Efficient preconditioning of a high-order solver for multiple
physics

Matteo Franciolini*, Anirban Garai,” and Scott Murman®
NASA Ames Research Center, Moffett Field, 94035, United States

This work addresses preconditioning approaches for an implicit high-order solver frame-
work applied to multiple physics. The solver is based on a space-time spectral element method
and matrix-free Newton-Krylov solver developed at NASA over the recent years. Within this
context, most preconditioning methods are impractical, as the computational time and mem-
ory requirements scale poorly with increasing polynomial orders. To improve computational
efficiency, we first describe a novel entity-based Block Jacobi preconditioner for the continuous-
Galerkin solution of the linear-elasticity and linear-shell equations. Second, we introduce a
multigrid algorithm to further reduce time-to-solution on stiff cases arising from continuous-
and discontinuous-Galerkin discretizations. Results obtained on relevant single-physics ref-
erence solutions, demonstrate the feasibility of the methods, paving the way for high-order
solutions of fully coupled multi-physics problems.

L. Introduction

As there are many engineering problems involving the coupling of multiple physics, there is a growing interest in
developing solution strategies that account for these effects, leveraging the variety of methods and tools available to
accurately solve single physics discretizations. Common approaches involve the use of partitioned solution strategies,
which re-use existing single physics solvers through data transfers. Such coupling schemes, which do not require
modifications of the single physics solvers, have natural limitations, as they tend to be non-conservative, inaccurate,
and numerically unstable [1]. As a consequence, development efforts to achieve robustness and accuracy of the
associated single physics solvers are lost. On the other hand, monolithic approaches can be consistent, stable, and
high-order accurate, at the expense of a higher software development effort. To this end, recent research at NASA
has focused on the development of a high-order monolithic implicit multi-physics solver [2, 3]]. The infrastructure
supports the discontinuous-, continuous-, and C1-discontinuous-Galerkin numerical methods in a fully space-time
manner, along with adjoint and tangent solver capability. One of the goals is to simulate the complex fluid structure
interaction of flow past an entry capsule with a parachute attached. This requires simulating multiple physics like the
compressible Navier-Stokes equations, the dynamics of a moving body using the linear elasticity equations and the
structural response of the thin parachute using the linear shell equations. More recent applications are high-order mesh
generation capabilities [4]] and the solution of the Eikonal equation [3].

High-order discretizations have many theoretical advantages over conventional numerical methods when solving for
multi-physics partial differential equations (PDEs). The objective of the current work is to introduce a preconditioning
suite that allows for the efficient solution of linear systems arising from the space-time implicit discretization of multiple
physics problems up to 16M-order accuracy in both space and time. The key idea is to build preconditioners in a
local-to-each physics fashion, which simplifies the implementation from a software design perspective, while maintaining
the coupling between each physics when assembling the linearization of the residual. These individual single physics
preconditioning methods can then be combined arbitrarily into a monolithic system by properly considering coupling
terms. One of the main issues this work addresses is the prohibitive computational cost at high-order of standard
matrix-based factorization algorithms, both from CPU time and memory requirements. To this end, the solver relies
upon a matrix-free implementation of the linearization operator to avoid the computation and storage of the Jacobian
matrix [6]. An efficient preconditioner still requires the use of parts of the iteration matrix and therefore we focus on
devising operators and strategies that maintain the limited memory footprint of the solver.

Previous work has emphasized the development of solvers and preconditioners for the set of Navier—Stokes equations,
which is the most costly physics module in the current suite. A novel tensor-product formulation of the preconditioner
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operator [7] is efficient on “benchmark" cases, however, this alone is not effective enough for stiff linear systems
associated with low mach numbers or general mesh elements. To this end, an extension of the method based on multigrid
techniques, which relies on efficient coarse order smoothers based on the incomplete lower-upper decomposition (ILU)
of the iteration matrix, was recently investigated [8]]. This algorithm shows potential for high-order computational fluid
dynamics (CFD) simulations providing improvements in computational efficiency in the diffusion dominated regions of
the flow.

