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Abstract

We develop non-overlapping domain decomposition methods for the Biot system of poroelasticity in a mixed form. The solid
deformation is modeled with a mixed three-field formulation with weak stress symmetry. The fluid flow is modeled with
a mixed Darcy formulation. We introduce displacement and pressure Lagrange multipliers on the subdomain interfaces to
impose weakly continuity of normal stress and normal velocity, respectively. The global problem is reduced to an interface
problem for the Lagrange multipliers, which is solved by a Krylov space iterative method. We study both monolithic and
split methods. In the monolithic method, a coupled displacement-pressure interface problem is solved, with each iteration
requiring the solution of local Biot problems. We show that the resulting interface operator is positive definite and analyze the
convergence of the iteration. We further study drained split and fixed stress Biot splittings, in which case we solve separate
interface problems requiring elasticity and Darcy solves. We analyze the stability of the split formulations. Numerical
experiments are presented to illustrate the convergence of the domain decomposition methods and compare their accuracy

and efficiency.
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1 Introduction

In this paper we study several non-overlapping domain
decomposition methods for the Biot system of poroelasticity
[14], which models the flow of a viscous fluid through
a poroelastic medium along with the deformation of the
medium. Such flow occurs in many geophysics phenomena
like earthquakes, landslides, and flow of oil inside mineral
rocks and plays a key role in engineering applications such
as hydrocarbon extraction through hydraulic or thermal
fracturing. We use the classical Biot system of poroelasticity
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with the quasi-static assumption, which is particularly
relevant in geoscience applications. The model consists of
an equilibrium equation for the solid medium and a mass
balance equation for the flow of the fluid through the
medium. The system is fully coupled, with the fluid pressure
contributing to the solid stress and the divergence of the
solid displacement affecting the fluid content.

The numerical solution of the Biot system has been
extensively studied in the literature. Various formulations
have been considered, including two-field displacement—
pressure formulations [27, 45, 51], three-field displacement—
pressure—Darcy velocity formulations [32, 41, 48, 49, 52,
59, 60, 62], and three-field displacement—pressure—total
pressure formulations [42, 47]. More recently, fully-mixed
formulations of the Biot system have been studied. In [61],
a four-field stress—displacement—pressure—Darcy velocity
mixed formulation is developed. A posteriori error estimates
for this formulation are obtained in [2]. In [39], a weakly
symmetric stress—displacement—rotation elasticity formula-
tion is considered, which is coupled with a mixed pressure—
Darcy velocity flow formulation. Fully-mixed finite ele-
ment approximations carry the advantages of local mass
and momentum conservation, direct computation of the
fluid velocity and the solid stress, as well as robustness
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and locking-free properties with respect to the physical
parameters. Mixed finite element (MFE) methods can also
handle discontinuous full tensor permeabilities and Lamé
coefficients that are typical in subsurface flows. In our work
we focus on the five-field weak-stress-symmetry formu-
lation from [39], since weakly symmetric MFE methods
for elasticity allow for reduced number of degrees of free-
dom. Moreover, a multipoint stress—multipoint flux mixed
finite element approximation for this formulation has been
recently developed in [7], which can be reduced to a positive
definite cell-centered scheme for pressure and displacement
only, see also a related finite volume method in [46]. While
our domain decomposition methods are developed for the
weakly symmetric formulation from [39], the analysis car-
ries over in a straightforward way to the strongly symmetric
formulation from [61].

Discretizations of the Biot system of poroelasticity for
practical applications typically result in large algebraic sys-
tems of equations. The efficient solution of these systems
is critical for the ability of the numerical method to pro-
vide the desired resolution. In this work we focus on
non-overlapping domain decomposition methods [50, 57].
These methods split the computational domain into multi-
ple non-overlapping subdomains with algebraic systems of
lower complexity that are easier to solve. A global prob-
lem enforcing appropriate interface conditions is solved
iteratively to recover the global solution. This approach
naturally leads to scalable parallel algorithms. Despite the
abundance of works on discretizations of the Biot system,
there have been very few results on domain decomposition
methods for this problem. In [28], a domain decomposition
method using mortar elements for coupling the poroelastic
model with an elastic model in an adjacent region is pre-
sented. In that work, the Biot region is not decomposed
into subdomains. In [25, 26], an iterative coupling method
is employed for a two-field displacement—pressure formu-
lation, and classical domain decomposition techniques are
applied separately for the elasticity and flow equations. A
monolithic domain decomposition method for the two-field
formulation of poroelasticity combining primal and dual
variables is developed in [31]. To the best of our knowledge,
domain decomposition methods for mixed formulations of
poroelasticity have not been studied in the literature.

