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A DISCONTINUOUS GALERKIN REDUCED BASIS ELEMENT METHOD
FOR ELLIPTIC PROBLEMS

PAoLA F. ANTONIETTI', PAOLO PACCIARINI'! AND ALFIO QUARTERONI?

Abstract. We propose and analyse a new discontinuous reduced basis element method for the ap-
proximation of parametrized elliptic PDEs in partitioned domains. The method is built upon an offline
stage (parameter independent) and an online (parameter dependent) one. In the offline stage we build
a non-conforming (discontinuous) global reduced space as a direct sum of local basis functions gen-
erated independently on each subdomain. In the online stage, for any given value of the parameter,
the approximate solution is obtained by ensuring the weak continuity of the fluxes and of the solu-
tion itself thanks to a discontinuous Galerkin approach. The new method extends and generalizes the
methods introduced in [L. Iapichino, Ph.D. thesis, EPF Lausanne (2012); L. Iapichino, A. Quarteroni
and G. Rozza, Comput. Methods Appl. Mech. Eng. 221-222 (2012) 63-82]. We prove its stability and
convergence properties, as well as the spectral properties of the associated online algebraic system.
We also propose a two-level preconditioner for the online problem which exploits the pre-existing de-
composition of the domain and is based upon the introduction of a global coarse finite element space.
Numerical tests are performed to verify our theoretical results.
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1. INTRODUCTION

The Reduced Basis (RB) method, see e.g. [32-34], for elliptic Parametrized Partial Differential Equations
(PPDEs) has been successfully developed to approximate the solution of problems like:

find u(p) € V such that  A(u(p),v;p) = F(v; p) YoveV, (1.1)

where V' is a suitable Hilbert space, g = (p11, ..., up) is a P-tuple of parameters which belongs to a subspace D
of R”, A is a continuous coercive bilinear form defined on V' x V and F is a linear continuous functional on V.

When the domain £2(u) of the PPDE is partitioned into several subdomains, a convenient numerical approach
is provided by the so-called Reduced Basis Element (RBE) method, presented in [26-29], in which local (i.e.,
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defined on each subdomain) reduced bases are built by restriction of global solutions, while the global continuity
of the RB solution is guaranteed either by the introduction of suitable Lagrange multipliers, as in [24], or by
adopting a discontinuous Galerkin (DG) approach, as in [13].

Several improvements of the Reduced Basis Element (RBE) idea have been recently proposed. One instance
is the so-called static condensation Reduced Basis Element method [15,19, 20], where a RB approximation of
the Schur complement is proposed and rigorous a posteriori error estimators are derived. Another approach is
represented by the so-called Reduced Basis Hybrid Method (RBHM) [22,24], where a global coarse solution,
responsible for ensuring interface continuity of normal fluxes, is overlaid to the subspace of local reduced
basis computed offline at subdomain levels. The continuity of the global reduced solution is enforced using
Lagrange multipliers. A further instance is provided by the Reduced Basis—Domain Decomposition—Finite
Element (RDF) method [22,23], in which the continuity of the elements of the reduced space on the whole
domain () is guaranteed by the introduction of additional degrees of freedom on the interfaces, corresponding
to the fine-grid Finite Element (FE) Lagrangian basis functions associated with the nodes on each interface.
Ideas related to the RBE approach can also be applied to the RB approximation of multiscale phenomena,
as done in [1,25]. Besides the RB framework, a method that shows similarities with the RBE approach is the
Generalized Multiscale Finite Element Method presented in [14,17]. In the latter, the DG approach is employed
to impose weak continuity of the global solution, which belongs to a discontinuous space spanned by local bases
computed subdomainwise. However, differently from the approach proposed here, the local spaces are not built
with a Greedy algorithm but solving a number of local eigenvalue problems.

In this work we propose a discontinuous Galerkin Reduced Basis Element (DGRBE) method which represents
in fact a generalization and an improvement of both RDF and RBHM. As a matter of fact, as in the RDF
method, the DGRBE approximation is based upon a set of local basis functions that feature non-homogeneous
Neumann boundary conditions, without however requiring the introduction of additional degrees of freedom on
the interfaces. Moreover, a possible preconditioner for the reduced problem is introduced by making use of a
coarse space correction on the local basis inspired by the RBHM. We point out that this correction was essential
to ensure interface stress continuities in RBHM, whereas in our DGRBE method it only serves the purpose of
improving the spectral properties of the preconditioner to solve the associated online linear system.

Furthermore, the underlying DG approach allows for the use of independent elementwise representation of
the numerical solution, without necessitating Lagrange multipliers to ensure the continuity across the internal
interfaces, as was the case for RBHM. The DGRBE method is then well suited for global meshes which are
non-conforming on the subdomain interfaces. We point out that the local bases are constructed by solving local
problems with suitably chosen boundary conditions. No approximate solution of the global problem (1.1) is
therefore required. This makes the DGRBE method particularly well suited for problems defined on “modular”
domains, namely composed by an arbitrary number of subdomains that can be obtained by geometrical trans-
formation of few parameter-independent reference subdomains, cf. [19,24]. We show by numerical experiments
that the DGRBE approximation of (1.1) on a partitioned domain is as accurate as a fine-grid FE one, even
though it is based on a significantly lower dimensional approximation space. After introducing the DGRBE
method, we carry out its analysis in the case of elliptic problems. More precisely, we prove: the well-posedness
of the method, its stability and some convergence estimates.

An outline of the paper is as follows. In Section 2 the main features of the DGRBE method are introduced,
while in Section 3 the theoretical analysis is carried out. In Section 4 a two level preconditioner is presented
and it is meant to make the preconditioned online system weakly scalable. Finally, in Section 5 some numerical
tests are shown. In the appendices some implementation details are reported.

2. THE DGRBE METHOD

We assume that a parameter dependent open subset §2(u) C R? is given, where p is a parameter belonging
to the space D C R, P > 1. Given an integer Ng > 1, we assume that the domain is composed of a finite
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number of non-overlapping subdomains,
Ns
Q) =J2(p) vYpeD
i=1

where each §2;(p) is an open bounded subset of R?. The model problem we are considering is the following:

—v(p)Au(p) + o(p)u(p) = f(p) in 2(p),

u(p) =0 on 92(u), @1)

where f € L2(£2(p)) is a given source term and v(u), o(p) are p-dependent constant coefficients. We point out
that our results can be extended to the case of subdomainwise constant coefficients or, under suitable regularity
assumptions, to the case of space-dependent functions. We also remark that the parameter dependence can be
both physical and geometrical, that is both the coefficients and the domain can depend on the parameters. To
follow a reduced basis approach, we define a reference domain 2 = 2(f1), for a suitably chosen @ € D. Corre-
spondingly, we define the reference subdomains £2; = £2;(@x), for i = 1... Ng. Let T}*: 2; — (2;(p), be the local
geometrical transformation mapping the reference subdomains into the “physical” ones. By patching together
these local transformations, we can define a global transformation T# which maps the reference domain {2 onto
2(p). We assume that the global map T* is continuous and bijective. Setting V = H}(§2), we define

A(w,v; p) = /

z«u>vuuo<T“r4>~vmmw7wv—wdx-%/' o) (wo (T) ™) (v o (TH) ") dx,
2(p)

2(p)

for all w,v € V. For the sake of notation, in what follows we let the composition with (T#)~! to be understood.
The reduced-order method we are going to introduce features two main components:

e a local reduced basis for each subdomain;
e a DG-type interface treatment at subdomain boundaries.

In what follows we explain the role played by these components during the two stages of the DGRBE method:
the offline stage and the online stage. Details about the implementation aspects can be found in Appendix A.

