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1. Introduction

We are interested in problems where a domain filled with fluid is separated by an interface from a porous medium filled
with the same fluid. Systems like this have many important industrial applications [5,27,29]. We model the free fluid flow by
the incompressible Stokes equations, and the flow in the porous medium by Darcy equations. The partial differential equa-
tions then have different orders in two subdomains and the coupling conditions at the interface have been investigated in
various works [6,31,20,21,32]. Among these conditions are the continuity of normal components of velocity and normal
stress, and the slip condition for the tangential velocity proposed by Beavers and Joseph [6]. Various numerical methods have
been developed to solve this kind of problem (see, for instance [7,11,12,14,17,23-25,34]). In [34], a boundary integral for-
mulation obtained using the free-space Green’s function was used to represent solutions of both equations. Common advan-
tages of this approach include reduction in the dimensionality of the problem and accuracy of solution. The boundary was
represented as a distribution of singularities with strengths to be determined from the boundary and interface conditions. In
addition, the authors in [34] applied a regularization-correction procedure to eliminate the singularities in the kernels and
enhance the accuracy of the final solution. The resulting linear system was then solved by means of a Krylov subspace meth-
od (GMRES). This paper is devoted to the improvement of convergence of this method by using an appropriate
preconditioner.

To eliminate the singularities that appear in the integral formulation, we regularize the kernels by approximating the del-
ta function with a smooth radially symmetric function [9,34]. Then, a standard quadrature can be used to discretize this for-
mulation. Numerical results have demonstrated that this technique results in low accuracy of the solution. As it was done in
[34], we use the correction method to reduce the dependence of the numerical error on regularization. These corrections are
based on the error due to regularization computed approximately near the singularity point. Precisely, it is defined as the
difference between the original integral equations (singular kernels) and the ones with regularized kernels. The resulting
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integral representations for the fluid quantities are substituted into the boundary and interface conditions. The final integral
equation system is then solved using a Krylov subspace method (GMRES) for the unknown force densities on the boundary.
Initial observations showed that correction terms designed primarily to improve the accuracy of solution significantly reduce
the condition numbers of the matrix. This also results in faster convergence rates using a Krylov subspace method, as some
numerical tests illustrate in this paper.

The subject of present investigation concerns the improvement of the Krylov subspace method applied to the coupled
Stokes-Darcy integral formulation. Indeed, the resulting linear system is non-symmetric and composed of dense blocks.
Although the correction procedure considerably reduces the condition number, this linear system remains ill-conditioned,
and its eigenvalues are largely clustered near zero. In addition to these disadvantages, the condition number increases with
the number of grid points and the iterative method depends on the physical parameters, like fluid viscosity and permeability
of the porous medium. The concept of the preconditioner introduced in this paper is based on the observation described
above regarding the reduction of condition numbers when corrections are added. The technique consists of first introducing
a matrix with a similar block structure as the Stokes-Darcy system. Then, for each block in this initial system we compute,
using the singular part of corrections, the corresponding block in the new matrix. Its inverse finally defines our pecondition-
er, which can be solved efficiently since it has a small bandwidth. Indeed, the blocks of this matrix are either diagonal or have
only a few non-zero off-diagonal elements. This strategy also suggests the possibility of using this type of preconditioner for
problems where the solution can be expressed with similar Green’s functions. We first present numerical results validating
our approach for a Stokes flow problem. Then, we show numerical simulations corresponding to the Stokes-Darcy formula-
tion, where significant improvement of GMRES using this preconditioner is demonstrated.

The paper is organized as follows. After the presentation of the model problem in Section 2, we describe the integral for-
mulation and the regularization-correction technique in Section 3. In Section 4, we introduce the preconditioner, its deriva-
tion and overall structure. Finally, several numerical experiments validating our approach are presented in Section 5. Section
6 is reserved for conclusions.

2. Problem formulation

In situations where inertia has a negligible effect, the flow is modeled by the linear Stokes equations. In the porous sub-
strate, we use Darcy’s law which is a linear relationship between the driving pressure gradient and the filtration velocity. In
two dimensions, we denote the Stokes domain by Qs and the Darcy one by Q5 (Fig. 1). We assume bounded domains with
smooth boundaries denoted by 9Qs = I's U X and Qp = I'p U X, where X' is the common interface. The steady state equations
are therefore given as follows:

[nQS:{pr5+/,LAus+F5:O, )
V- us =0,

where p is the fluid dynamic viscosity, ps is the pressure, us = (us, vs) is the velocity vector, Fs is external force, and

-1 7

nQ : —Vpp — UK 'up +Gp =0, 2)
V.-up = 07

where up = (up, vp) and p, are, respectively the (averaged) fluid velocity and the hydrostatic pressure, Gp is force, and K is

the permeability of the porous medium. We will assume that the medium is isotropic, K = klI. Finally, we assume the follow-
ing boundary conditions:

I's

Fig. 1. Schematic of the problem.
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us=uy on I, (3)
pp=p, on Ip, (4)
and on X
Us-Ng = —Up - Np, (5)
ps — 2uns - Ds - ns = pp, (6)
ou y o
ans —Wus . (7)

Here 7 is a dimensionless slip coefficient that depends on the geometry of the porous medium, Ds = [Vus + (Vus)"] is the
Stokes deformation tensor, u® is the tangential velocity, and ns (respectively, np) is the unit normal vector that points out of
the region Qp(respectively Qs), so that np = —ns on 2. Egs. (5) and (6) represent continuity of normal component of velocity
and normal component of normal stress, and (7) is a slip condition of Beavers-Joseph-Saffman [6,31]. For detailed discussion
on the coupling conditions, refer to [6,31,20,21,32].