In this work, we first report recent developments towards an efficient preconditioning method for the elastic solvers
of the multi-physics framework. The preconditioner is based on the factorization of the Jacobian matrix associated with
degrees of freedom located at the lower-dimensional entities of the mesh, while employing a diagonal approximation of
the volumetric terms of the matrix. This results in a computational cost that scales as that of a two-dimensional implicit
solver and can be applied to space-time solutions up to 16 order. Second, we further improve the computational
efficiency by extending the multigrid preconditioning algorithm previously reported by the authors [8] to the elastic
solvers, where the newly designed preconditioner is applied on the GMRES smoothers of the fine levels. Third, we
extend the preconditioning method described in [§]] for the solution of stiff adjoint problems.

In the following sections, the space-time discretization of the equation sets are briefly introduced, together with
a detailed description of the preconditioning operators. Results involving the application of this preconditioner to
mesh deformation/optimization cases, and the two-dimensional simulation of a deforming membrane will be presented
afterwards. Finally, we will show the performance of the newly designed multigrid preconditioner for the solution of
stiff linear systems arising from the elasticity solver, as well as the solution of a adjoint problems arising from the
Navier—Stokes equations.

II. The numerical framework

A. Compressible Navier—Stokes equations

The spatial discretization for the Navier—Stokes equations is based upon the discontinuous-Galerkin method described
by Diosady and Murman [6]. The method employs an entropy-stable formulation of the compressible Navier—Stokes
equations. The discretization is based on a tessellation of the domain Q into possibly curved non-overlapping
elements, K, while the time is partitioned into intervals, here denoted as time-slabs, defined as 1" = [¢", t"”]. The
polynomial approximation space is defined as V = {w, w|gx; € [P«(K X I)]™}, with k equal to the order of polynomial
approximation in the space-time domain consisting of piece-wise polynomial functions, where m is the number of
equations. We seek a solution v € V}, such that the weak form

r(w,v) = Z{/I‘/K—(W,z-quVW'(fl—fv))
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is satisfied for all w € V},, where u = u(v) as given above. Here F\n and fV - n denote numerical flux functions
approximating the inviscid and viscous fluxes, respectively, while n is the outward pointing normal vector. In this work,
the inviscid flux is discretized using the method of Ismail and Roe [9], while the viscous flux is discretized using an
interior penalty method with stabilization parameters computed following the second form of the Bassi and Rebay
scheme [[10]. We remark that tensor-product basis functions [[11]] are employed to reduce the computational complexity
of the residual evaluation through the use of the sum-factorization approach. The computational costs can be further
reduced by the use of optimized numerical kernels to maximise the throughput of the application on state-of-the-art
CPU architectures.

B. Linear elasticity equations

The code infrastructure is based on the work of Diosady and Murman [[12]. We here recall the basic elements of
the discretization strategy, while pointing to the previous work for further details. In order to obtain a volume mesh
displacement, we solve the equations of linear elasticity given the prescribed displacement at the boundaries. The linear



elasticity equations are:
oijj = 0. 2)
Here o7; is the Cauchy stress tensor given by:
oij = 2uej+ A€ 3)

where y = ﬁ and A = u% are the Lamé constants given as a function of the Young’s Modulus, E, and Poisson
ratio, v. The strain tensor, € is given by:

€j = % (ui,j + uj,,-) (4)

where u is the displacement field. A compact representation of the stress tensor may be given by o;; = c klui,j, where
C/Kl js the stiffness tensor.

To obtain a space-time discretization, we partition the spatial domain € into non-overlapping elements, «, and the
time domain is divided into intervals, here time-slabs, I" = [¢", t"“], similarly to what is described for the Navier—Stokes
equations. For each time slab, we fix the temporal coordinate and solve for the 3-spatial coordinates of the displacement
of the space-time mesh from a reference initial spatial mesh. We apply a continuous-Galerkin discretization of (2)) over
the initial mesh. Let us define

V = {w e Hi(Q) x Lo(1), wl € [Pk x DI},

as the space-time finite-element solution space consisting of C° continuous piece-wise polynomial functions on each
element. We seek solutions for the mesh displacements, u € Vg satisfying

rw,v)= > —// wi,jcijkluk,l+// wiC*ug nj = 0. ®)
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It is worth noting that we solve for the displacements for steady-state cases, while for unsteady cases we solve for
the velocity field at each time slab, while the displacements are obtained as u(r) = u(0) + /OT vdt. The specified
displacements are weakly enforced on the boundaries of the fluid mesh.