2.1. Offline stage

The offline stage of the DGRBE method is inspired by the offline stage of the RDF method introduced in [22]
and follows ideas which can also be found in [19]. For each i = 1,..., Ng, we define a (parameter independent)
conforming quasi-uniform triangulation 7, ; on (2;. Setting I'; = 942;\0(2, we define the local spaces

Vi = {v; € L*(2) |vil o, € H'(£2;),v; = 0 on 02\ I}, v; = 0 in 2\§2;},
Vii = {vni € Vi |vnilx € PHK)VK € T ;}.

On each subdomain we build a local reduced basis such that, for each value of the parameters, it allows a good
approximation of the solution of the two following problems:

—v(p) At (p) + o (p)ii(p) = f(p), in $2:(pe)
)

31;5#) =0, on [;(p (2.2)
(1) =0, on DL(R\I(p),
and
—v(p)Aw;(p, B) + U(N@)wz‘(ﬂuﬁ) =0, in 2i(p)
D) — g(6), o Tifa) (23
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where g(0) is a Neumann datum which depends on an additional parameter 3 € N. Recalling that w(p) is
the solution of (2.1), we now observe that if, for a given set of parameters {/31,...,05} C N all referring to
the current subdomain {2; (we avoid indexing §; as 5;, j =1,...,7n for the sake of notation), Zj 9(B;) is a

good approximation of 815(:) |, then by linearity w;(p) = ;(p) + >_; wi(p, B;) will be a good approximation

of u(p)|o,(u)- Thus, building a space able to approximate the solutions of problems (2.2) and (2.3) on each
subdomain allows to approximate also the solution of the initial problem (2.1). In the following we make the
above idea more clear. We first introduce the local forms

A (wi, vi; ) :/

2;(p)

v(p) Vw; - Vou; do —|—/ o(p)w;vide, Fi(v;p) = / f(p)v; de,
2;(pn) 2;(p)
for all w;,v; € V;. We then define

1/2
v, = (vi, vy, Vw;,v; € Vi,

(wi, vi)y, = Ai(wi,vi; ), ||vs

where f1 is the parameter value chosen to identify the reference domain. Next, we define the extended parameter
space B
D=Dx{0,...,npc,i}, withnpc,; €N, (2.4)

and we denote with g = (u,3) the generic element of D. Denoting with VhF ¢ the space of the traces on I

of the elements of V}, ;, we introduce a §-dependent functional Iiﬁ belonging to the dual space of Vhlj;:, for all
B€{0,...,npc,i}. We are now able to define the local problems which we use to build the local basis. Given a
parameter value gt € D, find uy, (1) € Vi, such that

A (ni (), vhis 1) = Fi(ons ) + (Z], vn

r;)  Yuni € Vhi, (2.5)

We assume that, for each choice of wy, ; and vy ; in Vj, 4, it holds

Fy(vp; 1) = Fy(vpi; 1) and (If,vh’i r,)=0 VYpeDx{0}, ie, when 8 =0,
ﬁi(vh’i;ﬁ) =0 V/,Al: €D x {1, .. .,nBC,Z—}

We observe that we are considering the FE approximation of problems (2.2) and (2.3) when =0 and 8 # 0,
respectively. The linear functional I;H serves the purpose of (weakly) imposing the non-homogeneous Neumann
boundary conditions. We propose two possible choices of I;H : the former is based on the approximation of the
weak normal derivative of the fine FE solution, the latter on the approximation of the normal derivative of the
continuous global solution along the internal interfaces.

The well-posedness of the local problem (2.5) is guaranteed by the following lemma, which can be proven
using a standard energy argument (cf. [31]).

Lemma 2.1. Let D¥ be the Jacobian matriz of T} and let J* be its determinant. For every p in D, we assume
that v(p) >0, o(pn) >0 and J* >0 on £2;, i =1,...,Ng, and define

a;(p) = min { Uy, %} min [min{Aws (D) 7(D)7T) 1327,

Ki(p) = max{z(gg, %} max [max{ Amax (D*) 1 (D*)"T) 134 .

Then, for i =1,...,Ng, there exist two constants co; (), K;(p) such that:

(i) 0<ai(p) < Ki(p);
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(ii) for each v;,w; in V; and for each w in D,

ai(p) |

By applying the Greedy’s algorithm [32,34] to problem (2.5) we obtain a local RB space

v, < Ai(vi,vis ), |Ai(wi, vi; p)| < Ki(p) |

ViRB = Span{ﬂh,i(ﬁ})v s ’ﬂh’i(ﬁ’zNi)}v
for a suitably chosen set of parameters ﬁf, k=1,...,N;. Then the solution uZRB (m) € ViRB of

A @ (A), o' ) = Fuf?: ) +(T] o

RB RB
? 2 U i i Ui I—',,-> V'Ui S V; s

satisfies
i, (1) — @ ()l < * (1w () (2.6)

for a given (small) tolerance ex. Here = denotes a finite training subset of D, which is needed to perform
the Greedy’s algorithm [34]. As usual in the RB context, we assume that = is sufficiently “dense” in D. This
ensures that the Greedy’s algorithm is insensitive to the specific training subset that has been chosen [30, 34].
Moreover, we observe that under suitable assumptions on the equation coefficients, such as smooth or Lipschitz
dependence on the parameter [16,30], inequality (2.6) could be extended (even though slightly weakened) to
the whole parameter set D. The global DGRBE space is now defined as

Ns
=t (2.7)
i=1

A basis of the space VFB is Brp = Uilisl Brp.,i-

Remark 2.2. The set of parameters on which a single local problem depend can be smaller than the global
set of parameters associated with problem (2.1). For instance if the domain 2(u) depends on the parameter,
it can happen that the geometry of a single subdomain (2;(p) depends only on some components of p, thus
the dth local problem depends on p; = (iiy, - . -, flip, ), where {i1,...,ip,} C {1,..., P}. This fact can be very
favourable in terms of the offline computational cost, because the local Greedy algorithm could be performed
on a parameter space which has a smaller dimension than the global one.

We discuss two possible definitions of I;H , used to construct the local bases.
Method A: approximation of the weak normal derivative of a discrete solution on the fine-grid. First of all,
!/
we observe that the weak normal derivative of the fine-grid solution is actually a functional }'}’j ; € (Vhr Z) ,

which corresponds to an element w}I; () € Vh by the Riesz representation theorem. We then consider a basis

Bl = {¢§L,1, e (%Vm} of Vhlj';, denote by wy, (1) the expansion coefficients of wh’i(u) with respect to B%, and
set npc,i = Nr,. Then,

nBC,i

Z wm ¢h m>
m=1

Inspired by (2.8), we define the functional Iiﬁ (for every § ranging from 0 to npc,, see (2.4)) such that

(Fhio r)r VYo € Vi, (2.8)

nBC,i

D= Ly (3) (B

m=1

(TP on ) Yni € Vi,

where 1y,,1(8) = 1 if and only if 3 = m, otherwise it is null (that is 1,,(3) = ;). In this way, the local Greedy
procedure can take into account the Neumann data associated with each interface basis ¢p, i, i = 1,..., Nr;.
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Method B: Legendre approximation of the normal derivative of the continuous solution. We assume now that
the interface I'; of (2; is regular (or, at least, it is a finite union of regular componentb) The idea is now to

approximate the normal derivative with a properly chosen L? orthogonal basis {¢?, }2°_,. We write
du(p) i :
= wn(p)dmn, (2.9)
on =

and consider its approximation obtained by truncating the series. We denote the truncated sum with w’* (u)
and choose the Legendre polynomials as basis functions. We now define the functional I;H in the following way:

NBC,i

1"71> = Z ]l{m}(ﬁ)(@bjnv

m=1

(7,

Fi)ﬂ V’U}%i S Vhr

We chose npc,; in order to achieve a good local approximation, as we will discuss later.
2.2. Online stage

The elements of V2B are obviously discontinuous functions across subdomain interfaces. To compensate for

that, we introduce the following DG-type bilinear form
ADG( RB B, ZA RB yRB, )+dDG( RB BB 1) + cpa(whP  vfB: w), (2.10)

where

dpc(w"™®, o) == [ uu) (VoY [o"] ds — [ (Vo) [uw] ds
I'(w) I'(p)

cpe (w018 p) Z@ /F( [w?B] - [v*P] ds, (2.11)

for a suitable constant v > 0. Here I' () is the union of all internal interfaces, and we used the standard notation
for jump and average operators, see [7], that on I';; = £2; N {2; becomes:

{VURB} Fij(u)) J [[URBH

where ny, is the normal unit vector pointing outwards 2;(p), k = 4, j.
For any given value p € D, the corresponding global reduced approximation takes the following form

find /P (p) € VP such that  Ape (uP(p), v p) = F (v p)  vol'P e VEB (2.12)

1
raw = 5 (Vo) lry ) + (Vo) row = (0 1) [ g + (077 - 15)

Tij(p)s

where F(vf*8; u) = ZNS F;(vl*B; ).

3. CONVERGENCE ANALYSIS

In this section we present the convergence analysis of the DGRBE method, focusing in particular on the
approximation properties of the online problem (2.12). We assume that the weak solution u(p) of the continuous
problem (2.1) has H?(2) regularity. We then set V = H}(£2) "H2(2) and V(RB) = V5 4 V. In the following,
we will denote with the symbol < all the inequalities valid up to a multiplicative constant, which can depend
also on the parameter pu. We define the norms

H””%G,u = Zij\fl A;(v,v; 1) + epa(v,v; @) Vv € V(RB) Vu €D,
N,
”|U”|2DG,p = ||UH%G,“ + h? Zi:sl ZKGT;M U‘%{Q(K) Vv e V(RB) VYueD,
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RB c VRB VRB

and observe that |[v78| pg = 08| pe,p for any v , as each element of is piecewise linear. We
define also the reference parameter independent norms | - ||pe = || - llpe.a and || - |be = || - | pG,a, which are
equivalent to the parameter dependent norms. We observe that, as we are using piecewise linear polynomials,
|78 || pe = [|[vTB | pg for all vEB € VEE,
We assume than that, for i = 1,..., Ng, the local basis {(},..., G\/f} of V.I'B satisfies the following orthogo-
nality conditions o '
(;,g,g)vizajkj,kzl,...,zvi, i=1,...,Ng, (3.1)

as guaranteed by the Greedy’s algorithm [32,34]. Exploiting (2.7), we observe that we can uniquely express

every element of VB as vt = Zfisl vPP and that

Ns
B B , RB B , RB. -
108 |56 = Z (%R o]t )v + ¢pc (vR ot Ji) (3.2)
i=1
where the inner product (-, -), is defined as in (2.5).
The next proposition states that the form Apg(-,-; p) is coercive and continuous with respect to the norms

II'lpe and ||| pe, respectively. For the sake of brevity we omit the proof, which is based on standard arguments,
cf. [6,7,38).

Proposition 3.1 (Stability of the DGRBE method). The following estimates hold.
(1) For all pu € D, there exists apg(p) > 0 such that for all vFE € VB

RB | RB.
7U )

Apg(v /J:) > CVDG(”)H'URBH%DGﬂ

provided the stability parameter v in (2.10) has been chosen large enough.
(2) For all p € D, there exists Kpa(p) > 0 such that for every w,v € V(RB)

Apa(w,v;p) < Kpa(p)|wlpelvlpe-

We now prove global error estimates. To ease the notation, we will omit the parameter dependence of the
domain. Given a parameter value o € D, the idea is to build 278 () € VEB for which it is possible to estimate
llu(pe) — 258 (u)|| pe- To show that we can bound the approximation error with [|u(p) — 278 (u) || pg, we observe
that

lu(p) = "™ (W)llpe < llu(p) — 2 (W)lpe + 125 (1) — " (1) D,

and that, as Apg(u(p) — uf*B(p), 228 (u) — u?B(u); u) = 0 by strong consistency,
1
1277 (1) = u"™F ()b < —— = Apa ("7 (1) — u(p), 27 (1) — u™ (p); 1)
apc(p)

< KDG(/J’) ‘HZRB (/J’)

S ane(w) —u(w)llpc =" (1) = wF ()| pe-

We follow the approach used in [7], which first requires a local approximation result. Usually, a piecewise
polynomial interpolant is used to provide a local best approximation. As we do not dispose of such an interpolant,
we will have to build an element of our local spaces which reasonably provides a good approximation of the
continuous solution. We finally observe that, for each g € D, the reduced space built by applying the Greedy’s
algorithm to the problem (2.5) contains the element

NBc,i
2B () = P (,0) + wfP (), where wP(p) = > wn(p) @ (pn,m),

m=1

and the weights wy,(u) are defined in (2.8) and (2.9) for Method A and Method B, respectively. Recalling that
Z C D is the set on which inequality (2.6) rigorously hold, we can state the following results.
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Lemma 3.2 (Method A). Given p € Z, if the local reduced bases are built using Method A, then zFP(u)
approzimates up, ;(p) € Vi, i, 1.e., the restriction to §2; of the global fine-grid solution up(p) such that

Apg(un(p), vn; ) = F(up; p) Vo € Vi, (3.3)

where Vj, = EBZ-I\;SI Vh,i. Moreover it holds that

luni(p) = 282 ()i < Bpre” (3.4)
i () = 272 ()2 S %6 ; (3.5)

with @ﬁ’i = ai(u)_l[HﬁiHVA + Nr, maxy, (wn ()| Z]"[|v; )] Here Nr, is the number of fine-grid interface bases
and Vy ; is the dual space of V.

Proof. We first observe that wy ;(pt) is the solution of
Ai(un,i(B) vnis w) = Fi(vn; o) + (Fh i vni) - Yo € Vi,

/
where F}; € (Vhrl> can be decomposed as in (2.8). We then note that wu ;(p) can be written as up (@) =

Un,i(p,0) + wp () where uy ;(p,0) solves problem (2.5) with 5 = 0 and wp () = ng;l W () p, i (s, m).
Using (2.6) and observing that

leon,i (1) - m“zszijaml Wi (4. m) — T2 (o) s < N max(n (@I v ). (36)

estimate (3.4) follows from triangular inequality. As for (3.5), we observe that the norm | - ||, is associated
with a diffusion reaction operator and, using the standard trace inequality

lvilleary < llvillar o) Vo € HY(£2:), (3.7)
cf. [31], we conclude with the desired result. O

Lemma 3.3 (Method B). Given p € Z, if the local reduced bases are built using Method B, then zFB(u) is an
approzimation of u(p)|o, € H($2), where u(p) is the weak solution of (2.1). Setting

ou(p I
) = | 2 -ty |
n L2(T)
where W' (p) is the truncated sum (2.9), it holds that
Ju(p .
(e, — @)l S b (umqujg> >+&mu@&, (3.5
o llea)
3/s ou(p .
() ?m%mrhﬁ/<ﬁmmm4 ‘o) >+&WH@%, (39)
ol )

with &5 = ai(u)*l[HEHVéj + Z%Bf Wi (4 )||I[”||Vhf] Here Mpc is the number of Legendre polynomials
considered on each interface and thz is the dual space of Vj, ;.
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Proof. We first split the restriction of the exact solution to £2; as u(p)|n, = u;(p) + w;(p), where 4; () and
w; (p) are such that
Fi> )
F.