3. Boundary integral formulation and regularization

The linearity of the problems makes the boundary integral equation method a natural approach to express solutions of
various boundary value problems. The boundary integral formulation used in this paper provides representation of the flow
in terms of primary variables, i.e., velocity, pressure, stress [28,19], as an alternative approach to the stream function formu-
lation [15,16]. To derive the integral formulation, the governing Eqgs. (1) and (2) are solved where the boundary is repre-
sented as a distribution of singular force [34,26]. Introducing a density f of the force distributed along the Stokes
boundary and density g of the force along the Darcy boundary, we write

Fo— [ a0c-x(s)fo)ds, Go= [ ax—x(5)g(s)ds
Qs 02p
where s is a boundary parametrization, which we assume to be arclength for simplicity. Using the incompressibility condi-
tions, both the Stokes and Darcy equations can be reduced to Laplace’s equations for pressures. Once calculated, p; and p;, are
substituted into (1) and (2) to compute the velocities us and up. The resulting expressions can be written as [9,34]

psx) = [ VG- X(s5)) f(s)ds, (8)

005

pus(x) = [ {~G(x — X(5))(s) + V[VB(xX - X(s))] - £(5)}ds, 9)

LS

for Stokes and

Po(X) = [ VGX—X(s))-g(s)ds, (10)

oQp

Hup(x) = —k [ VIVGx—x(s))] - g(s)ds, (11)

Joap

for Darcy quantities, where G and B are solutions of AG(X) = §(x) and AB(X) = G(X) in free-space defined by

1 x|
GX) =5 In|x|, B(x)= %

The formulation (8)-(11) provides the Stokes flow quantities in terms of a given boundary density f, and the Darcy quantities
in terms of a given density g. Conversely, the unknowns f and g can be computed using boundary conditions on 9Qs and 9Qp,
respectively. Given the Stokes velocity for example, f can be found by solving an integral equation that results from evalu-
ating (9) on the boundary, see [28,9,13] for a few examples of these techniques. In the coupled Stokes-Darcy problem, the
system of integral equations for f and g is obtained by substituting (8)-(11) into the boundary and interface conditions (3)-
(7). Once this system is solved, f can be substituted back into (8) and (9) to determine Stokes flow in Qs, and g can be substi-
tuted into (10) and (11) to compute the Darcy quantities in Qp.

Accurate computation of integrals (8)-(11) appears to be difficult when the evaluation point is near the boundary [3,2],
and special techniques such as [18] can be used. A simple method for computing nearly singular integrals with higher accu-
racy that does not require a dense resolution was developed in [3], and used in the context of Stokes flow in [4,9]. This meth-
od is based on regularizing the integrands, applying a standard quadrature rule, and adding corrections for higher accuracy.
The preconditioner proposed in this paper is based on ideas of the correction method used in [34] (see Section 3.1 for details).

In addition to the accuracy considerations, the mathematical representation (8)-(11) needs special treatment when eval-
uating the integrals on the boundary. The integral representation in (9) is continuous across the boundary 9Qs, but the inte-
grals in (8), (10), (11) have limiting values different from the value on the boundary. Therefore, certain jump conditions have

(Inx| - 1), xcR%.
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to be incorporated into the solution of a boundary value problem. This issue also appears in conditions (6) and (7), since they
require accurate evaluation of the velocity gradients at the interface.
The jump conditions in all these quantities can be found explicitly if the integrals are written as a superposition of a single
and double layer potentials (see [34] for details):
Wo(X) = Vo[¢](X) + No[y](X), Xe€ €, (12)

where we have introduced a general quantity wy to represent the unknowns p and u for both flows, Vy[¢] and No[y] are,
respectively the single and the double layer potentials associated with continuous densities ¢ and ,

Vol¢l(x) := /m G(x —X(s))¢(s)ds, No[](x) := /dQ VG(x —X(s)) - n(s)y(s)ds. (13)

The single layer potential is continuous across the boundary 92, and the double layer potential has a discontinuity equal to
across 0 [8,22], so to evaluate (12) on the boundary we need to compute

Wo(x) = Volg](x) + Nolul(x) ~ 3 ¥(x), X € 00 (14)

In what follows, we explain briefly the regularization-correction method and present the derivation of the preconditioner we
are proposing.

3.1. Regularization and correction

The main idea of the regularization procedure is to compute the regularized Green’s function from AG;(x) = &;(X), where
&5 is a smooth function that approximates the delta function and satisfies [ ¢&;(X)dx = [d(X)dx = 1. We use the smoothing
function from [34]:

25*

T ww

(15)

where the parameter ¢ is chosen according to accuracy constraints. The corresponding regularized Green’s function is

52
|x|2 + (;2

)

Gs(X) = % {1n(|x|2 +6%) —

so that Gs — G as 6 — 0. This regularization method for Stokes flow was proposed in [9] and further investigated in appli-
cations in [10,13,1]. Fig. 2 shows the Green’s function for different values of regularization parameter 6, where § =0 is
the singular case. As can be seen from the figure, the largest approximation is made near the singularity [x| = 0. Away from
the singularity we have

