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Adjacent-Cell Diffusive Preconditioning of
Weighted-Difference Particle Transport
Methods Is Impossible

Y. Y. Azmy'?

Oak Ridge National Laboratory,® P. O. Box 2008, MS 6363, Oak Ridge, Tennessee 37831-6363
E-mail: yya3@psu.edu

Received January 19, 2002; revised June 24, 2002

We construct a particle transport problem for which there exists no preconditioner
with a cell-centered diffusion coupling stencil that is unconditionally stable and ro-
bust. In particular we consider an asymptotic limit of the periodic horizontal interface
(PHI) configuration wherein the cell height in both layers approaches zero like o
while the total cross section vanishes like o in one layer and diverges like o~ as
o — 0 1in the other layer. In such cases we show that the conditions for stability and
robustness of the flat eigenmodes of the iteration residual imply instability of the
modes flat in the y-dimension and rapidly varying in the x-dimension. Two assump-
tions are made in the proof. (i) Only cell-centered adjacent-cell preconditioners (AP)
are considered; nevertheless numerical experiments with face-centered precondi-
tioners of the diffusion synthetic acceleration (DSA) type on problem configurations
with sharp material discontinuities suffer similar deterioration in spectral properties.
(i1) The spatial weights of the arbitrarily high-order transport method of the nodal type
and zeroth order (AHOT-NO) are used in the analysis; nevertheless similar results
are expected for alternative spatial approximation methods as long as their spatial
weights continuously approach the correct asymptotic limits: 0 and 1 for thin and
thick cells, respectively. The result of the proof is verified by solving a finite approx-
imation of PHI with three existing codes, two of which are not constrained by these
assumptions. The spectral radii reported by the three codes behave as predicted by
our analysis, i.e., reaching values that far exceed the maximum spectral radii deter-
mined via homogeneous model configuration analysis. This constitutes preliminary
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evidence that our conclusions might extend to a wider class of transport methods and
acceleration schemes than is considered in the analysis.  © 2002 Elsevier Science (USA)
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1. INTRODUCTION

The need for accelerating source iterations used in particle transport calculations has
long been recognized [1-3]. Significant effort has been invested in identifying the problems
most in need of acceleration and in developing stable and robust acceleration schemes for
them [4]. Among the most popular techniques has been the diffusion synthetic acceleration
(DSA) method, which for model problems, i.e., uniform mesh and homogeneous material
composition, is unconditionally stable and robust [2, 3]. (In this paper we employ the
standard meaning of the term stable, namely iterative convergence for arbitrary initial
guess; the term robust implies convergence in a number of iterations that does not increase
with problem size. Hence stability requires the spectral radius to be smaller than 1, while
robustness requires it to be significantly smaller than 1, independent of problem size.)
More recently the adjacent-cell preconditioner scheme was devised to address some of
the limitations of DSA in multidimensional geometry [5—7]. Namely, AP applies a cell-
centered diffusion coupling stencil, thus comprising a smaller algebraic system than does
face-centered DSA, and achieves better spectral properties in model problem configurations
[5]. By definition AP includes cell-centered DSA schemes as special cases, but it is not
constrained in the choice of the diffusion parameters except to require stability of the
accelerated iterations. Spectral analysis of AP predicted its unconditional stability and
robustness, i.e., a spectral radius significantly smaller than 1, for model problems over a
wide range of problem parameters, in particular cell size and total cross section [5-7].
Furthermore, test problems with sharp mesh and material discontinuities demonstrated the
robustness of AP in slab geometry in such instances [5]. In contrast, in multidimensional
non-model problems AP with a reciprocal-averaging mixing formula suffered significant
inefficiency with increasing discontinuity in the total cross section [6, 7].

It was initially suspected that the reason for AP’s inefficiency is a coding bug, a numeri-
cal artifact, or an indication of the inadequacy of the reciprocal-averaging mixing formula.
The first two possibilities were eliminated by conducting a Fourier analysis of AP with the
reciprocal-averaging mixing formula on the periodic horizontal interface (PHI) configura-
tion and analytically predicting the effect of the magnitude of material heterogeneity on
stability and robustness [8]. The PHI configuration is composed of two types, j =1, 2, of
infinite horizontal stripes one cell thick each, stacked on top of one another so that every
stripe of type 1(2) is sandwiched between two stripes of type 2(1), respectively. Thus the hor-
izontal interface separating stripe types 1 and 2 repeats periodically along the y-dimension
[8]. Many attempts then were made to find a better, unconditionally stable mixing formula
for the PHI configuration with no success [8], and the question became whether there is
any preconditioner with a diffusion stencil that possesses this property. In this paper we
show that no such preconditioner exists. Our conclusion extends beyond AP to include all
cell-centered diffusion operators, and based on numerical experiments we conjecture it will
also hold for face-centered schemes. Also, while the analysis presented here is performed
for the arbitrarily high-order transport method of the nodal type and order 0 (AHOT-NO)
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[9], which continuously spans the entire range of cell sizes with the correct limits of the
spatial weights, our conclusion is valid for all spatial discretizations of S, methods that
possess correct limits of the spatial weights, namely diamond difference (DD) and step
for thin and thick cells, respectively. [AHOT-NO is also known as the zeroth-order nodal
integral method (ONIM) in the literature.]

In Section 2 we present a spectral analysis of the source iterations (SI) for the AHOT-NO
using the PHI configuration and observe the effect of material discontinuity on the spectrum.
The stability of a generic AP-accelerated scheme is investigated in Section 3 and two alter-
native stability conditions are derived. We use these stability conditions in Section 4 to show
that for an asymptotic realization of PHI any choice of the acceleration operator parameters
will cause either (a) the flat mode eigenvalue to approach unity or (b) the eigenmode that
is flat in y and high frequency in x to become unstable. This is done for arbitrary pre-
conditioner parameters, implying the impossibility of simultaneous unconditional stability
and robustness for any preconditioner with this coupling stencil. Since viable acceleration
schemes cannot be designed to include a known instability, only preconditioners that suffer
the above symptom (a) in the PHI configuration are worthy of consideration. While not
unconditionally robust, in the PHI configuration these methods still converge faster than SI
because their spectral radius is smaller than, albeit approaching, unity.

The analysis presented in this paper is verified numerically in Section 5 via three codes
based on different transport methods and acceleration schemes, two of which go beyond
the limitations imposed by the analysis, thus suggesting that this result might apply to a
broader class of methods than has been proven here. A brief discussion of the results and
conclusions of this work is included in Section 6.