i

A o) = Blosn), Ao = (v 25

for all v; € V;. We then define w; () such that

1"71(

Ai(wi (), vis ) = (W' (), vilr,)r,  Yvi €V,

where w!(p) is the polynomial expansion (2.9) truncated after the first Mpc terms. Moreover, it holds that

wi(p) = Z%ﬁf Wi () Ymi (), where ¥, ;(p) € Vi, m =1,..., M, are the harmonic extensions of the basis of
Neumann boundary data, i.e.,

Ai(mi(p), vis ) = (dm (), vs
Note that @p;(p, m) is the FE approximation of ¢, ;(p), then the FE approximation of w;(p) is wp i(p) =

), Yv €V,

Z%ﬁf Wi () Un,; (1, m). By triangular inequality,

2 =2 ()l < Wi () = T (e, )l i + Ini (e, 0) = 5 (w2, 0) |

+ llwi(p) = wilp) i + llwi () = wni()llgi + llwn,i(1) — wrpi(p)]

fl(pe)

i (3.10)

Recalling the standard error estimates of the FE method (cf. [31]), exploiting (2.6) and reasoning as in (3.6)
inequality (3.8) follows. To prove (3.9), we need the following trace inequalities:

[0l1E2(e) S he HlvlEair) + helvfin ey Vo€ HY(K) VK € T,
cf. [7], where e is an edge of K, that implies
HviHiz(n) ,S h_1||UiHiQ(Qi) +h|vi‘%{1((li) VUZ' GHl(Qi), L= 1,-.-,NS. (3.11)

We then decompose the [[u(p)|o, — 2/ ()||L2(r;) as done in (3.10). By (3.11) and the standard FE error
estimates, we can bound the FE parts as follows
L2(F71)>

The thesis follows bounding the remaining parts using the trace inequality (3.7). O

o ~ — ~ ou
1) — o OV sy 50 — o)y S 12 <|f|L2<m> v |2

In order to prove a global approximation estimate, we use an argument similar to that used in ([7], Sect. 4.3).
We also exploit the following inequality, whose proof is shown in Appendix C,

Ns
1 1
E Z H [[Uh]] ”i"’(ﬂj) SJ E Z th,ZH%—Il(QL) V’Uh e V. (3_12)
{i,§: 92:N82,;#0} i=1

We define: 278 (p) = S35 2BB (). The following result holds.

i=1%i
Theorem 3.4. Let p € Z. Let u(p) be the ezact weak solution of problem (2.1) and let uBB(u) and uBP(p)
be the approximated solutions obtained with Method A and Method B, respectively. Then,

1 .
) = w2 G0l < 1oty + VRS (14 7= ) e (3.13)

Ns
(k) — «ZBWloe < blfle + (1 + %) S &) + VN3 (1 + %) 8 ", (3.14)
=1
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where @ﬁ = max; @ﬁ’i and @5 = max; @5*i, Here @ﬂ’i, @5” and &;(p) are defined as in Lemmas 3.2 and 3.3.
All the hidden constants depend on the domain {2 and the parameter p, but are independent of h and €*.

Proof. Let us start with estimate (3.13). First of all we observe that the solution wu,(p) of (3.3) is such that

lu(p) = un()lipe < Al fllLz(),

see, for instance, [35]. We then observe that as Vj, and thus V2 are piecewise polynomials spaces, it is sufficient
to estimate the error |jup(p) — 278 ()| pg. More precisely, we observe that we need just to estimate the jump
terms, as the others are already bounded by (3.4). Using inequality (3.12) together with Lemma 3.2, we obtain

2
[Ng .
20 S ( ; @A ) (3.15)

As for (3.14), it is sufficient to find an upper bound for the jump term of || - || b, because the other terms
can be controlled by the local estimate (3.8) and by observing that

=Y I [we }]\lemJ)Nthwm w) = = ()|

{i,5: 2:N82,;#0}

Ng
DD u) = 2P ) ey = () By S 1) F2 (-

i=1 KeTy ;

Thanks to inequality (3.7), reasoning as in (3.15) and recalling Lemma 3.3, we have

2

Yoo I uw) =@ e, < <h|f|L2( Z@@ Vg ¢B ) : (3.16)

{i,j:92:N82;#0}

SHI

where we have also used that

Ns
du(p)
> ( S Z [Vu(p)llLze) S IVulp)llLze) S 1 llvee):
i=1 on L2(I3)
and the thesis follows. O

Remark 3.5. Note that for both Methods A and B the contribution to the error due to the local RB increases
as the square root of the number of subdomains. This is actually reasonable because, by (2.6), we can control
only the RB approximation error committed on a single subdomain. Then, since the global absolute error
depends on the square root of the sum of the squared local errors, the dependence on /Ng is expectable.

Remark 3.6. We observe that the constant @f}’i = ai(u)*l[HﬁiHVh{J + N, maxy, (win ()| lvy )], ¢f. Lem-
ma 3.2, may a priori depend on h. Indeed, for each subdomain (2; and for each FE basis function on I; we
have || Z"[lv; | < 165 L2y S h'/2. Therefore, since Ny &~ h~!, we have that &4 < h="/2. Nevertheless, our
numerical computations reveal that this bound might not be sharp, as @Ai is very likely to be independent
of h . More precisely, in Figure 4 we will display that max,, ||Im||v/ s of order h and in such a case @A i s
independent of the mesh size. A theoretical justification of this behav1our is under investigation.

Remark 3.7. The quality of the global approximation given by Method B depends on how well the normal
derivative of u(p) on the interfaces can be approximated by a polynomial expansion, on each internal interface.
In our numerical tests, shown in Section 5, we chose Mpc =~ h~"/2. This choice can be motivated employing
the approximation properties in average of the Legendre polynomials, provided that we assume high regularity
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on the solution u(u). More precisely, if u(p) € H?(§2) then a(“ ) has (at least) H® regularity on each regular

component of the internal interface. Thus, the following approximation result holds:

e

du(p)
on

SM?
L2(1)

1)

H?’(Fl)’

cf. [12]. In this way, the error due to the approximation of the normal derivative on the interfaces scales as h.
A possible alternative to the requirement of a high regularity of the solution is the introduction of a suitable
a posteriori error estimator which allow to automatically tune the number of polynomial bases at the interface.
The latter approach is currently under investigation [5]. It is worth to be noted that, even if we consider
Mpe ~ h™ "2, the constant @B is independent of h. To show this it is sufficient to consider the decay of the

du(p)

coeflicients wm( ) of the Legendre expansion of the normal derivative =5

following proposition.

r;- To this end, we exploit the

Proposition 3.8. Let I = (—1,1), f € H*(I), k > 2, and let P, be the nth Legendre polynomial, n € N. Then

o0
1
f= ZanPn, with  a, = (n—l— 5) /an,
n=0 I

and

1
lan| S o) I * 2

The proof of Proposition 3.8 is based on the properties of Legendre polynomials and follows the same lines

of ([37], Thm. 2.1); for this reason it has been omitted. Thanks to Proposition 3.8 and our regularity assumption

on u(p) we have that ZMBf wm () < C < oo, thus 455 is independent of h.