In this paper we study both monolithic and split non-
overlapping domain decomposition methods for the five-
field fully mixed formulation of poroelasticity with weak
stress symmetry from [7, 39]. Monolithic methods require
solving the coupled Biot system, while split methods
only require solving elasticity and flow problems sepa-
rately. Both methods have advantages and disadvantages.
Monolithic methods involve solving larger and possibly ill-
conditioned algebraic systems, but may be better suitable for
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problems with strong coupling between flow and mechan-
ics, in which case split or iterative coupling methods may
suffer from stability or convergence issues and require suf-
ficiently small time steps. Our methods are motivated by the
non-overlapping domain decomposition methods for MFE
discretizations of Darcy flow developed in [8, 22, 29] and
the non-overlapping domain decomposition methods for
MFE discretizations of elasticity developed recently in [35].

In the first part of the paper we develop a monolithic
domain decomposition method. We employ a physically
heterogeneous Lagrange multiplier vector consisting of
displacement and pressure variables to impose weakly the
continuity of the normal components of stress and velocity,
respectively. The algorithm involves solving at each time
step an interface problem for this Lagrange multiplier
vector. We show that the interface operator is positive
definite, although it is not symmetric in general. As a result,
a Krylov space solver such as GMRES can be employed
for the solution of the interface problem. Each iteration
requires solving monolithic Biot subdomain problems with
specified Dirichlet data on the interfaces, which can be
done in parallel. We establish lower and upper bounds on
the spectrum of the interface operator, which allows us
to perform analysis of the convergence of the GMRES
iteration using field-of-values estimates.

In the second part of the paper we study split domain
decomposition methods for the Biot system. Split or
iterative coupling methods for poroelasticity have been
extensively studied due to their computational efficiency.
Four widely used sequential methods are drained split,
undrained split, fixed stress split, and fixed strain split.
Decoupling methods are prone to stability issues and a
detailed stability analysis of the aforementioned schemes
using finite volume methods can be found in [36, 37],
see also [20] for stability analysis of several split methods
using displacement—pressure finite element discretizations.
Iterative coupling methods are based on similar splittings
and involve iterating between the two sub-systems until
convergence. Convergence for non-mixed finite element
methods is analyzed in [44], while convergence for a
four-field mixed finite element discretization is studied in
[63]. An accelerated fixed stress splitting scheme for a
generalized non-linear consolidation of unsaturated porous
medium is studied in [18]. Studies of the optimization
and acceleration of the fixed stress decoupling method for
the Biot consolidation model, including techniques such
as multirate or adaptive time stepping and parallel-in-time
splittings have been presented in [1, 3, 13, 17, 56].

In our work we consider drained split (DS) and fixed stress
(FS) decoupling methods in conjunction with non-overlapping
domain decomposition. In particular, at each time step we
solve sequentially an elasticity and a flow problem in the
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case of DS or a flow and an elasticity problem in the case
of FS splitting. We perform stability analysis for the two
splittings using energy estimates and show that they are
both unconditionally stable with respect to the time step
and the physical parameters. We then employ separate non-
overlapping domain decomposition methods for each of the
decoupled problems, using the methods developed in [8, 29]
for flow and [35] for mechanics.

In the numerical section we present several computa-
tional experiments designed to verify and compare the
accuracy, stability, and computational efficiency of the
three domain decomposition methods for the Biot system
of poroelasticity. In particular, we study the discretization
error and the number of interface iterations, as well as the
effect of the number of subdomains. We also illustrate the
performance of the methods for a physically realistic het-
erogeneous problem with data taken from the Society of
Petroleum Engineers 10th Comparative Solution Project.

The rest of the paper is organized as follows. In
Section 2 we introduce the mathematical model and its
MFE discretization. The monolithic domain decomposition
method is developed and analyzed in Section 3. In Section 4
we perform stability analysis of the DS and FS decoupling
methods and present the DS and FS domain decomposition
methods. The numerical experiments are presented in
Section 5, followed by conclusions in Section 6.