4

(G - Gy)(X) = O<i_l4> for &< |x|. (16)

This observation suggests that the approximation can be improved by considering the error near the singularity. When com-
puting (12), regularization introduces an error of the form

0.1p
c or
il
o -0.1t
=
= =02}
S .
3 -0.3}..
O _0.4}
-0.5¢
0 0.5 1 1.5 2
IxI

Fig. 2. Green's function for different values of 4.
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(wo — ws) o) = [

0Q

(G —Gs)(x=X(s))op(s)ds + /dQ V(G = Gs) (X = X(s)) - m(s)ys(s)ds = (Vo — V5)[¢](X) + (No — Ns)[](X),

where V;[¢] and N;[y] are defined as in (13) with G replaced by G;. The leading error term can be identified by expanding the
smooth functions ¢(s) and y(s) in Taylor series around the point X(s*) that is closest to x:

B(5) = (5") + ds(s7)(s = 57) + O((s = ")),
Y(S) = (") + ¥s(s7)(s = 57) +O((s = 5)"),
for s near s*, and keeping only the first term in the expansions,
(Wo — w;)"(X) = / (G—Gy)(X—X(s))ds - p(s") + / V(G —Gs)(X—X(s)) - n(s)ds - y(s")
0Q 0Q
= (Vo = V5)'[¢](X) + (No — Ni)"[] (), (17)

where V*[¢] = V[¢(s*)], N*[¢] = N[(s*)]. These terms are then added as corrections to increase the accuracy, so the fluid
quantities are computed as follows:

W(R) = Ws(X) + (Wo — W) (%) = V[9](0) + Nsly] ) + [I°00) = 150 | p(s") — [1 = 17" (0) | (s°), (18)
where
I"x) =~ | VGsx—x(s))-n(s)ds, (19)
0Q

) = [ Gx—x(s)ds, (20)
0Q

5X)= | Gs(x—x(s))ds, 1)
0Q

and we have used the identity
VGX—X(s))-n(s)ds=-1, xeQ.
oQ

Eq. (18) is valid on the boundary as well, since the jump condition in the double layer is added due to
1, XeQ
Ifsn) (X) ~ {

1/2, xe0Q.
The correction is also beneficial when the evaluation point is off the boundary, but near it. Let us point out that the accuracy
can be further improved by using the method developed in [3] for the single and double layer potentials, where corrections
for the regularization and discretization errors were derived. In the remainder of this Section, we give the regularized for-
mulation for Stokes, Darcy, and the coupled system.

3.2. Stokes solution

The regularization-correction technique described above is applied to solve the Stokes—Darcy problem (1)-(7). The details
of the derivation are given in [34]. Here, we summarize the principal equations used to solve the problem. The integrals (8)-
(11) are first modified to be in the form of potentials (12) by using the following decomposition

f(s) = f"(s)n(s) + £V (s)(s), (22)

of the unknown force distributed along the Stokes boundary, where z(s) = (xs(s),y,(s)) and n(s) = (y,(s), —xs(s)) are, respec-
tively the unit tangential and outward normal vectors at arclength s. Substituting this into (8), the Stokes pressure becomes

Ps(X) = Vo[£V ($)](X) + No[f " (5)](X), (23)

where the single layer was obtained using integration by parts. Similarly, the Stokes velocity can be written in terms of
potentials as [9,34]

us(X) = Vo[®(s)](x) + No[¥(s)](x), (24)

where

(s) = (@1, B,)(s) = — 1) "”‘(”fm(s)y W(s) = (¥, ¥2)(5) = ), (25)

C2u [ 2p ; 2

with (-); = d(-)/ds. Notice that when X € 9€s, (23) needs to be modified similarly to (14), whereas (24) becomes a single layer
potential since ¥(s*) = 0 on the boundary.
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In a coupled Stokes-Darcy problem, the interface conditions (6) and (7) require accurate computation of the matrix

u
[ x

Vus = w o |
ox oy

Each of the four components can be written in a similar form using the fact that derivatives of potentials can be computed as
potentials. To compute "d—l;f (x), for example, the first component in (24) is differentiated using

0 0

a—yVo[¢] (X) = Vol($ys)](X) — No[pxs] (X), 8—yNo[t//] (X) = Vo[(¥hs) ] (X) + No[yys](X),

with densities ¢ and y given by (24), to obtain the following representation for x € Qs:

Ous
ay
where ¥, = d¥,/ds. If x € 8Qs, this expression has to be modified to take into consideration the jump conditions arising
from the double layer, see [34,33] for details and results.
We apply the regularization-correction technique (Section 3.1) to compute Stokes flow by evaluating the fluid quantities
(23)-(26) as in (18). Notice that the unknown f is given in integrals in differentiated form. By using integration by parts, the
integrals simplify to the following final expressions where the density f appears readily [34,33]:

(X) = Vo[{@1(5)y5(s) + P15(5)xs(5) 5] (X) — No[{ @1 (5)Xs(5) — P15()y5(5) H(X). (26)

ps(X) = » VGs(X — X(s)) - f(s)ds + AI"(X)f ™ (s") + AI°(X)f{7 (s), (27)
ug(x) = /) . {—Gé(x ~x(s) fz(—;) VG (x—x(s)) - ()% _22(5) }ds + A (X)®(s"), (28)

T T
Vus(X) = /asz {—fZS)VG(;(x—x(s)) +WV[VG,;(X—X(S)) -£(s)]