2. SPECTRAL ANALYSIS OF THE SOURCE ITERATIONS

We start by analyzing the iterative convergence of SI for AHOT-NO in order to introduce
the notation and to develop some expressions for later use in this paper. The discrete variable
equations for the AHOT-NO in two-dimensional Cartesian geometry written in weighted
diamond difference (WDD) form are comprised of one balance equation per discrete ordi-
nate, per computational cell, j,

T2 + (b, — ) + 0 = b, M)

and one weighted-difference relation per discrete ordinate, per cell, per dimension, e.g.,

_ l—i—a)]f N l—a); ’
b= (Mo (5, >

with an analogous expression in the y-dimension [9]. In Egs. (1) and (2) we used standard
notation [9]: ¢; is the scattering ratio in cell j;

g 3)

where . and m are the discrete ordinate’s direction cosines with respect to the x- and y-
axes, respectively; o; is the macroscopic total cross section in cell j; and a; and b; denote
the cell size in the x- and y-dimensions, respectively.
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In the standard form of the discrete variable transport equation, {s ; and cTJ‘f denote the
angular flux and €th iterate of the scalar flux, respectively, averaged over cell j; s} ;and ¥ Y j
denote the angular flux averaged over the outgoing and incoming, respectively £, x = const
faces of cell j, with analogous difinitions for s } i However, for the benefit of the Fourier
analysis to be conducted shortly, Eq. (1) is written in the homogeneous form, i.e., with
no distributed source, implying that the flux variables in Egs. (1) and (2) actually denote
iteration residuals. For AHOT-NO the spatial weights [9]

o) = coth (l/ej) — €}

7, aj = coth (l/e;’) —€) 4)

J
vary continuously from the DD value of O for thin cells to the step method value of 1
for thick cells. Note that in Egs. (1) and (2) the discrete ordinate and iteration indices on
the angular flux discrete variables, and in Eqgs. (3) and (4) the discrete ordinate index on
angle-dependent parameters, have been suppressed.

The mesh-sweep iteration residual of the scalar flux is computed from

&) =) ol )

w.n

and the SI update formula amounts to
b7t =45 6)

Without any loss of generality we can assume that in PHI the cell thickness in the x-
direction is a; = a, = 1; otherwise the total cross sections o; and o, can be scaled to this
effect. The standard approach for determining the spectrum of iterative schemes typically
applies to a model configuration composed of an infinite uniform mesh and a single, ho-
mogeneous material. The iterates, hence the solution, of the discrete variables in such
configurations possess spatial periodicity in multiples of the mesh size that permits decom-
position into Fourier modes. Orthogonality of the Fourier modes permits their separation
so that each mode can be considered separately, providing an expression for the iteration
eigenvalue in terms of the problem parameters. The same principles are applicable in the
PHI configuration, except that in the y-dimension the periodicity is in multiples of b + b,,
and the variables in each layer are decomposed separately. Thus we introduce the Fourier
decomposition, with the origin arbitrarily set at the center of a cell in one of the layers
j=1

bilx, y) = Prehrtl, (Ta)
J>§ (x,y) = q,g TN (rsg(bi+62)/2)] (7b)
bilx, y) = Plethrtil, (7¢)
$lix, y) = PlelherthOrsembith/d] (7d)
i, y) = Bpehrmil, (7e)
Ta(x, y) = WyelNexth (rbsembrb2)/2)] (7f)

d’il(x’ y) = \I;Xei[}\xx-f')\_v()'—sg(ﬂ)bl/2)]’ (7g)
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,inz(x’ y) — \_pxeilkxxﬂxy(yﬂg(ﬂ)(b]/2+bz))J’ (7h)
,J,i](x’ y) = \yi"ei[M(ﬂFSg(u)/Z)Hyy]’ (7i)
‘J’iz(xv y) = \yé\’ei[m(x:Fsg(u)/2)+>\y(y+sg(n)(b1+bz)/2)]. (7i)

Note that the subscripts 1 and 2 now refer to the corresponding layer in the PHI con-
figuration, not to a specific cell as in Egs. (1), (2), and (6). In Egs. (7) uppercase symbols
denote the Fourier coefficients of the corresponding variable, i = v/—1, sg(.) is the signum
function, and A,, N, are the Fourier variables in the x-, y-dimension, respectively. The
continuity of the flux on the interface between materials 1 and 2, i.e., y*; ={},, makes it
unnecessary to decompose them into their Fourier modes.

The spectrum of the SI scheme for the PHI configuration is now obtained by substituting
Egs. (7) into Egs. (1), (2), and (6) for each layer j =1, 2, then eliminating all angular flux
variables. This yields the mapping of the eigenmodes of the previous iterate of the scalar
flux residual, {®¢, S}, into their mesh-sweep counterparts, {®¢, &5},

P Py
=B, | 3)
@; @,
where
B= ZmA*IC, (9a)
wn
€7 /(cosr + isg(p)af sinr 0
A =1+ isg()sinr H/( fsin7)
0 € /(cosr + isg(w) o] sinr)
€i(cos s + isg(m) y sin’s) —€]
—€) €3(cos s + isgm) oy sinss)
= (o + ) coss + isgm) (1 + ajed) sinss], (9b)
0
C= {cl ] , %)
0 (&)

where I is the identity matrix and r = N\ /2, s = N(b1 + b2)/2.

The rate of convergence of SI is determined by the spectral radius of the B matrix.
For each point in Fourier space, (r, s), B has two eigenvalues; the supremum of the largest
magnitude of these over the entire Fourier space is the spectral radius of SI. Investigating the
spectrum of the SI scheme for the PHI configuration we observe significant similarty to the
model problem spectrum. Namely, the spectral radius is unity and the slowest converging
eigenmodes are the flattest modes; i. e., r, s ~ 0. One peculiar feature of the PHI case,
however, is the diminishing range of the spectrum with increasing material discontinuity
whereby for each Fourier mode, r, s, the larger (in absolute value) of the two eigenvalues
increases toward unity. In other words, the infimum of the absolute value of the spectrum
over the Fourier space approaches its supremum, i. e., unity, as the material discontinuity
increases. It follows that the dominance ratio of the fundamental mode approaches unity
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and this results in generally slower convergence along a pattern characterized by an initial
linear increase in the iteration residual prior to the onset of exponential attenuation.
Acceleration methods generally replace the update formula, Eq. (6), with a more sophis-
ticated, typically coupled, system of equations that aims at reducing the spectral radius of
the combined system. Preconditioning provides a general framework for this idea by [6, 7]

O =45 +D71 () — ). (10)

where D is a generic preconditioner operator which couples the elements of its operand
in a pattern determined by its sparsity. Restricting D to cell-centered preconditioners that
couple only nearest neighbors, e.g., the diffusion coupling scheme, we obtain the class of
AP whose representation in Fourier space is given by

@)
©;

]
@5

D, 42D, cos(2r) 2D, 1 cos(s)
2Dy 5 cos(s) D, + 2D, ,cos(2r)

(1)

where D and D; are the self-coupling elements of D for cells in stripes 1 and 2, respectively;
D, j, j=1,2,are the coupling elements in the x-dimension for each stripe type j; and D, ;
are the elements coupling the scalar flux residual in a cell type j to its value in cell type
Jj' # j, along the y-dimension. The AP as implemented and tested earlier is based on
expressions for the preconditioner elements derived for model problem configuration and
mixed via the traditional reciprocal-averaging formula [6, 7]. In contrast, here we leave
the preconditioner elements completely arbitrary and independent, i.e., no mixing formula,
in a search for values that would render the iterative process for the PHI configuration
unconditionally and simultaneously stable and robust.