2 Model problem and its MFE discretization

Let 2 C R? d = 2,3 be a simply connected domain
occupied by a linearly elastic porous body. We use the
notation M, S, and N for the spaces of d x d matrices, sym-
metric matrices, and skew-symmetric matrices respectively,
all over the field of real numbers, respectively. Throughout
the paper, the divergence operator is the usual divergence
for vector fields, which produces vector field when applied
to matrix field by taking the divergence of each row. For a
domain G C RY, the LZ(G) inner product and norm for
scalar, vector, or tensor valued functions are denoted (-, )
and || - ||g, respectively. The norms and seminorms of the
Hilbert spaces H¥(G) are denoted by || - llx.c and | - |.G.,
respectively. We omit G in the subscript if G = 2. For a
section of the domain or element boundary § c R~ we
write (-, -)s and || - || s for the L2(S) inner product (or duality
pairing) and norm, respectively. We will also use the spaces

H(div; 2) = {g € L*(2,RY) : divg € L*(2)},
H(div; 2,M) = {t € L>(2,M) : divt € L*(£2, R},

equipped with the norm

. 1/2
el = (eI + Idive)?) .

The partial derivative operator with respect to time, %, is
often abbreviated to 9;. Finally, C denotes a generic positive
constant that is independent of the discretization parameters
h and At.

Given a vector field f representing body forces and a
source term g, the quasi-static Biot system of poroelasticity
is [14]:

—divo(u) = f, in2x (0, T], 2.1
K 'z4+Vp=0, in2 x(0,T], (22)

0
E(COP_HX divu)+divz = g, in2 x (0, T], (2.3)

where u is the displacement, p is the fluid pressure, z is the
Darcy velocity, and o is the poroelastic stress, defined as

o =0, —apl. 2.4

Here [ is the d x d identity matrix, 0 < o < 1 is the Biot-
Willis constant, and o, is the elastic stress satisfying the
stress-strain relationship

Ac, = (), e(u) = % (w + (W)T) , (2.5)

where A is the compliance tensor, which is a symmetric,
bounded and uniformly positive definite linear operator
acting from S — S, extendible to Ml — M. In the special
case of homogeneous and isotropic body, A is given by,

1 A
Ao = — o — —tr(o)] ),
21 2u 4+ da

where © > 0 and A > 0 are the Lamé coefficients. In
this case, o,(u) = 2ue(u) + Adivu I. Finally, K stands
for the permeability tensor, which is symmetric, bounded,
and uniformly positive definite, and ¢y > 0 is the mass
storativity. To close the system, we impose the boundary
conditions

2.6)

u=g, onl"x(0,T],
p=gp onI'?x(0,T],

on=0 onI?x(0,T],
z-n=0 on I"*x (0, T],

Q2.7)
2.8)

where ' UT'? = 'PUT? = 952 and n is the outward unit
normal vector field on 952, along with the initial condition
p(x,0) = po(x) in £2. Compatible initial data for the rest of
the variables can be obtained from (2.1) and (2.2) at t = 0.
Well posedness analysis for this system can be found in [53].

We consider a mixed variational formulation for (2.1)—
(2.8) with weak stress symmetry, following the approach
in [39]. The motivation is that MFE elasticity spaces with
weakly symmetric stress tend to have fewer degrees of free-
dom than strongly symmetric MFE spaces. Moreover, in
a recent work, a multipoint stress—multipoint flux mixed
finite element method has been developed for this for-
mulation that reduces to a positive definite cell-centered
scheme for pressure and displacement only [7]. Never-
theless, the domain decomposition methods in this paper
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can be employed for strongly symmetric stress formula-
tions, with the analysis carrying over in a straightforward
way. We introduce a rotation Lagrange multiplier y :=
%(Vu — VuT) € N, which is used to impose weakly
symmetry of the stress tensor o. We rewrite (2.5) as

A(oc +apl) =Vu—y. 2.9)

Combining (2.5) and (2.4) gives divu = tr(e(u)) = tr(Ao,)
=tr A(o + apl), which can be used to rewrite (2.3) as

Or(cop+atrA(oc +apl)) +divz=g. (2.10)