3.1. Spectral bounds

We prove now some spectral bounds on the condition number of the matrix associated with the online

problem (2.12) through the basis Brp. We observe that for i = 1,..., Ng, every element v/*? € V'8 can be
expressed as v/‘B = Z; V5 We set v = (vi,..., VY, ). Then, each vRB € VEB ig associated with a vector
VEB = (vy,...,vNs).
Lemma 3.9. It holds:
P17, = Ivil* voftP e VP i=1,... Ns,
where | - | denotes the Fuclidean norm.
Proof. Thanks to the orthogonality assumption (3.1), for ¢ = 1,..., Ng, it holds
N;
RB RB RB i i (i i T
[[v; ‘Vl_( Ui ZVCJ’ZVka = Z ViV, (C}Ci)vlei Vi. O
k=1

v;

Lemma 3.10. It holds

v(i)y |
h

where v is the penalization coefficient defined in (2.11) and the hidden constant depends only on the reference
domain 2.

CDG( RB7 RB7 ﬂ‘)

RB RB
Yo't? e VP
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Proof. Let us consider the interface I5; between (2; and §2;. Recalling that:

|Uk'||L2(Fij) < OF”‘ UkHVk Vo € Vkvk =1,7, (317)

cf. [10], we observe that, using the Schwarz’s inequality and (3.17)

/Fij [URBH 2

Using Lemma 3.9 we finally have

bt oI )

v T PIT, + 210

wllf®l; ) 5 ¢, (1]

< (||vﬁB|

/F”_ [[,URB]]2
/F [[,URB]]2

where the hidden constant depends on the maximum number of neighbouring subdomains a given subdomain
can have. Recalling (2.11), the thesis follows. O

<, (P + P, (3.18)
Summing (3.18) over i and j, we get

< CF, Ivrsl,

From Lemmas 3.9 and 3.10 we can obtain the following result.

Theorem 3.11. The minimum and mazimum eigenvalues of Arp satisfy

)\min(ARB) 2 QDG(N)a )\max(ARB) S KDG(/J’) (1 + @) 5

for every p € D, where 7y is defined in (2.11). The condition number of Arp can therefore be bounded by

Kpa(p) v(p)y
MAre) S 0010 (” n )

4. PRECONDITIONING THE ONLINE SYSTEM

In this section we propose a possible two-level preconditioner to efficiently solve the online system. More
precisely, we aim to find a preconditioner for the parameter independent bilinear form

Ns

B(wn,vn) = Y (Whi,vni)y, + cp(vn, wns 1),
i=1

which is the scalar product associated with the norm || - || pe (see (3.2)) and is spectrally equivalent to the form
Apc(-, - ) (see Prop. 3.1). In the following, B will be the matrix associated with B through the basis Brp
and P the preconditioner of the online algebraic system.

The key ingredient of our two-level preconditioner is the construction of a coarse solver. For i = 1,..., Ng
we define a parameter independent coarse triangulation 7p;, and assume that each fine triangulation 7p, ;
introduced in Section 2.1 is a refinement of 7 ;. On each subdomain we define the local reduced space ViRB as

VEB = Vi, @ Vi, 4, (4.1)

where Vp; is the piecewise discontinuous linear FE space associated with 7 ;, while Vi, ; is the space spanned
by local reduced basis functions computed in V3 ;. We denote with By ; the standard FE basis of Vg ; and
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with By, ; the basis of Vi, ;. A basis for VZ»RB is then Brp,; = B, U By, ;. We show in Appendix B how to
build a basis which satisfies the direct sum assumption in (4.1). The offline-online decomposition of the method
enriched with a coarse space is very similar to that shown in Section 2. The main difference is that now the
global reduced space is defined as

Ns Ns Ng
i=1 i=1 i=1

We note that Vg = @fisl Vi ,; is a non-conforming global coarse approximation space.

Remark 4.1. As regards the stability of the online problem associated with the reduced space (4.2) and the
approximation properties, the results proven in Section 3 still hold.

4.1. Two level Schwarz preconditioner

In this section we introduce a two level Schwarz preconditioner based on the reduced space enriched with
a coarse FE space, following the approach used in [2-4]. We recall that the global space is the DGRBE space
VEB defined in (4.2), we then define the global coarse space Wy = @il\fl Vi i, and the local spaces W; = V1B
fori=1,...,Ng (see (4.1) for the definition). We observe that Wy C @f\fl W; = VEB,
Let R;F: W; — VEB be the inclusion W; — VEB. Now, it is possible to define the local operators B,
i =20,...,Ng such that
Bi(w;,v;) = B(R}w;, RMvi)  Vw;,v; € Wi.

We then introduce some projection-like operators P; = RZTE: VEB _, RZTWi, for ¢ = 0,...,Ng, where
P;: VB 5 W, is such that:
Bi(Pyw,v;) = B(w, RMv;) Yv; € W;.

The two level additive Schwarz preconditioner is then defined by P,q = Zfiso P;. Employing the matrix notation
we have P,y = P7!'B with P~! = Zil\fo R;FBZ»_lRi, being RZ»T and B; the matrix representation of RZT and
B;(+,-), respectively.

We next provide an estimate for the condition number of the preconditioned matrix P~!B. The arguments
used are similar to [2]. Given w € VEP | we define wy € Wy such that:

Ngs
wO:Zwé, wézHII/QH’iw 2, i=1,...,Ng, (4.3)
i=1
where H]?H’i is the L? projection onto Vi ;. It holds that:
lw = wpllrz2y S Hlwlm oy, [wpl S [wli g, - (4.4)
for i = 1,...,Ng, ¢f. [9]. We now report some preliminary lemmas whose proofs are based upon standard
arguments (cf. [2]).
Lemma 4.2. For any w,v € VEB we consider their unique decompositions as w = Zijisl Rlw;, v =
Zf\fl RTv;, with w;,v; € W; fori=1,..., Ns. It holds that:
S V(i)
B(w,v) = ZBi(wi,wi) + I(w,v), where I(w,v)= —n Z /F UM - Vi + umy - vm; ds.
i=1 i,j=1"1%

1<j
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Moreover,

1 Y
[ (w,w)] S ﬂ”“}”i?(n) +7 7 Z |w|12ql(m)7

i=1

where the hidden constant is independent of the mesh sizes h and H and of the penalty parameter ~y.

Lemma 4.3. For any w € VB let wy be the piecewise L? projection defined in (4.3). Then the following
estimates hold:

H - . H
Bo(wo,wp) S (2 + 7%) B(w,w), B(w—wy,w —wWy) < (1 +7%) B(w,w)

where the hidden constant is independent of h, H and ~y.

Lemma 4.4 (Stable decomposition). For any w € VEB  let wy be the element of Wy defined by (4.3) and let

w; € Wi, i=1,...,Ng, be the uniquely determined elements such that w — Rfwg = Zijisl RYw;. Then:
Ns I
> Biluwnw) <GB, win ci=0(f).
i=0

Proof. We denote by wy = Rg wp. We have that
Ns
ZBZ(U)Z,U)Z) = B(w — ’&70,11) — ’Uj()) + Bo(wo,wo) — I(w — ’1170,11) — ’Uj())
=0

We observe that, thanks to Lemma 4.2, and to (4.4), we have

1 H H & H
[ (w — @0, w = wo)| S 7 g7 1w = wolleace) +7 5 > w = Tolf o S LN > wlhny S 14 Blw, w).
i=1 i=1

Exploiting Lemma 4.3 we can conclude. d

We can finally prove the following proposition about the condition number of the preconditioned ma-
trix P~!B.

Proposition 4.5. The following estimate holds

kK(P7IB) <y C3(2+ M) <v(2+ M)

b

=z

where M is the mazimum neighbours of each subdomain.