T
_ Wﬂn)@n(s)gd(x —X(s)) + 21—# [VGs(X — X(s)) - f(s)]I}ds
+AI°(X) | @'t — ¥Tn +§—ZI]S(5*) +AI'(x) [(DTH + ¥t 2(—21} (s"); 29

where X € 9Qs,1 is the 2 x 2 identity matrix, and ¢&; is given by (15). All vectors in (29) are given in the row form, and ()"
describes the transpose. Each component of (29) is computed similarly to (26). Here we have defined

AI'(X) = — [1 — (x)], (30)
AI°(x) = I°(x) — IS (x), (31

with 15;”, I°, and 1§ given by (19)-(21). These represent correction terms for the single and double layer potentials, respec-
tively. The Stokes pressure ps, for example, is computed as a combination of two potentials, and therefore has corrections
for both. The velocity, on the other hand, has the correction term for the single layer potential alone on the boundary. For
a shorthand notation, we write (27)-(29) as

o

(ic(x) * f7 lls(x) = IC:;C (X) * fv ang

ps(x) = K5

= ,C;C(X) * f7 ns-Ds-ng = /C:;C(X) * f, (32)

where f = (f®, fT Ds is the Stokes deformation tensor, and the subscript éc indicates the regularization-correction
procedure.

3.3. Darcy solution

Using a decomposition similar to (22) for the force g along the boundary 99p,

g(s) = g™ (s)n(s) + g7 (s)(s), (33)
the Darcy pressure can be written as
Po(X) = Vo[g{”(s)] + No[g™(s)]- (34)

To derive a similar form for the velocity, potentials in Eq. (34) are differentiated using the Darcy Eq. (2) to give [34]
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o) =~ Vol (&1 (5)5(5) g (In(5)),] — 1 No gl (5)nis) +g"(5)(5)] (35)
This is a general formulation to determine the Darcy flow from two force components on the boundary, g® and g. Notice
that only one of these components can be determined from the given boundary and interface conditions. To match the un-
knowns with the conditions, we assume that the Darcy force is normal to the boundary, i.e., g = 0.
The method of regularization with corrections is again used for Darcy quantities (34) and (35) by applying the method of
(18). After some algebra that involves simple integration by parts, the following expressions were obtained [34,33]:

pp(X) = VGs(x—X(s)) - m(s)g"™ (s)ds + AI"(x)g" (s"), (36)
20
k .
up(X) = —— {/ {—¢(x—x(s)g™ (s)m(s) + V[VG,(x — X(5))] - m(s)g™ (s) } ds
M Saqp
+AI'X) [ (5)2(5)] |se — AIC(X) [g" ()M(s)] s }, (37)

where X € 9Qp, AI", AI° were defined in (30) and (31), and as before, &; is given by (15). Similarly to the Stokes quantities
(32), we write Egs. (36) and (37) as

pD(x) = H{:c(x) * 8, UD(X) = H?c(x) *8, (38)
where g = g™.

3.4. Coupled system

In the coupled Stokes-Darcy problem, the expressions for both fluid quantities (27)-(29), (36), (37) are combined to com-
pute the unknown force densities f and g by satisfying the boundary and interface conditions (3)-(7). With the notation
introduced in (32) and (38), enforcing continuity of normal velocity (5) on the interface gives

(K5 ms)(X) «f = —(Hy. -np)(X) xg, Xe€X. (39)

Other conditions in (3)-(7) are imposed similarly. Then solving the coupled problem involves first solving the following lin-
ear system to satisfy the boundary and interface conditions (3)—(7):

(SD)F = b, (40)
where
u
K(SC|I"5 0 u0|rs
(K5 - mg)| (H -mp)|y c 0
(D)= | (Kb — 20K “Hiely |, F= (g), b=| 0 (41)
) !
0 ch{rp Polr,

Observe that the non-symmetric matrix of this linear system is composed of dense blocks (from integrals with different ker-
nels). Numerical tests performed in [34] show the accuracy improvement when using corrections. Another important obser-
vation is the reduction of the condition numbers. Indeed, without corrections, these numbers grow exponentially when
increasing the regularization parameter 6 [34]. Adding corrections improves the matrix condition numbers and convergence
of the iterative technique. This will be illustrated in a Stokes flow example in a bounded domain, where we also show a sig-
nificant increase of the convergence speed of GMRES using the preconditioner presented in this paper.

4. Preconditioner

As mentioned, the correction process improves the efficiency of the iterative technique to solve the linear system. From
these results and observations, we propose a preconditioner for the system (41) provided by the correction terms. We first
describe the general case of potentials. We write (18) as

W(X) = Pac[d; Y] = Polds ] + P [; ] — Pils v, (42)

where P;, P*, P; represent the integrals, the singular and the regularized parts of corrections in (18), respectively. With this
notation, the preconditioner for P, is defined as

P=(P)" (43)

Applying this preconditioner to w, we get
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PPucldru] = (PPs + PP = PP;) 0] = (1 - Ay, (44)

where A = P(P; — P;) depends on the regularization parameter é with a property that A[¢*, '] = 0. This preconditioner cor-
responds to (18), which is a superposition of a single and double layers. The same approach will be used to construct the
preconditioner, noted here by ((SD)")™", for the Stokes-Darcy problem (41). The matrix (SD)’, which has the same structure
as (SD), is obtained by computing the corresponding P* for each block in (SD). For the sake of simplicity, we present in the
next subsection the preconditioner in the context of Stokes velocity. Then, we show the structure and the elements of the
preconditioner for the coupled system.