Using a particular choice of basis to discretize the space V, equation (5) leads to a system of linear equations which
must be solved for the mesh displacement. Since our goal is to use the mesh deformation strategy as part of an unsteady
fluid-structure interaction simulation, efficient solution of the resulting system of equations is required. Here we rely
on the tensor-product formulation of the basis functions like we do when solving for the compresisble Navier-Stokes
equations. The computation of the residual semilinear form involves computing integrals over the space-time mesh
elements. However, degrees of freedom associated with mesh entities are shared between two or more mesh elements.
For this reason, the global vector of degrees of freedom is mapped into a local-to-each element arrangement before
computing (5), while the opposite operation is performed on the residual vector. These gather/scatter operations from
global to local memory layout allow to efficiently reuse the same optimized tensor-product computational kernels as for
the discontinuous-Galerkin solver in order to further reduce the computational cost on state-of-the-art CPU architectures.

C. Linear-shell equations

The linear-shell equations model the parachute fabrics as a shell structures in a thin curved domain, and it computes
the velocity (x ;) for the unsteady linear-shell simulations with respect to the undeformed mid-surface, represented by
the £, & curvilinear coordinates, of thickness % in the &3 direction. The linear-shell equation reads as:

1
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12(1-2)
Bug, C afys, q, E, v and p are the membrane strain, bending strain, rank-4 symmetric tensor, load on the mid-surface,

where Z,5 = [ Eh’ _capys By(;],Haﬁ = [%C"W&Hw] and A;s are the undeformed mid-surface basis vectors. Hyg,



Young’s Modulus, Poisson ratio, and density respectively. Further details of the linear-shell equations can be found in
Burgess et al. [13]].

To discretize the second-order derivative in Eqn. @ a C'-discontinuous-Galerkin spectral-element methodology was
developed. We partition the spatial undeformed mid-surface Q; into non-overlapping elements, x5, and the time domain
is divided into intervals, here time-slabs, I" = [¢", t"”] to obtain a space-time discretization. We define

V = {w e Hi(Qy) x Lo(I)), wle, € [Pks x DI}

the space-time finite-element space consisting of C° continuous piece-wise polynomial functions on each element. We
then seek solutions for the mesh velocity, x ; € Vg satisfying
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where N is the traction at the shell boundaries and Js,,; is the jump terms arising from the second-order derivative

terms [13]. Similar to the linear elasticity, the displacement x are obtained as x(t) = x(0) + /OT X ,dt.

D. Implicit time integration
The space-time fully coupled linear system is solved using a matrix-free Newton-Krylov algorithm. A single Newton
update is obtained through the solution of

OR* k *cyrk

(BU )AU = —-R*(U"), (8)
with R*(U) is the unsteady residual and AU* is the Newton’s update. We remark that the vectors R* and U may span
multiple physics and multiple discretization methods, which are fully coupled by appropriate boundary conditions as
reported in [2]. Eq. (8) represents a linear system that we solve using a preconditioned restarted Flexible Generalized
Minimal Residual (FGMRES) algorithm [14]. One advantage of such a method is that the residual Jacobian matrix
OR*/0U is not required explicitly, only its product with the residual update. This task is accomplished within the
following steps:

1. Evaluation of the state, gradient, linearized state and linearized gradient (U, VU, V and VV) at the quadrature
points.

2. Evaluation of the linearized fluxes (Fp, = aF oV + aVU F_VV) at the quadrature points.
3. Multiplication of the linearized fluxes with the gradient of the basis functions.