The combination of (2.9), (2.1), (2.2), and (2.10), along with
the boundary conditions (2.7)—(2.8), leads to the variational
formulation: find (o, u, y,z, p) : [0, T] > X x V x Q x
Z x W such that p(0) = pg and, for a.e. t € (0, T) and for
all (1,v,6,q,w) eXxVxQxZxW,

(Ao +apl), ) + (u,divt) + (y, 1)

= <gu,"7n>[‘;’)v (211)
(divo,v) = —(f,v), (2.12)
(0,6) =0, (2.13)
(K7'2.0) = (p.dive) = —(gp.q - mry. 2.14)
co (Orp, w) +a(0;A(c +apl), wl) + (divz, w)

=(g,w), (2.15)
where

X={reHdiv;2,M) :tn=00nTI7},
v =L*2,RY), Q=L*R,N),
Z={geHWiv;2):q-n=00onT?}, W=L*Q).

It was shown in [7] that the system (2.11)—(2.15) is well
posed.

Next, we present the MFE discretization of (2.11)—
(2.15). For simplicity we assume that §2 is a Lipshicz
polygonal domain. Let 7, be a shape-regular quasi-
uniform finite element partition of £2, consisting of
simplices or quadrilaterals, with 4 = maxgc7; diam(E).
The MFE method for solving (2.11)—(2.15) is: find
(Ony wns Vs 2hs pr) 2 [0, T] — X X Vi x Qp X Zp X Wy
such that for a.e. t € (0,7T) and for all (z,v,&,q,w) €
X X Vi, x Qp x Zp, x Wy,

(A(op +appl), ©) + (up, divt) + (vp, T)

= (gu. T ). (2.16)
(divoy, v) == (f,v), (2.17)
(on, &) =0, (2.18)
(K7'20q) = (puodive) = —(gpoq-mpp.  (219)
co (0 pn, w) +a (3 A(on +apnl), wl)

+ (divzp, w) = (g, w), (2.20)
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with discrete initial data obtained as the elliptic projection of
the continuous initial data. Here X, x V;, x Q, x Z), x Wy, C
XxV xQx Z x W is a collection of suitable finite element
spaces. In particular, Xj x Vj, x Q, could be chosen from any
of the known stable triplets for linear elasticity with weak
stress symmetry, e.g. [5, 6, 9—11, 15, 16, 21, 24, 30, 40, 55],
satisfying the inf-sup condition

Yo e Vp, & €Qp vl + &l
E) d ’
<c s LAOFED @21)
0£TEX), 17 lldiv

For the flow part, Z;, x W}, could be chosen from any of the
known stable velocity-pressure pairs of MFE spaces such
as the Raviart-Thomas (R7T) or Brezzi-Douglas-Marini
(BDM) spaces, see [19], satisfying the inf-sup condition

(divg, w)

Yw € Wy,
g Il giv

lw] <C sup
0#g€Z;

(2.22)

3 Monolithic domain decomposition method

Let £2 = UL §2; be a union of non-overlapping shape-
regular polygonal subdomains, where each subdomain is a
union of elements of 7;,. Let I; ; = 92, N 932;, I' =
U;?szll'}’j, and I7 = 02; NI = 082; \ 052 denote
the interior subdomain interfaces. Denote the restriction of
the spaces Xp, Vi, Qpn, Zp, and W), to £2; by Xp.i, Vi,
Qun,is Zp,i, and Wy ;, respectively. Let 7 ; ; be a finite
element partition of I ; obtained from the trace of 7, and
let n; j be a unit normal vector on I ; with an arbitrarily
fixed direction. In the domain decomposition formulation
we utilize a vector Lagrange multiplier A, = (A4, A7
approximating the displacement and the pressure on the
interface and used to impose weakly the continuity of the
normal components of the poroelastic stress tensor o and
the velocity vector z, respectively. We define the Lagrange
multiplier space on 7; ; and U; ;7; ; as follows:

u
Ao [P ) oo (Znmi
L] T T ’
’ Ah,i,j Zp - nij

@ AZ,i,,» Aﬁ = @ A/Izj,i,j’

I<i<j<m 1<i<j<m

A}
— h

The domain decomposition formulation for the mixed Biot
problem in a semi-discrete form reads as follows: for
1 < i < m,find (on,, uni, Vni»>Zh,i> Ph,i>An) : [0, T]
— Xni X Vii X Qni X Zpi x Wy x Ap such that, for