4.1. Stokes velocity

Consider Stokes flow in a domain Qs where the velocity of the fluid is given on the boundary:

—Vps+,lLAu5+F5:0, V'USZO, X € (s, (45)
Us=Up X€ 90s. (46)

We use the representation (28) of the solution and evaluate it on the boundary x € Qs to get
us(X) = K5 + £ = ICHIFO; f] + (K8 [F £ ™) = (K55) " [F 95 £,

where the unknown density components for each operator are shown in square brackets [ ; |, so that
ks = [ LG xs) S+ V6, x—x(s) £ X b,
‘ 205 2u 2u

(k) [F: ) = 1‘;<x>{f f(s") - @ﬂ"w}

1 2u

u\xe(2), f(m)] _ |G (S ) ey ST gy s
ey e =500 { - o) - s
with I°,I¢ given by (20) and (21). Without using a preconditioner, enforcing condition (46) results in solving
KCsf = uo, (47)

for the unknown forces f = (f©_f™)T. On the other hand, to improve the convergence properties of the iterative technique,
we solve Eq. (46) as

KK“f = Kup, (48)
with the preconditioner defined as

N p® pm\ '
_ uyk\—1 u u

v v

(49)

Each of the four blocks of the matrix (K")" is a diagonal matrix with the elements equal to the coefficients of the forces in the
corresponding component of velocity u = (u, v):

D = _MF(X) pm _ M) ),

u M ? u 2#
Do — %208 6« D= _Ma(8) 16y 7
v T (x), D, 20 (%)

7= (T1,T2),N = (M, n2), and X = X(s*). Due to the block-diagonal structure of (K")", the inverse can be computed easily. In the
Numerical results section, we present experiments that show improvement of GMRES for this problem when solving the pre-
conditioned system (48) instead of (47).

4.2. Coupled system

As mentioned, the same method is applied to derive the preconditioner for the coupled Stokes-Darcy system (41). The
matrix (SD)" based on the singular part of corrections has the same block structure as (41):

(k% 0
(K"-mg) (H*-mp)’
D) =| (kP -2uky )|, (50)
(K) = (K" 19" 0

6 (HP)
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where
(KPY O3] = P 0f(s7) = F7(s7), (51)
v (7). F()] _ |G o “ _ |G 7@7"5(5*) (T) [k
() L) = Fom(s) - wis) = 1900{ - 52 - XE ) . (52)
() D7) = 2(s") - [P OMu(s") = Ma(s")] - m(s"), (53)
(K'Y ) = n(s?) 5 [190) (My + M) 57) — (M + M) (5°)] - m(s"), (54)
(HP)"[g"™] = —g™(s"), (55)
(1) [g™)] = —ﬁ{ﬂx) ROLICINNREY-OLD) [N (56)
where I°(x) is defined in (20), and I°M,; — M, represents the singular part of corrections for the matrix Vus, with
(t (n)
M;(s) = % {cl)Tc - ¥'n +];—lu)1} (), My(s) = [(I)Tn + ¥t +g—‘ul} (s),

where I is the identity matrix and using the notation of (25). Then the coefficients of f®,f™ and g™ form the elements of
(SD)".

5. Numerical results
5.1. Discretization

The numerical accuracy of solutions depends on the regularization parameter § and the discretization quadrature. The
interval 0 < s < L is discretized by i = 1,...,N grid points with spacing As;. Once the kernels are regularized and all inte-
grands are smooth functions, we use the trapezoidal rule

L N
/0 Ks(x —X(5))f (s)ds =~ ZK(;(X —X(5:)f (51)Asi,
. i1
to approximate the integrals in (27)-(29), (36), (37), including the integrals for Ié”) (x) and If(x) in (19) and (21). For accuracy
estimates and improvements, see [3]. Higher-order integration techniques such as Gaussian quadrature could be used. How-
ever, it does not change the dependence of solutions on regularization when é is large, and better accuracy is achieved only
for smaller values of § (see [34]). To compute I°(x) with better accuracy than trapezoidal rule, we use Gaussian quadrature.
With this discretization, the block matrices of system (50) have diagonal elements of the form

(KDY F™] = P ()f2 (51) = F ™ (50),
for each point x; = X(s;) on the boundary. The elements of (K")*, (K')", (K")", (HP)", and (H")" are computed similarly. Notice
that terms of the form cY(s;), with Y representing f®, f™, or g™, will form the diagonal elements of the particular block ma-
trix in (50). If the term has the form cY,(s;) or cY(si), then a few off-diagonal elements become non-zero, depending on the
particular approximation of Y and Y, used. Therefore, the matrix (SD)" in (50) will have a block-diagonal or near diagonal
structure and can be solved efficiently.

5.2. Cubic splines

To ensure smoothness, the boundary and the force distributions are parametrized using cubic splines:

X = (X,y) = ag + b(or — o) + k(00 — o) + (0 — o),
Y () = ay + br(0t — o) + cr(0t — o) + die(0 — o),

for oy < o0 < o1,k =1,...,N, with periodic boundary conditions, Y representing f®, f™, or g. The arclength s = s(x) is a
smooth map with ds/do=|dx/dx|, so that % = %/% . The wunit tangent and normal vectors are
(o) = T(ar)/|T(ax)|, m(ot) = N(ex)/|N(x)|, where T(o) = (x'(o),y'(r)) and N(a) = (' (o), —X'(er)). With this parametrization, we
rewrite the integrals with respect to «.