The use of a matrix-free implementation decouples the use of the Jacobian to compute the Fréchet derivatives with
respect to its use for preconditioning, and increases the flexibility of the solver.

I11. Entity-based preconditioning for the continuous-Galerkin discretization

A. Method

For the structual solver, which is based on a continuous-Galerkin (CG) formulation, preconditioning is based on the
factorization of the Jacobian blocks associated with the degrees of freedom residing on the lower-dimensional entities.
Following standard CG practices, we divide the degrees of freedom by entity type: vertices (v), edges (e), faces (f) and



volumes (k). This reflects on the Jacobian matrix, which can be divided in a 4x4 entity-block matrix:

Av,v Av,e Av,f Av,K
aR_ Ae,v Ae,e Ae,f Ae,K
U~ Ay Are Ars Afil’

AK,V Ak,e Ak,f AK,K

9)

Each block A; ; contains the dependence of the residual vector associated with a given entity i with respect to a degree of
freedom located on an entity j. In order to build a preconditioner, we first neglect the mixed entity-blocks, i.e. we only
consider the block diagonal of (9). This not only reduces the storage, but considerably simplifies the computation and
factorization of the preconditioner. This savings allows to factorize each entity sub-section of the matrix independently,
increasing the computational efficiency of the method. Note that each one of the entity-wise Jacobian blocks represents
a sparse matrix. A, ,, A, . and Ar ¢ have a sparsity pattern associated with the mesh element connectivity, and can be
stored in the block-compressed sparse-row format (BSR). This increases the computational efficiency of the factorization
and the triangular solve with respect to a standard compressed sparse-row format (CSR) by reducing indirect addressing
and using optimized matrix-matrix products. On the other hand, the Jacobian block associated with the volumes A,
are dense and block-diagonal by construction with the use of our modal basis functions.

It is worth noting that it would still be impractical to use the full block diagonal matrix A, . at very high-order
of accuracy, since the space and time complexity of factorization algorithms scale poorly with polynomial order. In
order to circumvent this issue, we store its diagonal approximation, which reduces substantially the computational
cost of the method. Once the reduced matrix has been assembled, we construct the preconditioner as in Equation (T0)
by computing the incomplete LU with zero filling (ILUO) factorization of each matrix independently, which can be
performed at a very low computational cost. For the volume terms, the ILU reduces to the computation of the reciprocal
element of the point diagonal. We refer to this approach as Entity Block-ILUO (EILUO).

ILUO(A, )

ILUO(A,..)

pl = (10)

ILUO(Af £)
diag(A.)™!

A further reduced version of the preconditioner can be obtained by neglecting the oft-diagonal blocks of the Jacobian
matrices A, ,, A. . and Ay ¢. In this case, the Block-ILUO reduce to the LU factorization of each diagonal block of the
matrix, which significantly reduces the CPU time and memory requirements. In the remainder of the paper, we will
refer to this approach as Entity Block-Jacobi (EBJ). Although an eigenvalue analysis showed that the spectral properties
of this block-diagonal matrix do not allow to construct a simple Jacobi-iterative solver, its use within a GMRES linear
solver proved to be very effective to reduce the computational costs.

B. Performance

The first test case here considered is the deformation of a box-in-box mesh [12]], which involves embedding a box of
size (0.2 x 0.2) within a unit box (1 x 1) and rotating the interior box by a prescribed motion. We consider here mesh
motions on a 2"-, 4"- and 8™M-order meshes with a fixed number of mesh elements (24), as depicted in Figure To
focus on the performance of the solver rather than the efficacy of the mesh deformation algorithm, the solver employs
a linear elastic model with constant Young modulus E and Poisson ratio v throughout the domain. Figure [2] shows
the convergence plot of the test case for N = 2,4, 8 order solutions. The Entity Block Jacobi preconditioner provides
considerable improvements with respect to the unpreconditioned case, and, as expected, the advantages increase with the
increased stiftness at higher solution order, with the reduction of total CPU time greater than two orders of magnitude.