Decomposing the updating formula, Eq. (10), into Fourier modes and then using Egs. (8)
and (11), we obtain the mapping of the AP-accelerated eigenmodes of the scalar flux residual

ot = Mo, (12)

where we have defined
= (@Y, B}, v=t0+1, (13a)
M=B+D'B-I). (13b)

The spectral radius of matrix M determines the stability of the accelerated iterations.

3. STABILITY CONDITIONS FOR THE FLAT EIGENMODES

We now study the behavior of M near the origin in Fourier space and derive stability
conditions for the flat eigenmode, r, s — 0. Expanding Eq. (9b) in a truncated series about
the origin in Fourier space yields

A — Ag+7A, +sA; + 1A + 5%Ap, (14)
where
Ag=T4 « (15a)
= —— s a
B S




ITERATIVE TRANSPORT-METHOD ACCELERATION 219

1 0
A, = isg(p) rl ] (15b)
0 &
A sgm) | €l(@)’ —1] ool +1] (150)
U+ w) | €lded +1] €[(ed) 1] |
[efaf 0 ]
A2 = , (15d)
0 €05
A I cilefes +1)[(@) 1] (o3 +1)" = Yo +a3)’]
T +ad) @l + 1) - Yl +ed)Y] eladed + 1)[(])? — 1]
(15e)

Inverting Eq. (14) and then substituting the resulting series into the definition of B,
Eq. (9a), results in a truncated series of the form

B — By + r’B,> + s°B,e, (16)

where the first-order terms vanish assuming symmetry of the angular quadrature, and where

B -1 E, E;
Bo_{ZwAO }C C+ [ Py _EJC, (17a)
w.m
B = {ZwAOI(A,AOIA, —A,z)AOI}C
(X

[Bi,l Bl
Bsi Ban

The elements E, B;’j,, J»j'=1,2and t =r or s, are obtained by taking the appropriate
limits of Eq. (9b). For example,

1 C, t=rors. (17b)

y

_ we;
E; = Yre tol o)
o €1 T & T TR

ji=1,2. (18)

It is easy to show that in case of perfect scattering, C =1, if the preconditioner is not
singular at r = s = 0 then the spectral radius of M is bounded from below by 1, implying lack
of robustness. Hence a necessary condition for stability and robustness of the preconditioned
iterations is the vanishing of the determinant of D at the origin in Fourier space,

D D = 4D) le 2, (193)
D;=D;+2D,;. (19b)

To determine the behavior of D~! near the origin in Fourier space, first we expand D, as
defined by Eq. (11), in a truncated series,

D D, +2D,; 2Dy_1 :|—4r2|:DX’1 0 :|_ 2|: 0

D,
. Q0
2D.V,2 D, + 2Dx,2 0 Dx,2 Dy,z 0
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Inverting this matrix, then applying the robustness condition, Eq. (19a), produces

1| Dy—4r’D,» (—2+s*)D,,

D' — B : (21)
A (—2 + Sz)D)v.Z D] — 4"2Dx,l
where A denotes the determinant of the preconditioner near the origin
A = —4r (DD, >+ D3D, 1) + 45Dy | Dy . (22)

Clearly M does not exist at the origin [see Eqgs. (13b) and (19a)] and only its limit as
r,s — 0, M°, can be considered. Substituting Eqs. (17) and (21) into Eq. (13b), and after
some algebra, this limit of the elements of M becomes

E:Dy+2E.D, r2 o
0 s r r
MO, — - i A J ”+(1—Ej)+Z(Dj’Bj,j+4Eij,j’_2D)'~fBj’,j)
2
S ~
+ X (DB + (Ejy —2B% ;) Dyj) + o2, s%), (23a)
E:D:/+2E:D, ; rr .
0 . ., s r r
MY, - = X ' ”—|—EJ-+Z(DJ-/B_”.,—4Eij,j/—2Dy,ij/‘j/)
2
S ~ . [
+ Z(Dj,B;J., — (Ej 428} ;) Dy ) + 002, 5%, j.j =12 (23b)

It is evident that M° has two scales near the origin in Fourier space: the first diverges like
O(r~2,572), and the other is O(1). Separating the unbounded component then requiring
the O(r~2, s72) term in the asymptotic expansion of the spectrum of M? to vanish exactly
yields the condition

E\Dy + E;Dy + 2(E2Dy1 + E1 Dy ) = 0. (24)
Computing the eigenvalues of M under the condition, Eq. (24), yields

1
v:E:E

i { (01— )+ 42

4 1/2
+X(EID2+2E2Dy,l)(Mg1 +M22_M?’1 _M?’z)} ]7 (25)
where M})’ j are the O(1) terms in the elements of M as defined in Eqs. (23). Clearly this
diverges at the origin as O(r~!, s~!) unless at least one of the two conditions
M3+ M3, — M}, — M), =0, (26a)
E;D; +2E;D,; =0, j #j=12, (26b)

is satisfied. Substituting the definitions of M?, ; into Eq. (26a) and then separately setting
the O(r?) and O(s?) terms to zero yields

(35,1 + 35,2)(131 +2Dy ) — (Blr,l + Blr,z)(b2 +2D,5) =0, (27a)

(Bs1 +B5,) (D1 +2Dy 1) — (B + B} ,)(D2+ 2Dy ) = 0. (27b)
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Simplifying by solving Eqs. (27) simultaneously produces the first stability condition
(1SC),

DJEDI+2DXJZ—2D}J, ]21727 (28)

since the Bs are a function of the transport problem parameters, independent of the pre-
conditioner. Alternatively, solving Egs. (26b) simultaneously produces the second stability
condition (2SC),

D;=—-2E;/E;)D, ;. j #j=12 (29)

Satisfaction of at least one of the two conditions 1SC and 2SC is necessary for the flat mode
to be stable.