Using this representation of the unknown forces, the derivatives are approximated by the spline coefficients as
Yi=a;, Ysi = b;,Yssi = 2¢;. Recall that the number of unknowns reduces to a; by using b = Ba and ¢ = Ca with matrices B
and C defined by the periodic spline conditions. Therefore, when constructing the matrix (SD)" as in (50), Egs. (52) and
(55), for example, will form diagonal blocks, whereas equations such as (51), (53), (54) and (56) include terms with spline
coefficients b; and c;. These will form near diagonal block matrices with coefficients of g;. Other approximations of the
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Table 1
Stokes problem: number of GMRES iterations.
N No corrections, no preconditioner Corrected, no preconditioner Corrected, no preconditioner
168 242 78 24
328 456 110 31
648 950 152 36
1288 2008 212 42

derivatives are possible, and we later compare results using splines and finite differences for the coefficients of Y and Y to
compute the matrix (SD)".

5.3. Stokes problem

In Section 4.1, we have introduced the preconditioner for the Stokes problem. Here we illustrate the efficiency of GMRES
when applying this preconditioner. We solve the following problem: compute Stokes flow in Qs = (0,1) x (1,2) using the
boundary condition

us = (0,x(x — 1)), Xe€0%s.

We assume viscosity ¢ = 1 and discretize the boundary using N points. The systems have dimensions 2N x 2N. Table 1 com-
pares how the number of GMRES iterations grows with the matrix size, where the tolerance was kept fixed at 1077, We ob-
serve that the number of iterations using the peconditioner is significantly reduced, and although still growing as the matrix
size increases, the growth rate is much slower compared with the matrix without preconditioner. Similar results were ob-
tained in the Darcy framework, which demonstrates that this preconditioner could be applied to Stokes and Darcy problems
separately.

5.4. Coupled problem

The matrix in the previous example corresponds to £}, in the system (41). Although the Stokes problem alone is simpler
to analyze, we expect the same kind of improvement of GMRES for the coupled system (41). Consider Darcy flow in
0<x<1,0<y<1andStokes flowin0 < x < 1,1 <y < 2, satisfying continuity of normal components of velocity and nor-
mal stress and the no-slip condition (7 = oo) along the interface y = 1. The case with a non-zero slip will give similar results.
The exact solution is

3
po = xa—ny -1+ Y o

up = ((2x—1)(y - 1),xx - 1) - (y - 1)%),
ps =21,
us = (0,x(x — 1)).

We use this solution to assign the velocity along the outer Stokes boundary and pressure along the outer Darcy boundary.
The numerical solution of this problem was presented in [34].

5.4.1. Dependence on the discretization and regularization parameters

In this section, we fix viscosity i = 1, permeability k = 1, and analyze the convergence properties of the iterative scheme
for different discretization As and regularization ¢ values. Each boundary is discretized using N points. Then the matrix that
results from imposing the boundary conditions has dimensions 3N x 3N, since there are 2N unknowns for Stokes forces and
N unknowns for Darcy. It should be noted here that while using regularization /As for Stokes, we use a higher regularization
J/As + 2 for Darcy, since the kernels in Darcy integrals are more singular and thus require stronger smoothing in practice
[34]. The system is solved using restarted GMRES [30] with the restart value denoted here by N_Krylov and a given tolerance
for the residual.

We first solve the system (41) without preconditioner. Figs. 3 and 4 show the eigenvalues of the matrix for N = 328 points
on each boundary, so that Ao = As ~ 0.0122. The optimal regularization §/As = 1 for Stokes and /As + 2 for Darcy was used.
The system is not well-conditioned and most of the eigenvalues being near zero is reflected in slow convergence of the iter-
ative method (Table 2).

Table 2 shows condition numbers of matrices and convergence rates of GMRES with tolerance fixed at 10~°. The notation
cond # S (respectively cond # D) indicates the condition numbers for Stokes part of the system solved with boundary con-
ditions (3), (6) and (7) (respectively Darcy part with the boundary conditions (4) and (5)). This test shows that although the
two problems separately do not have good condition numbers, this conditioning becomes significantly worse when coupling
them. We roughly double the number of points on the boundary each time, also decreasing regularization while keeping the
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Fig. 3. Coupled system: matrix without preconditioner. Right: close-up of the smallest eigenvalues.
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Fig. 4. Coupled system: matrix without preconditioner. Right: close-up of the smallest eigenvalues.

Table 2
Coupled system: convergence for various grid sizes.
Without preconditioner With preconditioner
N cond # S cond # D cond # S-D N_Krylov GMRES iter N cond # S-D N_Krylov GMRES iter
168 1.96 x 10% 1.78 x 10° 1.18 x 10° 200 5000+ 168 243 x 10% 50 5000+
250 226 100 54
328 3.87 x 10% 3.88 x 10° 461 x 10° 350 5000+ 328 6.56*107 100 66
500 351
648 7.68 x 10% 8.18 x 10° 1.82 x 10° 500 5000+ 648 1.84 x 10° 500 83
1000 550
1288 1.53 x 10° 1.72 x 10* 7.20 x 10° 3500 888 1288 5.23 x 10° 1000 102