Proof. The proof is similar to [2], Theorem 5.1, and follows the general theory of Schwarz’s methods, see [36]. O

5. NUMERICAL RESULTS

In this section we show some numerical tests in order to validate the theoretical results presented in the
previous sections. We recall that we denote with “Method A” and “Method B” the strategies for the construction
of the local basis introduced in Section 2.1. In all the following examples, the tolerance of the Greedy’s algorithm
has been set equal to £* = 10~ and the coefficient v appearing in the penalization term cpg defined in (2.11)
has been chosen as v = 10. The computations have been performed in MATLAB®: the local offline stages have
been carried out employing the thMIT® library [21].
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TABLE 1. Example 1. Dimensions of the spaces involved in the computations and CPU times.
Ty, is the time for the solution of (3.3), Tog is the time needed for the offline stage and Ty, the
solution time of the online problem.

=1 =2 =3 =4 =5
Nr, 15 29 57 113 225
Mpc 4 6 7 10 13
Ny, 324 1328 5376 21632 86784
Th (s) 1.3e—3 5.4e—3 2.7e—2 lde—1 6.8e—1
Method A B A B A B A B A B
NgrB 35 17 57 20.5 97.5 21 168 27.5 293 33.5
Tor 41s 28s 144s 51s 23m 105s 4h39m 9m 64h23m  1h37m
NpGRBE 70 34 114 41 195 42 336 55 586 67
Nin/NpGrBE 4.6 9.5 11.6 32.4 27.5 128 64.4 393 148 1295
Ton (s) 4.7e—4 66e—5 7T7.0e—4 T.le—5 21e-3 79e—-5 33e—3 10e—4 76e—3 4.0e—4

5.1. Example 1. Comparison of the two enrichment strategies

We make a comparison between the two proposed strategies for the construction of the local bases. We
tested both strategies on a diffusion reaction problem defined on 2 = 2 U 25 with 2 = (0,1) x (0,1) and
25 = (1,2) x (0,1). We then consider a parameter pu = (p1, ..., ) belonging to D = [0.1,10] x [0,1]3 C R*
and we set v(p) = 1, 0 = 1. The right-hand side function f(u) is chosen such that the exact solution is:

1 1
u(p) = K2 sin(mwz) sin(mwy) + K 3 sin(2mx) sin(27wy) + &5 sin(3mx) sin(37y).

H1 M1 M1
We consider a sequence of uniform refinements 73,, [ = 2,...,5, of a given initial grid 73, , with granularity h; =
0.1, such that h; = }”2‘1, l =2,...,5. In Table 1 we report the dimensions of the spaces involved in the

computations and the corresponding CPU times. Here we have denoted with Mpc the number of Legendre
polynomials considered on each interface, with Nj, the dimension of the fine FE space upon which the reduced
bases are built, with Nrp average number of local basis on each subdomain and with Npgrpg the dimension
of the whole DGRBE space. From the results reported in Table 1, it is evident that Method A produces
larger DGRBE spaces and thus is more expensive than Method B. In Figures 1 and 2 we show the (relative)
approximation error computed in the energy and the L? norms, respectively, of the enriched DGRBE method
and we compare it with the corresponding fine-grid FE solution (relative) approximation error. The errors are
computed with respect to u(p) and represent an average on a sample of 24 parameter values. We can observe
that Method A exhibits the same approximation properties than those provided by the FE method. Indeed the
error curves reported in Figure la are almost overlapped. The same is observed for Method B, ¢f. Figure 1b. In
Figure 3 we show the DGRBE approximation relative error, with respect to the fine-grid approximation (3.3), as
a function of the number of local basis used (for I = 3). We observe that Method A shows a regular decay until
it reaches a minimum value which is actually higher than the local RB tolerance, as expected by the analysis.
As for Method B, we observe a faster, but less regular, decay. Suitable strategies to improve this convergence
feature of Method B are currently under investigation. We note also that the minimum value is higher than the
one reached by Method A. This is due to our choice of the number Mpc of Legendre polynomials.

From these results we can conclude that the a priori error estimates given by Theorem 3.4 are not sharp.
This is due to the fact that the element 25 () considered to build the upper bound does not provide the actual
“best approximation” of the continuous solution u(p) in V2. Indeed, there are cases in which the estimate
is sharp for |u(p) — 28 (u)|| pe but not for the DGRBE approximation error. We consider in particular the
estimate of the interface jump component of the Method B error, given by (3.16), which yields the dependence
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Ficure 1. Example 1. Relative approximation error computed in the energy norm
Method A (left) and Method B (right).
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FIGURE 2. Example 1. Relative approximation error computed in the L? norm versus h,
Method A (left) and Method B (right).

on h~"/? of the global estimate. In Figure 4 (left) we show the behaviour of the quantities

\/%H [[U(H) - URB(H)]] ||L2(1“12) and \/%| [[U(H) - ZRB(M)B HLQ(FM)

as functions of h, for a particular value of p, using Mpc = 3 Legendre polynomials during the offline stage.
From these results we clearly observe that the second quantity in (5.1) scales as h='2, and therefore the estimate
given in (3.16) seems to be sharp. Finally, as anticipated in Remark 3.6, we have performed a numerical study
of the dual norm of the functional Z" of Method A (evaluated by computing the norm of theirs H! Riesz
representatives in Vj,1). In Figure 4 (right) we observe that the maximum value of ||[Z;"||v; = decays as h,

therefore the constant @f}’i defined Lemma 3.2 is independent of h.
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FIGURE 3. Example 1. Relative approximation error, with respect to the fine-grid solution (3.3),
of the two different enrichment methods versus the number of local basis. Here | = 3.
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Fiours 4. Example 1. Left: v/Tl[u(p) — w5 (u)]lliz(r ) and /(i) — =B @)y
versus h, (u = (1,0,1,0), Mpc = 3, Method B). Right: max,, HI{”HW | versus h (Method A).

5.2. Example 2. Several subdomain case

We tested Method B on a domain composed by many subdomains. We define a global domain of the form
2 =(0,5)x(0,8) with S € N, partitioned into Ng = S? subdomains. The exact solution is the same considered
in Example 1. We built a Legendre’s basis on each non-Dirichlet side of the square-shaped subdomains. In
Figure 5 we plot the relative DGRBE approximation error as a function of the fine mesh size, and we compare
it with the error given by the fine and the coarse FE approximations. The method does not show a worsening
of the performances as the number of subdomain increases.

5.3. Example 3. Two-level preconditioner

We tested the two level preconditioner of Section 4 on the problem introduced in the Example 2, see
Section 5.2. We chose to use Ng = 16,64 and we applied Method B of Section 2.1 to build the local ba-
sis. As for the meshes, we define a coarse mesh 7y and a sequence of uniform refinements 7;,, [ = 1,...,6,
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FiGURE 5. Example 2. Comparison of the DGRBE relative approximation error and the FE
coarse one, as functions of the fine mesh size h.

TABLE 2. Example 3, Ng = 16. Condition number of the online system (fine mesh size on the
rows, coarse mesh size on the columns) and iteration counts (between parentheses).

(a) Non preconditioned (b) Preconditioned
No coarse H H/o H/y H H/o H/y
h 0.68e2 (44)  1.94e2 (51) / / ho 114 (20) /
nfa 1.91e3 (98) 4.04e2 (100) 5.17e2 (109) / o 256 (32)  11.6 (25) /
na  378e3 (131) 8.20e2 (135) 1.06e3 (152) 1.66e3 (163) na o 527 (41)  23.7 (33)  9.87 (22)
s 7.50e3 (176) 1.65e3 (195) 2.15e3 (184) 3.40e3 (223) s 104 (52)  54.1 (43)  21.5 (29)
nie  1.49ed (218) 3.31e3 (252) 4.32e3 (264) 6.87e3 (271)  hhe 205 (63) 109 (53)  44.0 (37)

TABLE 3. Example 3, Ng = 64. Condition number of the online system (fine mesh size on the
rows, coarse mesh size on the columns) and iteration counts (between parentheses).