4. IMPOSSIBILITY OF UNCONDITIONAL STABILITY AND ROBUSTNESS

An acceleration method utilizing the cell-centered AP formalism has been developed
for WDD in two-dimensional geometry and shown, using homogeneous model problem
analysis and extensive numercial testing, to be stable and robust [7]. Hence, the question is
not whether there is a stable and robust AP, since at least one exists; rather, the question is
whether the stability and robustness illustrated in [7] are unconditional in the presence of
unconstrained material discontinuities. Numerical results suggest a negative answer to this
question, thereby motivating the search for another AP scheme, i.e., a different formula for
the AP parameters in terms of problem specifications, that is potentially unconditionally
stable and robust. The result of this section, namely the impossibility of an AP scheme that
is unconditionally stable and robust, preempts such a search. It is still a fact, however, that a
well-designed AP (e.g., [7]) is stable and more robust than SI for most difficult-to-converge
configurations but can require an increasing number of iterations to converge as the problem
is made harder. Furthermore, while it is not proven here, numerical evidence is presented
in Section 5 indicating that other numerical methods for solving the discrete ordinates
equations accelerated via face-centered DSA exhibit similar conditional robustness in the
PHI configuration.

In order to establish the impossibility of unconditional and simultaneous stability and ro-
bustness of any cell-centered AP-type acceleration scheme we need only construct one case
where no choice of the preconditioner parameters (Dj, D, ;, j=1,2) results in a spectral
radius bounded below 1 regardless of problem specifications (b;, 0, o}, oc}‘f, ji=12,m,m).
This is accomplished for the specific PHI configuration: oy =1/0, =0, by =by = o2, in
the limit o — 0. This limit defines a sequence of PHI problems in which the optical height
of the two layers diminishes like o3 and o, while the optical width in the first layer dimin-
ishes like o and in the other layer increases like o' For a generic member of this sequence
we focus on two particular eignemodes, r, s — 0 and r =m/2, s =0, and show that for
both stability conditions, Egs. (28) and (29), the condition for robustness of the former
eigenmode results in asymptotic estimates of the preconditioner parameters that cause the
latter eigenmode to become unstable. Since stability of an acceleration scheme is a more
essential property than robustness, it follows that the most one can expect of a cell-centered
AP is unconditional stability, but conditional robustness [7].

It is important for the success of the ensuing asymptotic analyses that entail two asymp-
totic limits, namely r, s — Oand ¢ — O, that we define the manner in which the limit points
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are approached. A fixed, finite o defines a specific PHI configuration for which the limit
r, s — 0 employed to derive the stability conditions in Section 3 is valid. Smaller values
of o in the sequence ¢ — 0 will require considering the Fourier variables, r, s, in an ever
tighter region around the origin in order for the analysis, hence the stability conditions, to
remain valid. In other words, r, s must approach the origin faster than ¢ — 0.

First we determine the asymptotic behavior of the various coefficients in the B matrix in
this limit near the origin,

E;] [1—o?

{E; 7 o ] (30a)

r r 7 [0 —(L14 12u2) 62
|:Bi,l 1r,2 N (3 M_) G0b)

B Biol K —(% + 12M2)02
|:Bf,1 Bi2] N [ =42+ (1 + 120D)0? —4n2o~2+ (1 + 12v?) 00
— — — T, c

B Bal |42+ (G +1207)07  —dnlo? 4 1297

where the overbar indicates a weighted sum over discrete ordinates, e.g., P => W op?,
and where we have assumed perfect scattering, ¢; = ¢, = 1. Note that due to the assumed
symmetry of the angular quadrature, 1. =0 and 1) = 0. These expressions define the asymp-
totic behavior of the SI scheme near the origin in Fourier space for the case under consid-
eration when o — 0.

Next we evaluate the B matrix at the eigenmode r = /2, s = 0 in the limit o — 0 starting
with the expressions for the A matrix derived earlier,

0 5

B(m/2,0) = [ E“] + 0(), 31)
0 R

where we have defined L = (1 + 12u2)~L.

4.1. The First Stability Condition

Now we apply 1SC to AP and show that the robustness of the flat mode, r, s — 0, results
in an unbounded eigenvalue at r = /2, s =0.

4.1.1. Robustness of the Flat Eigenmode: r,s — 0

The limit of the eigenvalues of the M matrix under 1SC near the origin in Fourier space
is given by Eq. (25). Upon applying 1SC to Eq. (25) the O(A~!) term vanishes and the
discriminant becomes a perfect square yielding the simple expression vy = [M ?,1 + Mgz +
(M?, + M3 )1/2, which in the limit & — 0 becomes

_ 4%[0°Dy ) 4 (1 = 0*)Dy ol + 5[0°Dy 1 4 (1 = 0%)Dy 1]

v = , 32a
8r2(Dx,1Dy,2 + Dx,2Dy,1) + 4S2D)v,1Dy'2 ( )

vy = 1+ {2720%(1 4 36p2)(D, 1 + D, 1) + 522402 (6> — 2 — 36*)(D,.1 + D, »)
—3(0?Dy,1 + Dy2) — 66Dy 51} + {24r*(Dy 1 Dy s + Dy 2Dy1) + 125° Dy 1 Dy o).
(32b)
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Now we compute the leading term of v, along the r- and s-axes keeping in mind that
the asymptotic behavior of the preconditioner parameters with respect to o is yet undeter-
mined; thatis, D, ; = O(a™Nvi), j =1,2. Evaluating v, along the s-axis, then collecting the
coefficients of Dy | and D, > in the numerator and allowing the O(0~?) terms to dominate
higher order terms, yields

1+ (1 + ! 0 (33)
— — | — — |, ass —> v,
vt 0'2 Dy,l Dy.g s

which diverges as 0 — Ounless N, ; < —2. Furthermore, in order to prevent a unity eigen-
value (which would imply lack of robustness of this eigenmode) it is necessary that

max[Nyql, Nyyz] = —2. (34)
Next evaluating v, along the r-axis,

o2(1 +36p2) (D, + Dy 1)

vy — 1+ , asr — 0, 35
' 12(D1Dy 2+ Dy 2Dy1) G
which implies that a necessary condition for robustness is
D D
Dot Dy _ 52 (36)

(Dx,lDy,Z + Dx,ZDy,])

We now use Eqs. (34) and (36) to show that D, ; dominates D, ; for j=1,2as o — 0.
First we note that Eq. (36) amounts to

min[N, > + Ny 1, Nyt + Nyol =min[Ny | + 2, Ny s + 2], (37)

where N, ; are defined in analogy to N, ;. Suppose by Eq. (34) N, | < Ny, =—2; thenin
Eq. (37) either

Nyo +Ny,1 > Neq + Ny,z = Ny,l +2
= Ny2>2> Ny,z and N, = Ny,l +4 > Ny,l

or
N1+ Nyo2>Nyo+Nyi =Ny +2

= Ny > Nyql +4 > Ny,l and Nx,z =2 > Ny,z.
Hence under assumption N, | < Ny, =—2 we must have

Nej> Ny, j=1,2. (38)

Analogously, if by Eq. (34) N, » < N, ; = —2, the same inequality (38) is reached. We now
use this inequality to show that the eigenvalue at r = /2, s =0 is O(c 2), i.e., unbounded
aso — 0.
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4.1.2. Instability of the Eigenmode r = /2, s =0