ratio §/As fixed. As we can observe, refining the boundary discretization impairs these numbers, so that condition numbers
grow roughly quadratically. For each N, there is a considerable reduction in the condition numbers when using precondition-
ers. Comparing the cond # S-D and N_Krylov columns in the corresponding tables, it is obvious that the preconditioned ma-
trix not only converges much faster than the original one, but does so with a smaller restart value N_Krylov, which makes the
algorithm even more robust. For instance, for the 504 x 504 matrix (N = 168), the algorithm without preconditioner con-
verges in 226 iterations, but N_Krylov of at least 250 is required for convergence. In the preconditioned case however,
the algorithm converges in only 54 iterations. Doubling the matrix dimension results in 351 iterations with a roughly dou-
bled N_Krylov in the original calculations, whereas the preconditioned system converges in only 66 iterations, which was
possible to obtain without increasing the Krylov subspace dimension.

The eigenvalues of the preconditioned matrix, shown for the case N = 328 in Fig. 5, have a smaller spectrum than the
eigenvalues of the original matrix (Fig. 4), since applying the preconditioner seems to keep the largest eigenvalue bounded,
and the smaller eigenvalues are not as near zero. Table 3 shows the largest and the smallest eigenvalues of the matrices for
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Fig. 5. Coupled system: matrix with preconditioner. Right: close-up of the smallest eigenvalues.

Table 3

Coupled system: eigenvalue range for various grid sizes.
N Without preconditioner With preconditioner

cond # |Amin| | Amax| cond # | Amin| |Zmax|

168 1.18 x 10° 0.0033 13.7122 243 x 10? 0.0145 1.4544
328 461 x 10° 0.0017 19.1950 6.56 x 102 0.0074 1.4543
648 1.82 x 10° 0.0008 26.9959 1.84 x 103 0.0038 1.4543
1288 7.20 x 10° 0.0004 38.0665 523 x 103 0.0019 1.4542

different N. In the preconditioned case, the largest eigenvalue remains fixed. For the original matrix, the eigenvalue is grow-
ing with the matrix size. The smallest eigenvalue, on the other hand, is being halved each time we double the number of
points in both cases. However, without using the preconditioner, they are closer to zero.

The next numerical experiments demonstrate the effect of regularization on convergence properties. We keep the discret-
ization fixed at N = 328, and vary the regularization by changing the ratio 6/As. Table 4 shows condition numbers and the
eigenvalue range of the matrix system. If we do not use preconditioner, for all values of 5, the condition numbers are of the
order of 10°. Applying the preconditioner reduces the condition numbers significantly. An important observation is that the
largest eigenvalue in magnitude is growing for larger § without the preconditioner, but in the preconditioned case it remains
bounded. The smallest eigenvalue || is closer to zero without preconditioner. We observe that the number of iterations
decreases when increasing the regularization parameter, while the eigenvalues increase in magnitude, see the |iyy,| and
|Amax] columns in Table 4.

5.4.2. Dependence on the physical parameters

In this section, we investigate how the convergence of the iterative method depends on values of the fluid viscosity p and
the permeability of the porous medium k, which can differ by orders of magnitude in practice. This results in different blocks
of system (41) having different scales, which may affect the convergence. We investigate this by fixing u, and varying k. We
use the same geometry and same example as before, N = 328, 5/As = 1 for Stokes and §/As + 2 for Darcy, GMRES with a tol-
erance 107>, N_Krylov = 500 without preconditioner, and N_Krylov = 100 with preconditioner. Table 5 shows results with

Table 4
Coupled system: convergence for various regularization parameters.
S/As Without preconditioner With preconditioner
cond # [Amin| [Amax| GMRES iter cond # |Amin| | Amax| GMRES iter
1.0 461 x 10° 0.0017 19.1950 351 6.56 x 102 0.0074 1.4543 66
1.5 3.73 x 10° 0.0023 20.7322 324 463 x 102 0.0117 1.4544 59
2.0 321 x 10° 0.0031 22.1642 307 420 x 10% 0.0156 1.4544 54
2.5 2.90 x 10° 0.0038 23.5098 292 3.85 x 102 0.0195 1.4544 50
3.0 2.69 x 10° 0.0046 24.7832 283 3.57 x 10? 0.0235 1.4544 48
35 253 x 10° 0.0053 25.9952 273 3.33 x 10? 0.0274 1.4544 45

4.0 2.42 % 10° 0.0061 27.1542 267 312 x 102 0.0314 1.4544 44
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Table 5
Coupled system: convergence rates for different physical parameters.
u k Without preconditioner With preconditioner
cond # GMRES iter cond # GMRES iter
1 1 461 x10° 259 6.56 x 10% 40
107! 461 x 10* 259 5.47 x 10? 41
1072 462 x 10° 264 3.08 x 10? 42
104 1.26 x 10* 231 3.63 x 10° 51
1072 1 5.08 x 10° 192 6.56 x 10% 26
107! 5.10 x 10* 196 5.47 x 10? 27
102 5.40 x 10° 202 3.08 x 10? 29
1074 3.93 x 10° 198 3.63 x 10° 39
10? 1 462 x 10° 316 6.56 x 10% 53
10! 6.61 x 10* 312 5.47 x 10? 53
1072 6.61 x 10* 316 3.08 x 10? 55
1074 1.26 x 10° 281 3.63 x 10° 64

1 =1,10"%, and 10?, and varying k. Although the number of iterations is still dependent on the parameter values, we again
observe that the preconditioner improves the convergence of GMRES in each case.