(a) Non preconditioned (b) Preconditioned
No coarse H H/y Hfy H H/o H/y
h 1.73e3 (127)  6.04e2 (87) / / h 11.4 (21) / /
hfa  2.73e3 (230) 1.24e3 (157) 1.67e3 (181) / hfa 25.6 (33) 11.6 (26) /
h/a  5.43e3 (304) 2.52e3 (207) 3.42e3 (215) 5.41e3 (222) h/a  53.0 (43) 23.8 (33) 9.92 (23)
h/s  1.08e4 (408) 5.08e3 (300) 6.93e3 (311) 1.11e4 (335) h/s 105 (54)  54.2 (46) 21.6 (31)
hf1e 2.17ed (539) 1.02e4 (384) 1.39e4 (331) 2.23e4 (341) h/ie 205 (63) 109 (53)  44.0 (37)

assuming that the restrictions of these meshes to each subdomain are conforming triangulations. We then set

Th =T, T, =T, l=1,....5, and T =Tn, T/, =T, [=1,...4

)

In Tables 2 and 3 we show the condition number of the non-preconditioned online system and the preconditioned
one, for Ng = 16 and Ng = 64, respectively. In brackets we report the numbers of conjugate gradient iterations
needed to solve the online system (2.12) (with a tolerance of 107?). As regards the non-preconditioned case,
the values reported are referred to the online matrices associated with the space (2.7) (column “no coarse”)
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TABLE 4. Example 3. CPU time (in seconds) for the solution of the online preconditioned system
(fine mesh size on the rows, coarse mesh size on the columns) and corresponding number of
degrees of freedom, for Ng = 64. The CPU time for the solution of the non-preconditioned
system is also reported (within brackets).

(a) CPU time (s) (b) Number of degrees of freedom
No coarse H H/y Hfy No coarse  H Hfy  HJy

h / (0.037)  0.049 (0.049) / / h 1444 1444 / /

hfa /(0.249)  0.166 (0.228) 0.166 (0.293) / h/2 2506 3043 3851 /
hfa [/ (0.464)  0.233 (0.400) 0.242 (0.521) 0.467 (0.762) h/4 3019 3550 4506 7871
h/s /(0.804)  0.324 (0.748) 0.360 (0.841) 0.360 (1.340) h/g 3483 3998 4903 8324
h/1i6 /(1.670)  0.466 (1.300) 0.511 (1.210) 0.789 (1.730) h/16 4321 4809 5747 9121

TaBLE 5. Example 3. Comparison of the preconditioned reduced scheme (with coarse mesh
size H =~ 0.5) and of the fine-grid approximation of the problem. T}, is the time needed for the
solution of (3.3), Tog is the time required for the local offline stage on a single subdomain, and
Ton is the solution time of the online problem.

Mesh size Ny Th Average Tog Mpc NpGRBE Ton
h/s == 0.06 68644 7.280s 1m40s 5 3998 0.324s
h/16 = 0.03 268324 8.310s 5m 7 4809 0.466s

and with the spaces (4.2) for different values of the coarse mesh size (columns “H”, “H/2” and “H/4”). The
condition number of the non-preconditioned matrix has been evaluated by explicitly computing the extremal
eigenvalues. Differently, the condition number of the preconditioned system has been computed as in [2], by
exploiting the connections between the Lanczos technique and the Preconditioned Conjugate Gradient (PCG)
method, as presented in detail in [18]. We observe that the condition number of the preconditioned system
scales as expected by Proposition 4.5. We observe also the condition number of the preconditioned system and
thus the number of PCG iterations are independent of the number of subdomains. In our tests we used an
initial coarse mesh size H ~ 0.5. In Table 4a we show the CPU times for the solution of the preconditioned
online system and the non-preconditioned one (within brackets), for Ng = 64. The speed-up ensured by the
preconditioner represents a trade-off between the reduction of the number of iterations from one hand, and the
increase of the number of degrees of freedom (see Tabs. 4 and 5) that are brought by the coarse space. We
point out that the reported CPU times refer to a serial (not parallel) implementation of the preconditioner.
For the sake of completeness, in Table 4b we compare the performance of the preconditioned reduced scheme
(using coarse mesh size H) with the PCG solution of the fine problem (3.3), for very refined fine-grids, i.e., the
ones with granularity /8 ~ 0.06 and /16 ~ 0.03. Here, T}, is the elapsed time for the solution of the fine-grid
problem, T,g is the time needed to compute a single local basis, Mpc is the number of Legendre polynomials
considered on each interface, Nparpr is the DGRBE space dimension, and T,, is the online CPU time. We
observe that the reduction of the speed-up with respect to the 2 subdomain case (¢f. Example 1) is partly due
to the increased number of interfaces which requires a larger number of basis.

6. CONCLUSIONS

We have introduced the DGRBE method and carried out its convergence analysis. In particular we have
proven the well-posedness of the method and we have shown that the DGRBE approximation error scales as the
size of the fine mesh on which the local bases are built, provided we use properly defined local problems to build
the local bases and set a sufficiently small tolerance in the local Greedy procedures. We have presented two
possible methods to generate the local bases. We have finally proposed a possible preconditioner for the online
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problem, which exploits the pre-existing decomposition of the domain, but requires a slight modification in the
Greedy procedure used to build the local bases. The modified Greedy algorithm is needed to ensure the linear
independence between the coarse space and the local bases, which is crucial to guarantee the well-posedness of
the method. Through numerical experiments, we have compared the DGRBE approximation with the FE one
based on the fine meshes on which the local basis are built. We have shown that the accuracy of both methods
is similar, but the former is based on a lower dimensional approximation space. This property holds for any
given fine triangulation. We also tested the performances of the proposed preconditioner. Further developments
of this work are the study of a posteriori error estimators which provide upper bounds for the approximation
error of the reduced solution with respect to the fine-grid one. Moreover, the strategy proposed can be extended
to more general problems, e.g. the Stokes problem, in which some stabilization techniques may be needed to
guarantee the stability of the method.

APPENDIX A. IMPLEMENTATION ISSUES

We now sum up the main ingredients of the DGRBE method, from the implementation point of view.

As regards the offline stage of the DGRBE method, we point out that it can be split into two sub-steps: (i)
the local offline stage, where the local reduced bases and the local discrete operators are built; (ii) the global
offline stage, where the global DGRBE space and the interface discrete operators are constructed.

We consider now the local offline stage on the subdomain §2;. With respect to a given FE basis By ; =
{ph, ..., goﬁvh} of Vi, i, given = (p, 5) € D the matrix form of the reference problem (2.5) reads

Ay (p)up, (p) = Fp, (1) + 1, (8).

As usual in the RB context, we assume that the local operators depends “affinely” on the parameter [32,34],
1.€.,

QAi QFL QIi
An(p) =Y 0% (WA, Fi(p) =) 6L (WF], T.,(8) =Y 6701, (A1)
qg=1 q=1 qg=1

where A}, F} ; and I} ; are parameter independent arrays, while 6% , ©F, and 67 are real valued functions
of the parameter u € D and 3 € Dpc¢. In order to recover such “affine” decomposition of the operators, suitable
empirical interpolation techniques may be needed [8]. We denote with Brp; = {(},..., C]’V} C Vj,; the basis
of the space V¥ produced by the Greedy’s algorithm, i.e., the local reduced basis. We denote with Z g ; the
matrices whose columns are the coefficients of the expansion of the elements of Brp ; with respect to the fine
basis By, ;. In the local offline stage the following matrices and vectors are then built and stored:

A?{B,i,i = ZEB,iA(}]L,iZRB,i vq = 17 R QAN
T

Fhpi=Zrp,Fi Vg=1,...,QF,
T

Ipi = Zrp i} i Vg=1,...,Qz,.

