows of interest for the nuclear industry: for instance, hydrogen
safety studies require the simulation of hydrogen combustion which gives rise to very weakly
compressible flows when a slow deflagration takes place or for a case of flame diffusion but
also to highly compressible phenomena when a denotation occurs. The method developed in the
present study allows to combine the flexibility offered by low-Mach preconditioning with the very
low-cost of a matrix-free implicit scheme. Taking advantage of some specific properties of the
commonly used Turkel low-Mach preconditioning matrix, it was possible to derive a low-cost
implicit scheme for all-speed flows. The efficiency of the scheme with respect to an existing block
implicit preconditioned solver, with a better intrinsic efficiency but also a higher cost per iteration,
was demonstrated on the standard test case of a steady inviscid flow in a 2D and 3D channel; the
reduced memory requirements of the approach were also pointed out. The all-speed scheme was
eventually compared with an existing pressure-based solver specifically devoted to the analysis of
low-Mach flows of interest for the nuclear industry. When computing the steady laminar flow in
a tee-junction, the new approach was found competitive with respect to the standard tool since
it offered the same solution accuracy for a reduced computational time, thanks to its very low
unit cost. However, in the case of unsteady flow, the all-speed treatment provided an accurate
solution but for a cost higher than the existing pressure-based method. The key reason of this
behavior is found in the difficulty to set a preconditioning parameter that simultaneously ensures
fast convergence to steady state for the dual-time-stepping process and a proper scaling of the
numerical dissipation that yields an accurate solution. The next step of this work will be therefore
to develop a separate strategy for the preconditioning formulation used for the time derivative,
responsible for convergence efficiency, and that used for the artificial dissipation terms, responsible
for accuracy; such a formulation will be implemented within a multiple pseudo-time framework
as recently discussed in [35].

APPENDIX A: CHOICE OF PRECONDITIONING PARAMETER

The preconditioning parameter £ is chosen such that the eigenvalues of the preconditioned system
keep the same order of magnitude when the Mach number becomes small. The following definitions
have been used for the computations presented in the paper.

A.l. Inviscid steady flow
The original definition proposed by Turkel [18] has been used:

f=min(max(M, M), 1) (A1)
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where M is the local Mach number and M, denotes the reference Mach number (inflow Mach
number for external flows or maximum Mach number within the field for internal flows).

A.2. Viscous steady flow

The previous definition fails to ensure a correct efficiency for viscous steady flows. In that case, it
is necessary to redefine the preconditioning parameter; the efficiency-preserving choice proposed
by Venkateswaran and Merkle [36] is adopted:

p=min(max(M, f,),1) with §,= ,up- ox
c

(A2)
where p is the local dynamic viscosity, p is the density and c is the local speed of sound.

A.2.1. Viscous unsteady flow. The previous definition does not provide fast convergence to a
pseudo-time steady state when viscous unsteady flows are computed. An alternative expression
for the preconditioning parameter was thus given by Venkateswaran and Merkle [36]:

lref
w-Af-c

where the length /er is usually taken as the length of the computational domain. However, as
pointed out in [7], such a definition may prevent a proper scaling of the numerical dissipation and
lead to inaccurate solutions. The following strategy was thus adopted for the unsteady computations
presented in this paper: a large cut-off value was first set at the beginning of the dual-time-stepping
process using (A3), then this value was progressively reduced throughout the dual-time convergence
process until reaching a value of the order of the Mach number, corresponding to (A2). Such a
choice allowed to recover an accurate solution but at the expense of a poorer efficiency.

p=min(max(M, B,,f,),1) with ,= (A3)
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