Next, we examine the performance of the preconditioner operator in a test case involving mesh deformation of a
low-pressure turbine airfoil presented in [15]. Starting with an initial mesh, we apply perturbations along the surface
normal to represent surface roughness effects, and use the elasticity approach to propagate the surface deformations into
the domain. Figure [3|shows the deformation applied at the surface of the turbine blade, as well as the deformed mesh
near the leading edge of the blade. This approach is associated with a fixed point (steady-state) mesh displacement.
Figure ] compares the method with respect to the unpreconditioned case. It can be observed that the entity-based
preconditioner again reduces the CPU time by roughly two orders of magnitude.



Fig.1 Box-in-box test case. Initial mesh (left) and 6 = 30°deformed mesh (right) coloured by the determinant
of the scaled Jacobian for the 8™ order case.

Fig. 2 Preconditioner performance on the mesh deformation algorithm applied to the box-in-box case. Com-
parison between the Entity Block Jacobi (EBJ) preconditioner and unpreconditioned solutions.
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Fig.3 Geometric mesh deformation of the LPT airfoil. Surface normal displacement (left) and its volumetric
propagation within the domain (right).
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Fig. 4 Performance of the mesh deformation algorithm applied to the LPT airfoil up to N = 16 order.
Comparison between the Entity Block Jacobi (EBJ) preconditioner and unpreconditioned solutions.
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Fig. 5 Unconstrained plate subject to external periodic forcing in phase with the 4™-vibration mode, coloured
by the vertical displacement. The mesh is made by 8x8 elements, while 7 indicates the non-dimensional time.

(@) 7=0.0 (b) 7 =0.125

() 1=0.25

(d) 7=0.375

(e)7=0.5

Fig. 6 Preconditioner performance on the linear-shell simulation of an unsteady free-free plate for different
polynomial orders N = 2,4,8,16. Comparison between the Entity Block Jacobi (EBJ) preconditioner and

unpreconditioned solutions.
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Finally, we examine the performance of the preconditioner on the linear-shell simulation of an unconstrained

plate using 4/"-order discretization in time, see Figure|S| The preconditioner strategy for the linear-shell follows the
methodology employed for the linear-elasticity, with the addition that the Jacobian matrix is modified to take into
account the high-order derivative contribution. Note that in lower-dimensional problems, such as the linear-shell solver



on a surface instead of a volume, the "volumes" are the faces of the mesh, so the discussion of Eqn. @I) is consistently
reduced by the topological dimension. Similarly to the previous test cases, we report results for different polynomial
orders in space on the same number of mesh elements. Figure [6]shows significant improvements in the computational
efficiency, where the highest order case (N = 16) converges several orders of magnitude faster than the case without a
preconditioner.

IV. Multigrid preconditioning

A. Method

A multigrid preconditioner has been introduced by the authors in [8]. A stack of nested discretization spaces,
Yoc... V...V, withVy =V, is constructed by lowering the order of the element-wise polynomial approximation
of the solution and applying an iterative solver in each one of them. On coarse spaces, low-frequency modes of the
error shift towards the upper side of the spectrum, and hence are damped more effectively by the iterative solver. The
approach to obtain coarse spaces follows a matrix-free framework, where the L,-projection of the state is used to apply
the linearization of the residual to the vector of unknowns of the linear system on the coarse level. The L,-projection
operator for our discontinuous-Galerkin spectral-element solver is local to each element,

//WerlWZHUfH =//Wf+lW€U€ (11)
1 Jk 1 Jk

with we € Vp, weyy € Vpyp and Vy € Vpi1. Hence, the coarse space state can be obtained as a sequence of
matrix-vector products
-1 4T 0+1
U1 =M, O, W, QU =[[+ U, (12)

where @ is the interpolation matrix, W is the diagonal matrix of the Gauss-quadrature weights, and M is the mass matrix.
The subscript ¢, £ + 1 represents the multigrid level. Similarly, the prolongation operator, defined as the natural injection
of the coarse DoFs into the fine space solution, is obtained as an L, projection between the coarse and the fine space:

Ur = M ' Of WD Upyy = I, Ups (13)

Finally, the restriction operator, to be applied to residual vectors, can be obtained as the transpose of the prolongation.
That is, considering the symmetry of the mass matrix,

Rey = O, W, o,M; 'R, = (Z5, )R, (14)

Note that ® and M are applied using the same tensor-product sum-factorization approach used for the residual evaluation.