Aj =
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ae.t € (0,T)and forall (t,v,&,q,w, u) € Xp; x Vi ¥ pZTl —pp. A(a}’f[l —ol')
Qn,i X Zp,i X Whi X Ap, CO( At ’w> ; ( At ’wl) ;
+1 n
Phi —P
+a<Aot hi hll, I) +<d1vzz4;1,w>
Alop, | ;, di ; ' :
(A(on,i +apnil), f)gi + (un,i, div f)gl + (vn.i, T)_Q’, _ <gn+1 w) a2
= (guafni)agiﬂF“D + ()"Z’Tni)riv (31) ’ Qt '
. m
(leUh,l, v)gi = - (fa U).Q,- ’ 3.2) Z(O-]:lj_l n;, Mu)l“,- =0, (313)
(on.i S)Qi =0, (3.3) =1
m
—1 .
(K '2nia) ) = (ui-diva)g, St i, = 0. (3.14)
i=1
= _<gp»Q'ni>aQiﬂ]"g _()\;[:sQ‘”i)I‘,-s (34) '
co (3 pnis w) g + o (3 Aloni +apniD), wl)g R(e;mark 3. ]0 We note that the scheme requires initial de(l)ta
di ' ! 35 Py and oy .. Such data can be obtained by taking pj ;
+( WV Zh,is w)ﬂi =& wg (3-5) to be the L2-projection of py onto Wj; and solving a
” " 0 36 mixed elasticity domain decomposition problem obtained
> onini, u"yr; =0, G0 from Eqs. 3.8-3.10 and 3.13 with n = —1.
i=1
Z(Zh,i A — 3.7 3.2 Time-differentiated elasticity formulation

i=1

where n; is the outward unit normal vector field on £2;. We
note that both the elasticity and flow subdomain problems
in the above method are of Dirichlet type. It is easy
to check that Eqgs. 3.1-3.7 is equivalent to the global
formulation Eqs. 2.16-2.20 with (0%, up, Yr, 20, Pr)le, =
(Oh,is Unis Vhis Thiis Phii)-

3.1 Time discretization

For time discretization we employ the backward Euler
method. Let {tn}rlyzo, t, = nAt, At = T/N, be a uniform
partition of (0, 7). The fully discrete problem correspond-
ing to Eqgs. 3.1-3.7 reads as follows: for0 < n < N — 1
and 1 <i <m,find (o T upt ypt gt pptt ot
€ Xni X Vi X Qpi x Zp,; x Wpi x Ay, such that, for all
(t,v, 6, q,w, ) € Xpi X Vini X Qni X Zpi X Wy i X Ap,

1
)

+1 4 n+1
+(u”-,dlvr) +( ! ,r)
h,i 2 yh,l 2

(A(a}:ljl + oszJ.r] I, r)g_

u,n+1

= (g, Tni)genry + (A, TRy, (3.8)

o ntl _ +1
(le oni s U)Qi =_ (fn , v)-Qi , (3.9)
(on1'.6) =0, (3.10)

—1 _n+1 g
(K Zz’i ’ q)ﬂl B (pz’i ’ dlvq>9i

1
=gy q - ni)yinry — 0" g nidr,. B1D)

In the monolithic domain decomposition method we will
utilize a related formulation in which the first elasticity
equation is differentiated in time. The reason for this will
become clear in the analysis of the resulting interface
problem. We introduce new variables it = d;u and y = 9,y
representing the time derivatives of the displacement and the
rotation, respectively. The time-differentiated Eq. 2.11 is

(0;A(0 +apl), )+ (u,divt) + (y, 1)
:<8tgu7fn>1‘g, VteX

The semi-discrete Eq. 2.16 is replaced by

(0;A(op +appl), T) + (i, dive) + (Y, T)
= (0gu,Tn)ru, VT EX)

We note that the original variables u; and y;, can be
recovered easily from the solution of the time-differentiated
problem. In particular, given compatible initial data oy, 9,
un,0, Yo that satisfy Eq. 2.16, the expressions

t

t
up(t) =upo +/O up(s)ds, ya(t) =vno +/(; Vr(s)ds,

provide a solution to Eq. 2.16 at any ¢ € (0, T'].