Substituting r =/2, s =0 in the Fourier-decomposed preconditioner operator [see
Eq. (11)] and applying 1SC and inverting the resulting matrix we obtain

—1 2Dx,2 + Dy,2 Dy.l
SDX,IDx,Z + 4Dx,2Dy,1 + 4Dx,1Dy,2 Dy,z 2Dx,1 + Dy71 -
(39)

D !(w/2,0) —

This can be simplified in the limitoc — 0 by using inequality (38) in the diagonal elements,
and by noting that the denominator can be rewritten as

4Dx,l(Dx,2 + D)‘,Z) + 4Dx,2(Dx,1 + Dy,l) ~ 4(Dx,lDy,2 + Dx,ZDy,l)v (40)

due to inequality (38), to produce

_1 —1 Dy, D,
D !(mw/2,0) — . (41
4(Dx,2Dy,l + Dx,lDy,Z) Dy,2 Dyy]
The preconditioned iterations for this eigenmode, under 1SC, are governed by
M("IT/Z, 0) N Dy,Z Dy,l - i:L[Dy,l + Dy,Z - 4(Dx,2Dy,1 + Dx,lDy,Z)]:|
Dy,2 Dy,l - IJ“[Dy,l + Dy.2 - 4(Dx,2Dy,l + Dx,lDy,Z)]
- [4(Dx,2Dy,l + Dx,lDy,Z)]~ (42)

Since the two rows in Eq. (42) are identical, the two eigenvalues of M(w/2, 0) are equal to
zero and the sum of the elements in either row. It follows that a lower bound on the spectral
radius is provided by

1 Dy1+ Dy,
=|p+-(1-7p = . ) ' ?
PLb. ‘M 4( p“)(Dx,sz,l + Dy1 Dy )

Since fu < 1 =1 — ji = O(a"), the last term in the expression for p; . is O (o ~2) by virtue of
Eq. (36) implying instability in the limit ¢ — 0. Note that the instability of this eigenmode
is not a general property of AP; rather, it is a consequence of the robustness condition of
the flat mode in the PHI configuration.

4.2. The Second Stability Condition

In this section we apply 2SC, Eq. (29), to AP and show that a necessary condition for
the robustness of the flat mode, r, s — 0, of the resulting operator produces an unbounded
eigenvalue for the mode r = /2, s =0.

4.2.1. Robustness of the Flat Eigenmode: r,s — 0

Unlike 1SC, 2SC does not produce a simple discriminant for the expressions of v in the
neighborhood of the origin in Fourier space. However, it is possible to obtain simple formulas
for the eigenvalues along the s-axis, as follows. Substituting r =0 and 2SC [Eq. (29)] into
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the definition of M° [Eq. (23)] results in

S E:Bj |+ EB; E:Bj,+EB;
1—E1+4£' — ED. El_411§2 — D,
0 V.2 1Dy2 v.2 1Dy2
M"(0,s — 0) ~ . . . N €3]
E,— L _EButER, o p B BB, BB
27 4p,, 2E; Dy, 27T 4D, 2E;D,

Using the asymptotic expansions of the parameters E; and B} ; [Egs. (30)], Eq. (44)
simplifies to

0-2(] + (Tzzgz)g) 1 + (Tzzgzvz

M°(0,s — 0) ~ o T, (45)
2 2
o>(1+55-) 1455

whose two eigenvalues are

1+2_2<U_4+ : ) (463)
v, — —, a
+ mn D,, D, ,

v.—>0, ass > 0,0 > 0. (46b)

In Egs. (45) we have set /i =0 by virtue of the assumed symmetry of the angular
quadrature. (An earlier presentation [10] of the proof in this section is in error because it did
not recognize that the assumed symmetry of the angular quadrature implies 1/ =0 and
v =0. While the conclusion of the proof as presented here is the same, the steps needed
to reach it, and intermediate results, are different.) As in the case of 1SC, here also v,
diverges as ¢ — 0 unless Ny < —4 and N,, < 0. Furthermore, in order to prevent a
unity eigenvalue (which would imply lack of robustness) it is necessary that at least one
equality hold; i.e.,

Nyql = —4, Nyqz <0 or Ny,l < —4, Nyqz =0. A7

Inequality (47) automatically guarantees that v_ = O(a'2). Even though a simple form of the
eigenvalues along the r-axis is not available, we derive conditions amounting to the domi-
nance of the D, ; coefficients over the D, ; that are necessary to show that the eigenvalues
atr =/2, s =0 are unbounded. This is accomplished by substituting s = 0 in the formula
for the M® matrix, then applying the limit ¢ — 0 to obtain the simplified expression

o2 4 40T | 4+ 220 +33§F>Dm _ 4DTZ
0
M'(r - 0,0) = . , 48)
2 402D, 2(1+36p%)D,, 462D,
e LI S o
where we have defined
A =8(0*D, 1Dy 1 +0 2D, 2Dy ). (49)
Now we define the ratio
D, D,
5= =220l o), (50)
Dx,ZDy,Z

and we consider the two possibilities.
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1. N > —4: In this case (1 + 0*8) = O(¢”) and Eq. (48) simplifies to

2 (1436p2) oD,
ko 1+
12 Dya2Dy o (1+0%)
M°(r — 0, 0) ~ It N (51)
2 (1+36p2) a2
1+ =5 Dy2(1+0%0)

(o)

wherek =1+ [2D, (1 + D '=1+ 0@ M) = 0(?) by inequality (47). Another
simplification in Eq. (51) arises from 048/2Dy,1(1 +0*) = O(c*tV-"N1) 5 0,as 0 —
0, at least as fast as o* by virtue of inequality (47). The eigenvalues of the matrix in Eq. (51)
simplify further to

- _ . _
L[, (4367 o :i:\/<l+ (1436p2) 02) (1+36p2) oDy,

£ 12(1 + 6%3) Dy » 12(1 4 0%3) Dy » 3(1+06%5) DyaDys |
(52)

We show that N, » < N, ; 4+ 4 contradicts a necessary condition for the robustness of the
flat eigenmode. By this hypothesis the last term under the square root sign in Eq. (52) is
of order O(c™), A =6+ (Ny,1 — Nyp) — Nyo =2 — N, . Inequality (47) then provides
that A > 2, so that this term is dominated by 1 and the eigenvalues become

(14 36p2) o2
12(1 + 0%3) Dy

vy~ and O. (53)
Robustness of this eigenmode, therefore, requires that N, , =2, in contradiction to the
hypothesis combined with inequality (47). Hence we conclude that the condition N, , >
Ny, 1 + 4 is necessary for robustness of the flat eigenmode. Substituting this condition into
this case’s hypothesis, N > —4, yields —4 < Ny | + (Ny 1 — Ny2) — Nyp < =4+ N, | —
Ny >, whichimplies N, ; > N, ». Note that in allowing 1 to dominate the last term under the
square root sign in Eq. (52) we assumed that the squared term is not zero; had this been the
case, then N, , =2 and the contradiction to the hypothesis would have arisen immediately.
2. N < —4: In this case (1 + 0*8) ~ 0*3 and Eq. (48) simplifies to

2 (14+36p2) Dy
0 of 1+ 500
M’(r — 0,0) ~ . , 54)
2 (1+36p2) o2
0”14+ =5 5D,

where we have applied two asymptotic simplifications.

e 072/2D, isoforder (=2 — N) — Ny, > 2 — N, » > 2 by inequality (47); thus this
term is dominated by 2.