The projection, restriction and prolongation operators are defined on elements, however, when we apply the multigrid
preconditioner in a continuous-Galerkin solver, the global degrees of freedom are ordered according to the entities.
Hence, before and after applying the element-wise operators, we gather/scatter the DoFs from the global ordering to the
elemental ordering and vice-versa. During the first gather operation, shared degrees of freedom are effectively duplicated
in the elemental representation of the problem. Hence, no continuity requirement is enforced during the application of
the restriction, prolongation, and projection operators. The high-order interior modes of the CO-continuous piecewise
polynomial functions are orthogonal with each other, but non-orthogonal to the modes of topologically lower entities,
which results in different values of the shared entities in different elements. To ensure continuity, shared-entity values
are averaged during the scatter operation. Note that the average operation is only required in the restriction and in the
L,-projection operators, as the prolongation simply pads the higher order modes with zeros .

Here we provide an overview of the sequence of operations involved in p-multigrid iterations. The recursive
p-multigrid V-cycle for the problem of Eq. (§) on level ¢ is reported in Algorithm 1. To obtain an application of the
p-multigrid preconditioner the multilevel iteration is invoked on the fine problem. One MGy iteration requires two
applications of the smoother on the finest level (one pre- and one post-smoothing) and one application of the coarse
level smoother independently from the number of levels.

The choice of the smoother plays an important aspect for the computational efficiency of the method. Traditionally,
stable operators with optimal smoothing properties have been used to achieve high multigrid efficiency. Notable
examples are the Jacobi iterative method or a multi-stage Runge-Kutta. However, these methods may suffer from stability
issues, which are typically prevented by the use of under-relaxation factors. On the other hand, more complex smoothing



algorithms, such as few iterations of a GMRES solver, are stable by construction and can work with arbitrarily complex
problems, and for this reason have been used in this work. The GMRES smoothers are able to maintain the matrix-free
nature of the solver, but still require the use of a preconditioner to efficiently smooth high error frequencies in each
multigrid level.

Algorithm 1 U, = MGy (I, R}, Uy)
if (( = L) then _
U, = solve(ling, R3,0)
end if
if (¢ < L) then
Pre-smoothing:
U, = smooth(lin,g,ﬁ;, Uy)

Coarse grid correction:
Dg = E; - ling(ﬁg)

D¢y = (If )" De
E¢v1 = MGy(€ + 1,D¢44,0)
Ur=U;+ ‘ZZ(JHE“]

Post-smoothing:

m = smooth(lin(;,ﬁ}i, 174»)
end if .
return U,

In order to maintain efficiency, a strategy is adopted for multigrid preconditioning that utilizes an efficient "weaker"
form of the preconditioned GMRES smoother on the finest levels, and a "stronger" preconditioner for the coarser
levels [8,116]. Thus, the difficulties with memory availability and computational cost associated with polynomial scaling
at high order are avoided, while leveraging the advantages offered by improved Jacobian approximations at lower orders.
To employ this strategy for Navier—Stokes, smoothers are preconditioned using a tensor-product alternating directions
implicit (ADI) operator [7] on the fine space (N > 2), and an incomplete LU factorization with zero-filling (Block-ILUOQ)
on the coarsest space V.. Similarly, for the elasticity, the Entity Block-Jacobi preconditioner (EBJ) is used in all but the
coarsest space, where the Entity Block-ILUO is employed. Note that for a continuous-Galerkin coarse space the only
non-zeros degrees of freedom are located on the mesh vertices, and therefore the Entity Block-ILUO corresponds to the
Block-ILUO of the full Jacobian matrix.