In the domain decomposition formulation we now
consider the Lagrange multiplier A, = (A%, A,’; ) € Ay,
where AZ € Aj approximates the trace of & on I'. Then the
semi-discrete domain decomposition Eq. 3.1 is replaced by

(8,A(ah,i +oappil), T)Q[ + (zlh,i, div 'C)Q + (?h,i, r)gl_

i

= (0r8u> Tni)ag;nry, + (Kﬁ, T, VT € Xp,.

@ Springer
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Finally, the fully discrete equation (3.8) is replaced by

(A(a"'H + ocpZ'tll), r) + At ( 1 div 'L’)

i

var(iite), = Al nidsgiory  (3.15)

+ A" T, + (Aop + el DT,

VT e Xpi.

The original variables can be recovered from

n
“h_”h+AtZ”hv yé’zy}?—kAtZ)'//;,
n
At = a0 Ay ik, (3.16)
k=1

3.3 Reduction to an interface problem

The non-overlapping domain decomposition algorithm for
the solution of (3.15), (3.9)—(3.14) at each time step is
based on reducing it to an interface problem for the
Lagrange multiplier A,. To this end, we introduce two
sets of complementary subdomain problems. The first set
of problems reads as follows: for 1 < i < m, find
Gt ap oy gt gt € X x Vi x Qua x
Zp,i x Wy i such that for all (7, v, &, q, w) € Xp; X Vi X
Qn,i X Zp,i X Wi,

(A(o"‘Irl +ocph+ll) 1:) ~|—At< ntl d1vr)

i

+ar (7o) _ st e Tnidsenry

+(A(U;l1[ +apz’j1)a f)g_ ’ (317)
d n+l’ ) =_( i’l-|—17 ) , 318
(1vohl v 2 f v 2 ( )
~n+1
(1 ,g)gi =0, (3.19)
(k15510 a) = (7 iva)

= —(gp" a - nidag, . (3.20)
o (ﬁh’i ,w) +O((A(0"+l +aph+11) wI) ‘

At (d n+1’ ) ZAt( l‘l+l’ )
+ Wz, w a g w a
+co (pZJ., w)gi + (A(J,’ZJ +apy 1), wI)Q[ .(3.21)

These subdomain problems have zero Dirichlet data on the
interfaces and incorporate the true source terms f and g and
outside boundary conditions g, and g,, as well as initial
data 0}’ ; and pz’i

The second problem set reads as follows: given A, €
A, for 1< i < m, find (0" G, iyt ),

@ Springer

1 1 1
Ul O 2 ) T ) € X X Vi X Qi x
Zpi X Wy such that for all (t,v,§,q,w) € Xppi X Vp; x
Qn,i x Zp,i x Whi,

(Al o) +eppt 1) 7)

(a7 G dive) A (7 (i), 7)
2 Q

i

= At T, (3.22)
divo, " =0 3.23
( ivo, '™ (), v)gi , (3.23)
(o;,"“(m, §) = (3.24)
(k'8 onea) ) = (pid ™ 0. diva)
=—(A,.q - ni)r;, (3.25)
co (P7 O w)
+a (Ao O +apy D) wi)
*, n+1 _
T At (leZ ), w)ﬂi —0. (3.26)

These problems have ), as Dirichlet interface data, along
with zero source terms, zero outside boundary conditions,
and zero data from the previous time step.

Define the bilinear forms a”Jrl Apx A, — R 1 <
i < m,a"t! Ap X Ay — ]R and the linear functional
gt A, > Rforall0<n <N —1by

a?“(kh,u) = (Uh,+ ) nis k)

1
(ZZ ") ni 1P,

a" O, ) = Za,’-’“(xh, 1, (3.27)
i=1
m
") = Z( AR TNTI Yy
i=1
+Etnw)r) (3.28)

It follows from (3.13)—(3.14) that, foreachO <n < N — 1,
the solution to the global problem Eq. 3.15, Eq. 3.9-Eq. 3.14
is equivalent to solving the interface problem for )»Z“ €
Ap:

a ot w =" W, Yue Ay, (3.29)
and setting

U;:_:—l — 051n+1()‘n+1) —I—&:Tl,

u'fl‘l — *n+l(kn+1)+ 241-1

y;:—li-l — y}:kln+l()\n+1) + J/n—H,

Gt =i onth g

pZJlrl = pp 7+1(An+1) +pn+1'
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3.4 Analysis of the interface problem

We next show that the interface bilinear form a"*1(., -) is
positive definite, which implies that the interface problem
Eq. 3.29 is well-posed and can be solved using a suitable
Krylov space method such as GMRES. We further obtain
bounds on the spectrum of a"t! (-, -) and establish rate of
convergence for GMRES. We start by obtaining an expres-
sion for a”*1(-, ) in terms of the subdomain bilinear forms.