° U’Z/Dy,l = 0(c~*M1) = 0as o — 0 atleast as fast as ¢ by inequality (47); thus
this term is dominated by 1 and 1/Dy ; is dominated by o.

The eigenvalues of the matrix in Eq. (54) follow

1 1+36p2) o2 1+36p2) o2 \? (1+36p2) 2D,

vi~—1+(+ W) o (43 o L 4H36mY oDy |
12 3D, 12 8D.» 3 3D, 2D, 5

(55)
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Again we show a contradiction if Ny, < N, | + 4. Under such a condition the last term
under the square root signis O(c?), A =2 + Nyi—N—N;»—Ny»>-2—N—N,,
by hypothesis, and A > —2 — N by inequality (47). Hence by this case’s condition on N
we obtain A > 2, implying that this term is dominated by 1 and the eigenvalues, Eq. (55),
become

1+ 36p2) o2
4 a3y o

~1
Ve 12 oD,

and O. (56)
Robustness of this eigenmode requires that Ny o + N = =2 = N;» —4 > =2 = N, >
2, in contradiction to the hypothesis N, » < N, | + 2. Hence the condition Ny » > Ny 1 + 2
is necessary for the robustness of this eigenemode. The above discussion permits two
possibilities.

e N, > 2; then inequality (47) immediately produces Ny | > Ny .

e N, < 2;then the last term under the square root in Eq. (55) is of order 2 — N, ; > 0,
implying that it is dominated by 1. In this case, too, it follows that N, + N=—-2 is
necessary for robustness, and again we obtain N, | > N, 5.

To summarize the two possibilities analyzed above, the conditions
N1 > Nng, Ni» > Ny, +4 57
are necessary for the robustness of the flat eigenmode as r — 0 on the r-axis. Now we use

inequality (57) to show that the eigenvalue at r = /2, s =0 is unbounded.

4.2.2. Instability of the Eigenmode r = /2, s =0

Upon applying 2SC to the inverse of the preconditioner matrix at this eigenmode, then
taking the limit 0 — 0 and using inequality (57), we obtain

- 1 0'4Dy’1 O'sz’l
D™ (m/2,0) = ——— (58)
4(0 Dx,lDy,l + Dx,ZDy,Z) 0'2Dy,2 Dy,z
The preconditioned iterations for this eigenmode are governed by
0'4D\"| ~ ~ UZDN
eree ey ey e B Ol OB ey ey ey ey ey
M(w/2,0) = . (59)

oDy, ~ ~ Dy,
W DDy, +0abn PTU =R s 5 han0

The supremum of the magnitude of the two eigenvalues of the matrix M(/2, 0) is bounded
from below by half the sum of its diagonal elements, which can be simplified to

i o'Dy,[1/Dys+(1—)/c*D
PLp. = g + y,l[ / v,2 ( 4“‘)/ y,]] (60)
2 8D, (1 + 0%d)
Since il < 1 = 1 — ji = 0(a"), and using inequality (47), we conclude that
1 1—p 0
— =0 . 61
5 o, = 0@ (61)

For 8 = O(o") consider the two possibilities.
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e N > —4;theno*Dy /D, »= O(c*M1~Ne2) which diverges as ¢ — 0 since Ny | —
N, » + 4 < 0 by inequality (57).

e N < —4;then Dy /8D, = Dy /D, 1 = O(c™>~Ne1), whichalso diverges as o — 0
by inequality (57).

In summary, necessary conditions for the stability and robustness of the flat mode result in
the instability of the eigenmode (7/2, 0) in the limit ¢ — 0 of the PHI configuration.

5. NUMERICAL RESULTS

As explained in Section 1, the impetus for analyzing the iterative performance of acceler-
ation schemes in configurations that include some form of material discontinuity arose from
earlier numerical tests involving AP for WDD methods [6, 7]. These results illustrated the
failure of spectral analysis of AP conducted on a standard model configuration to predict
iterative performance in the presence of sharp material discontinuities. This motivated a
spectral analysis of AP in the PHI configuration, which demonstrated that while sharp ma-
terial discontinuity did not break the unconditional stability of AP, its robustness degraded,
requiring a number of iterations that grew larger with the material discontinuity [8]. Success
of the PHI configuration in predicting this behavior of AP for WDD led to extension of
the analysis to a DSA scheme employed in accelerating an even-parity S, method [11].
The conclusion of that study, supported by numerical tests, is consistent with that of the
AP scheme stated above. The numerical results reported in Refs. [6, 7, 11] can be viewed
as verifications of the theoretical result of this paper that goes beyond the limitations set
forth; namely, they cover two different numerical methods, with two different acceleration
schemes, and non-PHI configurations.

In order to more faithfully test the results of the foregoing analysis we use three discrete
ordinates codes that employ a variety of numerical methods and acceleration schemes to
solve a sequence of PHI problems with diminishing o. Two caveats regarding the contents
of this section are worth noting from the outset. First, this paper proves a negative result,
namely that for the class of WDD methods no cell-centered preconditioner with the dif-
fusive coupling stencil is unconditionally and simultaneously stable and robust. Clearly
the correctness of this result cannot be verified using a finite set of methods. Hence, the
numerical results presented here must be interpreted as a check that existing accelerated
discrete ordinates codes behave as predicted by the PHI analysis, even if they are based on
different numerical methods and acceleration techniques than are employed in the analysis.
Second, the measured performance reported here should not be used to compare acceleration
methods because the quality of the converged solutions is not necessarily the same across
methods. Furthermore, one of the methods converges higher moments of the flux, not just
the lowest order moment, thereby potentially implying a more stringent convergence than
for the low-order methods. The only relevant information to be judged by these numerical
experiments is whether the spectral radius of the methods tested attains values far above
the range predicted by Fourier analysis of the homogeneous configuration.