B. Performance

We first assess the efficiency of this solution strategy on stiff problems arising from the continuous-Galerkin solver
for unsteady mesh deformation. The test case is taken from the high-order workshop series [[17], where a NACA 0012
airfoil is given a time-dependent vertical displacement

y(t) = o*1? (M) (15)
Y

with @ = 0.2, 8 = 3.0, and y = 4.0. We test the algorithm for two spatial polynomial orders, N = 4,8, and we keep
the polynomial order in time constant (N; = 4). The multigrid smoothers are instances of preconditioned matrix-free
GMRES solvers coupled with the Entity Block-Jacobi preconditioner in all levels but the coarsest, where the Entity
ILUO-GMRES algorithm is used. The performance is tightly correlated to the number of smoothing iterations and to the
choice of the smoothers. The focus here is to show the the representative improvement from the use of the multigrid
algorithm rather than devising an optimized set of smoothing parameters that would be problem dependent.

Figure 7] shows the performance in terms of number of GMRES iterations and CPU time. For both the polynomial
orders N a significant saving in terms of GMRES iterations are obtained when switching from single-grid to multigrid,
with significant savings in terms of computational time. The N = 4 case was roughly 8 times faster, while in the N = 8
case we observed savings greater than an order of magnitude.



Fig.7 Performance of the multigrid preconditioning strategy compared to the single-grid EBJ preconditioner
for the NACA mesh deformation test case at N = 4;8.
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Second, we assess the performance of the multigrid algorithm for the solution of an adjoint problem arising from
the discontinuous-Galerkin solution of the Navier—Stokes equations. The adjoint solution consists of solving one single
linear system, which allows to isolate the effect of the preconditioner on performance from that of the nonlinear solver.
The test case presented here involves the flow around a NACA 4412 airfoil and computes the adjoint solution with
respect to the drag force on the surface of the airfoil. The flow conditions are M = 0.1, @ = 12°, with the computed
Reynolds numbers of Re = 5000 and 50k, i.e. a lower and higher Reynolds number case to assess the relative importance
of diffusion. The numerical tests are obtained on a three-dimensional discretization made by roughly 368k, 2.1M DoFs
per equation at Re = 5000, 50k, respectively. Contours of velocity magnitude in the center of the planar section are
presented in Fig[8]at the relevant Reynolds numbers.

The performance of the multigrid algorithm with respect to the single-grid, tensor-product ADI preconditioner are
reported in Figures[9|and[I0] For N = 4, we use one coarse level N = 2, with ADI on the fine and Block-ILUO on the
coarse. For N = 8, we use two coarse levels (N = 4, N = 2), with ADI everywhere but on the coarsest level, where
we use Block-ILUO. The results obtained for the Re = 5000 case show speed-up values in CPU time around 3, which
decreases to roughly 2 for the case at the higher Reynolds number.

Fig. 8 Contours of the velocity magnitude of the flow around a NACA 4412 airfoil at Re = 5000; 50k, M = 0.1,
a =12°
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Fig.9 Performance of the multigrid preconditioning strategy compared to the single-grid ADI preconditioner
for the NACA 4412 test case at Re = 5000 for N = 4;8.
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Fig. 10 Performance of the multigrid preconditioning strategy compared to the single-grid ADI preconditioner
for the NACA 4412 test case at Re = 50k for N = 4;8.
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V. Conclusion

The paper presents an efficient preconditioning strategy for solving high-order discretizations using implicit
Newton-Krylov methods. A hierarchy of preconditioning methods is constructed which utilizes strong preconditioners
built around approximations of the full residual Jacobian at low order, and efficient matrix-free preconditioners tailored
to the physical system/discretization at higher order. This hierarchy is then implemented in a multigrid preconditioning
strategy to leverage the strengths of each type of preconditioner at different polynomial approximations. Results across
several physical systems and two different discretization strategies demonstrate this approach is competitive in terms of
computational effort with explicit methods at CFL=1, while allowing the choice of an arbitrary timestep based upon
physical considerations for multiphysics applications. We believe the approach outlined here is general, and can be
applied to other discretization methods for high-order systems.
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