5.5. Coupled problem on a larger domain

The geometry in the preceding example is represented by unit squares for both Stokes and Darcy flows. Here we repeat
the test of Section 5.4.1 on a bigger rectangular geometry: 0 < x <2.5,-1 <y <1 forDarcy and 0 <x<2.5,1 <y <3 for
Stokes domains. Table 6 shows the condition numbers and the number of GMRES iterations with N_Krylov = 2000 and tol-
erance fixed at 10~°, with Ny = 378 points along the boundary of each domain. As before, we see a reduction in matrix con-
dition numbers of at least two orders of magnitude, and convergence is significantly improved. Notice that the speed-up
between iteration numbers grows from 4 in the first to 8 in the last case.

5.6. Another geometry

In this section, we present an example where the interface between Stokes and Darcy domains is not a straight line. The
geometry is given in Fig. 6, where Qs=[-1.5,1.5]x[-1.5,1.5]\ Qp, and the interface X is parametrized by
x =0.7(cos(t) + 0.4 cos(2t)) — 0.2,y = 0.7sin(t),0 < t < 2m. Along the outer Stokes boundary Is, we impose
us = (0,4 —x?) as a boundary condition. Parameter values u=1,k= 1,y = oo, regularization 5/As =1 for Stokes and
/As + 2 for Darcy, and tolerance = 10~° for GMRES were used in the calculations. The matrix condition numbers and GMRES
iteration numbers are shown in Table 7. By Ny we indicate the case with 220 points along the interface ~ and 504 points
along the outer Stokes boundary I's.

The precoditioner improved the iteration numbers significantly. Indeed, the system for 4N, does not converge to the de-
sired tolerance in 5000 iterations, whereas with preconditioner it only takes 390 iterations. We modified N_Krylov = 5000
and tolerance 107" (last row in Table 7). In this case, the tolerance was attained after 2158 iterations, and only 244 with
preconditioner.

5.7. Finite difference approximation of derivatives

All the results above use coefficients of cubic splines to approximate the derivatives of forces. This results in a precondi-
tioner with blocks that have a few non-zero off-diagonal elements. Alternatively, a different approximation for the deriva-
tives can be used to reduce the block-bandwidth of the preconditioner. In particular, we use second-order finite differences

Table 6
Coupled system: convergence for various grid sizes.
N Without preconditioner With preconditioner
cond # GMRES iter cond # GMRES iter
No 1.19 x 10° 422 5.85 x 102 106
2No 4.85 x 10° 695 1.55 x 10° 123

4Ny 1.95 x 10° 1188 453 x 10° 136
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Table 7
Coupled system: convergence for various grid sizes.

N Without preconditioner With preconditioner

cond # GMRES iter cond # GMRES iter

No 257 x 10° 676 3.17 x 107 211

2No 6.59 x 10" 2000 3.88 x 10° 286

4No 5.18 x 10" 5000++ 1.50 x 10" 390

4N, 2158 244
Table 8
Convergence rates: preconditioners computed with cubic splines vs. finite differences.

k Cubic splines Finite diff. Block-diag. with splines Without preconditioner

1 40 40 123 259

10-1 41 41 124 259

10-2 42 42 126 264

104 51 51 83 231

for f;, fss, 8, and g,,. This way, the blocks of the matrix (SD)" formed from the coefficients of fand g in (51)-(56) have at most a
tridiagonal structure with periodic conditions, and computing the preconditioner becomes cheaper. We repeat the test of
Section 5.4, where we fix the viscosity ¢t = 1 and vary the permeability, comparing results for the two preconditioners. Again,
tolerance = 10> and N_Krylov = 100. As can be seen from Table 8, the GMRES iteration numbers with the preconditioned
matrix using cubic splines (which were shown also in Table 5) and using finite differences are identical. This indicates that
to construct the preconditioner, any approximation of the derivatives of forces could be used, and should be chosen so that
the resulting preconditioner is easier to solve. As a comparison, we also modify the original preconditioner obtained with
cubic splines to have a block-diagonal structure. This preconditioner has the simplest structure and therefore is cheapest
to solve. We compute it by truncating the off-diagonal elements of the original preconditioner. The results are shown in
the fourth column of Table 8. It can be seen that applying this simple preconditioner is already beneficial, it reduces the num-
ber of iterations by a factor of two.

6. Conclusions

In this paper, we have introduced a preconditioner to efficiently solve the coupled Stokes-Darcy integral formulation. This
boundary integral formulation is obtained through a regularization-correction method. We derived the preconditioner based
on the observation that the correction procedure improves condition numbers of the system. Numerical results validate this
approach and have shown significant improvement of the Krylov subspace method. Moreover, this preconditioner can be
used in systems of integral equations involving the same kind of Green'’s function, as we showed for a Stokes flow problem.
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We also believe that this preconditioner could be extended to integrals with the singular Green’s function (without regular-
ization-correction).

The preconditioner proposed in this work can be solved efficiently since it has a small bandwidth. Indeed, the blocks of
this matrix are either diagonal or have only a few non-zero off-diagonal elements obtained because of the approximation of
the derivatives on the densities. The approach used in this work to approximate these derivatives is cubic splines. However,
to reduce the number of off-diagonal elements we also performed numerical differentiation using finite differences. In both
cases, we observe that the preconditioner has the same effect on the iterative method.
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