The problem configuration employed in the tests reported below is the finite approxi-
mation of the PHI configuration depicted in Fig. 1. The material assignment to rows of
cells follows the PHI pattern; i.e., odd-indexed rows are assigned material 1, even-indexed
rows are assigned material 2. Both materials have a unit scattering ratio, and the total cross-
sections are ¢ and o~ for materials 1 and 2, respectively. The problem domain is source
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FIG. 1. Finite approximation of the PHI configuration employed in numerical tests. The total cross sections

are oy and o, in the shaded and unshaded stripes, respectively.

free except for cell i =1, j = 1, which contains a fixed distributed source of strength 10°,
and the angular quadrature used is Sg. The relative pointwise convergence criterion is set
to 107 and the maximum number of iterations is limited to 500. Upon convergence, the
spectral radius is computed as the ratio of the L, norm of the iterative residual in the last
iterate to that in the previous iterate [13].

The test problem is solved for the sequence o ={1/10, 1/20, 1/40, 1/80, 1/160}, and
the sequence of meshes J = {10, 20, 40, 80, 160}. The o sequence is in accordance with the
limit examined in Section 4. The J sequence is selected to cause the optical dimensions of
the entire problem to increase with increasing J, thereby reducing the effect of leakage at
the right and top boundaries on the spectral properties. Furthermore, increasing J implies
an increasing number of eigenmodes for the underlying iterative operators, causing its
spectrum to better approximate the continuum considered in the analysis.

The first method tested is the one analyzed in this paper: the AHOT-NO (a WDD method)
accelerated with AP [7]. The spectral radius of the iterative process in the PHI configuration
is presented in Table I. Note that the sequence of spectral radius values for a fixed value
of o and increasing J intuitively approximates the limit r, s — 0 analyzed in the body of
this paper. The decreasing spectral radius for fixed J as o decreases is a consequence of
increasing leakage at the right and top boundaries of the problem as the total optical size
of the problem diminishes. The pattern of increasing spectral radius for each value of o as
J increases is a clear manifestation of the behavior predicted by the spectral analysis of
the PHI configuration, particularly since the reported values of the spectral radius are much
larger than expected from the spectral analysis of the homogeneous model problem [7]. To
further illustrate this fact, a homogenized version of the finite PHI configuration, wherein



230 Y. Y. AZMY

TABLE I
Spectral Radius of AP-Accelerated Iterations for the PHI Configuration as a Function
of o and Number of Computational Cells: AHOT-NO Method

-1

ag
Mesh 10 20 40 80 160
10 0.100 0.039 0.010 0.002 4x107*
20 0.241 0.132 0.044 0.010 0.002
40 0.422 0.316 0.151 0.046 0.010
80 0.581 0.539 0.360 0.160 0.048
160 0.683 0.713 0.609 0.386 0.165

the same mesh structure is homogeneously covered with material 1 and separately with
material 2, results in spectral radii, as shown in Tables II and III, respectively, well within
the theoretically predicted range [7]. Hence these numerical tests illustrate the stability of
AP for AHOT-NO in the finite PHI configuration, albeit at a loss of unconditional robustness,
in accordance with the theoretical result. By loss of unconditional robustness we mean that
for every small € > 0, there is a value of o small enough to yield a spectral radius for
the AP-accelerated AHOT-NO equal to 1-€, in contrast to the homogeneous configurations
where the spectral radius is far smaller than 1 for all meshes and material properties.

In order to demonstrate the potential susceptibility of alternative numerical methods
accelerated with schemes different from the one analyzed in this paper we conduct the same
numerical tests described above using two previously reported codes. A discrete ordinates
code employing a corner balance (CB) spatial differencing scheme is tested first. This code,
CBP;-DSA, uses a DSA operator based on a spatial discretization of the P; equations to
accelerate iterative convergence [12]. In two-dimensional Cartesian geometry the resulting
accelerated iterations were shown, via Fourier analysis of the homogeneous model problem
congfiguration, to possess a spectral radius of 0.46 for S,, and <0.27 for S,,, n =4, 8 [12].
Numerical tests with mild material discontinuity yielded rates of convergence consistent
with the analytical result. However, upon solving the finite PHI problems with CBP|—-DSA,
substantial deterioration of the spectral radius is observed, as shown in Table IV, to values
far larger than predicted by the homogeneous model problem spectral analysis. The pattern

TABLE II
Spectral Radius of AP-Accelerated Iterations for the Homogeneous Configuration,
01, as a Function of o and Number of Computational Cells: AHOT-NO Method

[y

Mesh 10 20 40 80 160
10 2x 1074 3x10°¢ 3x107% 3x 1071 3x 1078
20 8 x 107 2x 1073 2x 1077 2x 107 10710
40 0.003 8 x 1077 107° 1078 10710
80 0.007 3x107* 6x107¢ 8 x 107% 7 x 10710

160 0.015 0.001 2x 1073 4x1077 4x107°
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TABLE III
Spectral Radius of AP-Accelerated Iterations for the Homogeneous Configuration,
0, as a Function of o and Number of Computational Cells: AHOT-NO Method

-1

ag
Mesh 10 20 40 80 160
10 0.027 0.017 0.009 0.003 0.001
20 0.036 0.040 0.018 0.009 0.004
40 0.039 0.037 0.048 0.018 0.009
80 0.038 0.040 0.038 0.056 0.019
160 0.038 0.040 0.041 0.038 0.064

in Table IV of increasing spectral radius with increasing J for each value of ¢ is similar to
that in Table I and is consistent with the theoretical result of the analysis in Section 4 even
though the numerical method and the diffusion accelerator are corner based.

Finally, the diffusion-accelerated linear—bilinear nodal method is tested [13]. This dis-
crete ordinates method is based on a bilinear expansion of the flux variables over a cell
and is accelerated via a multilevel DSA whose variable unknowns are corner based. Thus,
this method deviates from the assumptions in the analysis in two ways: the local expansion
order is higher than constant, and the acceleration equations are not cell centered. Spectral
analysis of this scheme on a homogeneous model configuration showed it to be uncondi-
tionally stable and robust with a spectral radius smaller than 0.63 and 0.45 for S, and S,,,
n <4, respectively. Nevertheless, in the finite PHI configuration this method exhibits only
conditional robustness, as illustrated by the measured spectral radius reported in Table V.

The pattern of increasing spectral radius with increasing J is similar to that in Table I
with two exceptions. First, a smaller value of the spectral radius is observed for the case
J =160, o =1/20 than for all neighboring points in the table. We conjecture that this is
an anomaly in the L, norm of the error not indicative of the true spectral radius of the
iterative procedure, which converged after 388 iterations, inconsistent with the value 0.392
and the 1076 convergence criterion. Second, the cases with o < 1/80 diverge; most likely
this divergence is numerical in nature resulting from numerical imprecision noise, not a
genuine property of the acceleration scheme.