As for the global offline stage, we start by considering the matrices associated to the interface terms through
the bases By, ; and By ;. Setting I';;(p) = 042;(p) N 0825 (), as regards the jump term we have

14 ’ ..
(Crr (K))pg = (’;M/F ( )902 ¢hds ¥p=1,...,Npw Yg=1,...,Nyp, Vro' €{ij}.
ig (K

As for the derivative consistency term, we define

1 / .
(Do (1)) pg = / w 51/(”) (Voy -mp)epds Yp=1,...,Np Vg=1,..., Ny, Vrr' €{i,j},
Iij(p
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where n, is the normal unit vector of I;;(p), exiting from (2,. We assume that also these interface matrices
admit an affine decomposition as in (A.1), i.e.,

!

Q
C (1) = Z

C
g=1

QD,,,,,,,/
0L (WCL.. Duu(p)= > 6 (w)DI,.
q=1

for suitably chosen parameter independent matrices C? ,, D? , and real valued functions ©% , ©%  of u.
y \T Cr,r' Dr,r’

r,r’ T

In the global offline stage we build and store the following matrices:

Chprp =S(r,1")Zip ,Cl  Zrp Vg=1,...,Qc,,, Vr,r" €{ij},

DYy, =S(r")Zhp D Zrp,  Vg=1,...,Qp, , Yr,r' €{i,j},
where S(r,r") = 1if r =1/, S(r,7") = —1 otherwise, and Q¢_,, @p_, are the numbers of affine terms of C,
and D, ,+, respectively. These matrices have to be built for each interface.

During the online stage, the matrices built and stored during the offline stage have to be properly assembled
exploiting the affine decomposition property, for a given value of the parameter g € D. First of all the arrays
Arp,i (), Crp,i,j(1t), Drp,i;j(pt) and Frp () have to be built, exploiting the affine decomposition (which
follows from the fine-grid operators affine decomposition (A.1) and (A.2)), by summing the previously stored
quantities. In order to simplify the exposition, if 2, N 2; = (), we assume that Crp,; (@) and Drp,i (1)
are null matrices of dimension N; x N;. Moreover, if ¢ # j, we assume that Agp; ;(p) is the null matrix of
dimension N; x Nj. For the sake of notation, we now omit the parameter dependence of matrices and vectors.
We define:

AOn = (ARBvivj)i,j:I,...,Ns 5 COn = (CRBvivj)i,j:I,...,Ns ) DOn = (DRBvivj)i,j:I,...,Ns . (AQ)

The matrix associated to the online problem (2.12) is then: Agp = Aon + Con + Don + DF,. We finally
define upp = (un, )=y ny» a0d Frp = (Fn,),_; - The algebraic system associated with the online
problem (2.12) is then

Arpurp = Frp.

APPENDIX B. CONSTRUCTION OF THE LOCAL BASIS FOR THE TWO-LEVEL
PRECONDITIONER

To make sure that the local reduced spaces Vi, ; and the coarse ones Vg ,; are in direct sum as assumed
in (4.2) the standard implementation of the RB Greedy’s algorithm [34] will not serve the purpose. We propose
a possible way to build the space Vy, ;, which is described in detail in the pseudo-algorithm below (Algorithm 1).
It is a proper modification of the algorithm shown in [32,34]. We consider local a posteriori error estimators
A’}_I,Ni :D — R,i=1,...,Ng, based on the dual norm of the residual, similarly to the a posteriori estimator
of the standard RB method (cf. [32,34]). The estimator A’f{,i satisfies

an i (R) — iy s ()l . N
||uk (~)7|z = S AIIC-I,Z(/J’) v/J’ € Dv
H,i\H) |V

where @y, ;(p) solves (2.5) and u’}_“(ﬁ) € V}}Z is such that

Az(ulﬁz(ﬁ),v’}[“ ) = Fz(vllglzv )+ <Iiﬁa U];{z r) sz,i € Vls,i’ (B.1)
with Vi ; = Vi @ span{ap i(s}), . .., tni(f5)}. Note that Vi ; = Vi ;. It holds that

A () =0 <= ni(R) € Vi, (B.2)
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¢f. [34]. Thanks to (B.2), if the parameter value ﬁf“ picked up at the kth step of the Greedy’s algorithm is
such that A% (~k+1) > 0, then wy, Z(/,LZ Y is independent of VI’}’Z- and, in particular of Vi ;.

At each step of our Greedy’s algorithm, we ensure also some orthogonality properties on the local basis. This
is useful to control the conditioning of the linear system associated with problem (B.1), to be solved many times
during the Greedy’s procedure.

Algorithm 1 (Greedy’s algorithm for the ith local problem).
kE=0; Xo ={0}; e =¢e*+1;

while £F > ¢* do
I-‘l‘f+1 = argmaxpED AI;—I,Z (lj’);
k+1 Ak (~k+1)

computatwn of uh,i(ﬁfﬂ);
i,y = orthonormalization of (™) w.r.t. Vi =Vii® Xy and (-,-)y, ;
Xpy1 = Xy @span{(j_ };
k=Fk+1;
end while
Ni == k‘,’ VNi,i == XN,
APPENDIX C. PROOF OF INEQUALITY (3.12)

The proof of inequality (3.12) follows from standard arguments, for the sake of completeness we sketch it.

Proposition C.1. It holds that

Ng
1 1
D DR | CA | TR Eth,iu%p(m) Vo, € Vi
{i,j: 2:002;#0} i=1

where h is the size of the mesh associated with Vj,.

Proof. We consider the interface I5; = 2; ﬂﬁj. We introduce the lifting operators associated with each interface
edge e of 7}, belonging to I

re: (H'(2) @ H'(2;)) — [Vi)?
Y= re(9)
where r.(1)) is such that

/ re(6) - de = / () T[] Ve € VA2 (1)
(9] e

We know from ([11], Lem. 2) that for ¢, € V3, then

1
I nlIE2c0) S lre(@n)E o),

thus we have that

1
Il 22 r,) S Y lIre@n)lifz(a)- (C.2)

ecl;

Now, we bound the L? norm of r. (i) with the H! norm of /5, with an argument similar to that used in ([11],
Lem. 2). From (C.1) we have, for each e € I o,

lre(n)lIE(0) = —/{Te(%)} [n]) < IRl ez e [{re(¥n) HiLz e
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Recalling the standard inverse inequality, cf. [31],

w2 S P onlliecen  Yoni € Vi, (C.3)

\vh,i

and summing over the interface edges we get:

o lre@nliEzoy < D I Twnl lleze)l{re(n) iz

ecly; ecly;
< Wnl ey D Hre@n)}H vz
ecl;
(3.7)
S 1Y Wl | Do Hre@n) e
ke{i,j} ecly;
1/a
(3.11) ;)
S Il | Do [hT M Ire@n)ll @)+ D Ire(wn)lu e
ke{i,j} e€ly; ke{i,j}
(C.3) 1 1/2
S0 ey | D) [ Ire@n)llia )]
kedi,g} e€ly;
We obtain
Z Ire(von)llrzcey S h™72 Z lnllmr (2
eeli; ke{i,j}
Then, using (C.2) and summing over all the interfaces, we can conclude. O
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