Proposition 3.1 For Ap,u € Ap, the interface bilinear
form can be expressed as
1 m

a" ) = —

- > [(A *, n+1(M) U* n+1(kh)>

12 (A()lp* n+1 I, O’* n+1 O\h))g

+ (Aap* ,n+1 (w1, Olp* ,n+1 ()\h)1>9
+eo (Pt . prg o)

i

+ar (K720 G0, 57 o) ] (3.30)

Proof To see this, consider the second set of complementary
equations 3.22-3.26 with data W, use the test functions:
* "+1 (Ap) in (3.22) and ZZ (Ah) in equation (3.25). O

Remark 3.2 The non differentiated formulation results in a
missing scaling of - in the term (A (o T O +aprtt!
a1 ) ) 2 in Eq. 3.22 compared to the similar term in
Eq. 3.26. Therefore the two terms cannot be combined,
resulting in a non-coercive expression for a"*1(., -).

Recalling the properties of A and K, there exist constants
0 < amin < Amax < 00 and 0 < kpin < kmax < 00 such that

VteX,
VqgeZ.

2
< (A1, 1) < amaxlITll*,

<(Kq,q) < kmax“qnzv

(3.31)
(3.32)

2
Amin || T ||

Kinllq 1>

We will also utilize suitable mixed interpolants in the finite
element spaces Xj, ; and Zj, ;. It is shown in [35] that there
exists an interpolant IT; : H€(£2;, M) N X; — Xp,i for any
€ > 0 such that for all 0 € HS(£2;, M) N X;, 7 € Xp.,
veVyi,and& € Qy ;,

div(Tio —0),v)g, =0, (Tio —0,8)0 =0,
((ITjo — o)ni, tni)ag, =0, (3.33)
and
1Mo lle, < Cllolle.g, + Il divalle). (3.34)

For the Darcy problem we use the canonical mixed
interpolant [19], IT : H¢(£2;, RHYNZ; — Zy.; such that for
all z € H¢($2;, Rd) NZi,q€Zy;,andw € Wy,

(div(Iliz —2), w)g; =0, ((Il;z—2)-n;,q-ni)sg; =0,

(3.35)
and

1Tzl 2; < Clllzlle,2; + 1 divzlie;). (3.36)

Lemma 3.1 The interface bilinear form a"t'(-,-) is
positive definite over Ay,.

Proof Using the representation of the interface bilinear form
(3.30), we get

m

1
") = = ) [ (A( I Om) +apyi T oD,

i=1

op ) + apyy "+1(Ah)1>
£2;

o (P G, ot O))

+ At (K L2y o), 7 "H(M))Q } (3.37)
which, combined with Eqs. 3.31-3.32, gives a"“()»h, An)
> 0, and hence ¢"*! (-, -) is positive semidefinite. We next
show that a(A;, Ap) = 0 implies A, = 0. We use a two-
part argument to control separately AZ and )LZ. Let £2; be
a domain adjacent to I';, such that [0§2;NI"7j| > 0 and let
(¥*, ") be the solution of the auxiliary elasticity problem

APl =e(¢f), divyl =0 ing;,
¢l’-j =0 ond;NIy,
W?ni= O. ond2; NIy

! Ajp onIj.

Elliptic regularity [23] implies that W € H¢(2;, M) NX;
for some € > 0, and therefore the mixed interpolant II; w{’
is well defined. Taking © = IT;% in Eq. 3.22 and using
Egs. 3.33 and 3.34 gives

AR
Myl = 0 Ay e

1 *,1 *,1 N
n (A( I 0 + ap “(Ah)l),nw,-)g

i

1 L.
_ = (AI/Z(G* "+1(kh)+ap* ”H()uh)l),Al/zHlﬁf’)Q

i
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. The argument for A” is similar. We start with a subdo-
1/2,, %, n+1 *, n+1 u h
= ”A ©Ony Q) +apy Q) Dl V7 lle.2; main £2; adjacent to Fg such that |8.QiﬂFg| > 0 and let
(¥?, ¢?) be the solution of the auxiliary flow problem
< — ||A‘/2( i ow +ep T O Dl 12 s

(3.38)

where in the last inequality we used the elliptic regularity
bound [23]

1 le.a; < Clinlle—1/2.13- (3.39)

Using the representation of the interface bilinear form
Eq. 3.30, we obtain

(3.40)

C
[ Ea"“ah,xh) Y € Ap.