TABLE IV
Spectral Radius of DSA-Accelerated Iterations for the PHI Configuration as a Function
of o and Number of Computational Cells: CBP;—DSA Method

-1

ag
Mesh 10 20 40 80 160
10 0.336 0.219 0.113 0.053 0.025
20 0.495 0.385 0.233 0.117 0.055
40 0.664 0.563 0.409 0.238 0.119
80 0.807 0.724 0.608 0.422 0.242

160 0.890 0.853 0.770 0.631 0.431
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TABLE V
Spectral Radius of DSA-Accelerated Iterations for the PHI Configuration as a Function
of o and Number of Computational Cells: BLN Method

0.—1

Mesh 10 20 40 80 160
10 0.355 0.254 0.192 D¢ D
20 0.543 0.417 0.317 D D
40 0.717 0.607 0.452 D D
80 0.836 0.668 0.624 D D

160 0.901 0.392 0.671 D D

“ D, Iterations diverged, causing overflow.

6. CONCLUSION

We have shown that there exists no preconditioner with the AP cell-centered coupling
stencil that is unconditionally and simultaneously stable and robust for weighted-difference
particle transport methods. The only conditions applied to derive this result for the AHOT-
NO are the two stability conditions (one at a time) and the robustness of the flat mode. If
the latter condition is not imposed, i.e., if the eigenvalue near the origin in Fourier space is
allowed to approach unity as o — 0, as indeed is the case with the reciprocal-averaging mix-
ing formula, then the » = /2, s = 0 mode’s eigenvalue remains finite. Hence, we conclude
that in the context of the PHI analysis reciprocal-averaging mixing provides as small a lower
bound on the spectral radius, 1, as can be achieved in the limit ¢ — 0. Numerical tests that
demonstrate the unconditional stability, but conditional robustness of AP attest to this fact.

In retrospect, this result should not be too surprising since by physical arguments it is
known that the diffusion approximation does not hold where the flux is highly anisotropic.
In the PHI configuration considered in this work, as o — 0, one of the layers becomes
optically thick while the other layer approaches a void, producing severe anisotropy in the
angular flux near the interface.

This result should not be misinterpreted as implying the worthlessness of preconditioning,
e.g., DSA. Indeed there is ample evidence in the literature on the significant acceleration
achieved with diffusion-like preconditioners compared to unaccelerated source iterations.
In fact the PHI analysis presented here illustrates that in a perfectly scattering medium,
while for any finite o the spectral radius of SI is 1, the spectral radius of AP is bounded
below 1. As o — 0 this lower bound approaches 1, but still this is better than SI for any
practically realizable o > 0.

The correct interpretation of the result reached here is that unconditionally and simul-
taneously stable and robust preconditioners of the diffusive type may exist only in one-
dimensional geometry, and in multidimensional configurations with mild material disconti-
nuities. From the practical point of view this interpretation can lead to further development
along two possible directions:

1. Construction of novel unconditionally stable and robust preconditioners with coupling
stencils that go beyond the traditionally diffusive pattern.

2. Construction of preconditioners that are conditionally stable and robust for specific
problem classes, and that are easier to invert (solve) than the diffusion operator.



ITERATIVE TRANSPORT-METHOD ACCELERATION 233

ACKNOWLEDGMENT

The author expresses his gratitude to Dr. Todd Wareing of Los Alamos National Laboratory for providing a

copy of his BLN code, and for conducting the numerical tests with his CBP,—-DSA code and communicating the

results for inclusion in this paper.

1

10.

11.

REFERENCES

. W. H. Reed, The effectiveness of acceleration techniques for iterative methods in transport theory, Nucl. Sci.
Eng. 45, 245 (1971).

. R. E. Alcouffe, Diffusion synthetic acceleration methods for the diamond-differenced discrete ordinates
equations, Nucl. Sci. Eng. 64, 344 (1977).

. E. W. Larsen, Unconditionally stable diffusion synthetic acceleration methods for the slab geometry discrete
ordinates equations. Part I: Theory, Nucl. Sci. Eng. 82,47 (1982).

. M. L. Adams and E. W. Larsen, Fast iterative methods for discrete-ordinates particle transport calculations,
Prog. Nucl. Energy 40, 3 (2002).

. Y. Y. Azmy, Iterative convergence acceleration of neutral particle transport methods via adjacent-cell precon-
ditioners, J. Comput. Phys. 152, 359 (1999).

. Y. Y. Azmy, Adjacent-cell preconditioners for accelerating multidimensional neutron transport methods, in
Proceedings, Conference on Advances and Applications in Radiation Protection and Shielding, N. Falmouth,
MA, April 21-25, 1996 (Am. Nucl. Soc., La Grange Park, IL, 1996), Vol. 1, p. 390.

. Y. Y. Azmy, Acceleration of multidimensional discrete ordinates methods via adjacent-cell preconditioners,
Nucl. Sci. Eng. 136, 202 (2000).

. Y. Y. Azmy, Analysis and performance of adjacent-cell preconditioners for accelerating multidimensional
transport calculations, in Proceedings, OECD/NEA Meeting on 3D Deterministic Radiation Transport Com-
puter Programs, Features, Applications, and Perspectives, Paris, France, December 2-3, 1996 (Organization
for Economic Cooperation and Development, Paris, 1997), p. 197.

. Y. Y. Azmy, The weighted diamond difference form of nodal transport methods, Nucl. Sci. Eng. 98, 29 (1988).

Y. Y. Azmy, Impossibility of unconditional stability and robustness of diffusive acceleration schemes, in

Proceedings, 1998 ANS Topical Meeting on Radiation Protection and Shielding, Nashville, TN, April 19-23,

1998 (Am. Nucl. Soc., La Grange Park, IL, 1998), Vol. 1, p. 480.

Y. Y. Azmy, T. Wareing, and J. Morel, Effect of material heterogeneity on the performance of DSA for even-
farity S, methods, in Proceedings, 1999 ANS Topical Meeting on Mathematics and Computation, Madrid,
Spain, September 27-30, 1999 (Senda Editorial, Madrid, 1999), Vol. 1, p. 55.

. T. A. Wareing, New diffusion-synthetic acceleration methods for the SN equations with corner balance
differencing, in Proceedings of the Joint International Conference on Mathematical Methods and Supercom-
puting in Nuclear Applications, Karlsruhe, Germany, April 19-23, 1993 (Kernforschungszentrum, Karlsruhe,
Germany, 1993), Vol. 2, p. 500.

. T. A. Wareing, W. F. Walters, and J. E. Morel, Diffusion-accelerated solution of the two-dimensional X-Y §,

equations with linear-bilinear nodal differencing, Nucl. Sci. Eng. 118, 122 (1994).



	1. INTRODUCTION
	2. SPECTRAL ANALYSIS OF THE SOURCE ITERATIONS
	3. STABILITY CONDITIONS FOR THE FLAT EIGENMODES
	4. IMPOSSIBILITY OF UNCONDITIONAL STABILITY AND ROBUSTNESS
	5. NUMERICAL RESULTS
	FIG. 1.
	TABLE I
	TABLE II
	TABLE III
	TABLE IV
	TABLE V

	6. CONCLUSION
	ACKNOWLEDGMENT
	REFERENCES