Next, consider an adjacent subdomain £2; such that | I5;| >
0. Let (v, ¢;’) be the solution to

i i s . )
A‘(//j = e(q)j), dlij =0 in £y,
¢! =0 onlj,
i 0 onof2;Nas
wi n; = i
Ap on I'; \ Ijj.

Taking 7 = I1; w}j in Eq. 3.22 and using Eq. 3.33 gives

13513, = o (Ao G +apys G . )
_0"” I/f n]) I;j

< C( 1A (o )

J

1 i i
+ap O Dlle, + ||)»Z||r,-,-> 17 lle.s2;
C

& (a'.’“(xh, )2
¢ J
—i—a;’“(?»h, )»h)l/z) ||)\‘Z.||Fj\ri/"

where in the first inequality we used Eq. 3.34 and the trace
inequality [43]
(tnj, wyr,;, < Clrtllee; +Idiveie)lunlr,.

Vte H (R, M)NX;, ue LI}, RY,

and for the second inequality we used the representation
Eq. 3.30 and the bound from £2; Eq. 3.40, along with the
elliptic regularity bound Eq. 3.39. Iterating over all subdo-
mains in a similar fashion results in

. C
IA%)7 < —ta”‘(xh,xh) Y An € Ap. (3.41)

@ Springer

Kyl =vel, V.-yl=0 ing, (3.42)
¢’ =0 ondR;Nr'7y, (3.43)

0 ondf2;NIre
N — LN 3.44
Vi Al onTj. (344)

Taking g = I1; 1//1.17 in Eq. 3.25 and using Egs. 3.35, 3.36,
and elliptic regularity similar to Eq. 3.39 gives

IAPNE = f vl nidr = O Tyl iy,
= (K 'z o), My e,

CIK 2 ol 19 lle.s,

CIK 2 Gl 1AL

hl

IA

IA

which, together with Eq. 3.30 implies
IADNE < Cal™™ (hn, ).

Iterating over all subdomains in a way similar to the argu-
ment for A}, we obtain

IAPIE < Ca™ ™y hn) Y Ap € Ap. (3.45)
A combination of Egs. 3.41 and 3.45 implies that a" (-, -)
is positive definite on Ay. O
Theorem 3.1 There exist positive constants Co and Ci
independent of h and At such that
Vin € Ap, Co(AtIMIF + IAFIF) < "' (hns An)

< Cith™ (At 1T + 1] 1) (3.46)
In addition, there exist positive constants C‘o and C | inde-
pendent of h, At, and co such that

Vin € An,  ColAtIAMT + 1AE1F) < @™ (i, An)

< Cih~ AN AUDEIF + 1A 1F)- (347

Proof The left inequality in Egs. 3.46 and 3.47 follows from
Egs. 3.41 and 3.45. To prove the right inequality, we use the
definition of the interface operator (3.27) to obtain

al™ s )

= (o Gy i My — @ O o ni A

lo *”“(xh)n,ur Ay + 12 ) - mille 1AL
2 (o Gl I3

1
i Gl )

A

| /\

IA

™2 (o™ Ga) + apy i I,
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1 ,
Flap ! O TN IME L + 1z Gl ||x;,’||n) and
. o A N272 2
(Atl/ZH)LZ”F,- + ||)L£||F,~> , (3.48) Irele < <\/1 (Co/Cr)=h=At ) [rols. (3.52)

where for the second inequality we used the discrete trace
inequality for finite element functions ¢,

lelr < Ch= 2 ¢llg,, (3.49)

and the last inequality follows from Eq. 3.37. We note
that the constant in the last inequality depends on cg. This
implies the right inequality in Eq. 3.46.

To obtain the right inequality in Eq. 3.47 with a constant
independent of cg, we use the inf-sup condition (2.22) and
(3.25):

n+1
Ipri ™ 0w le;

(divg. pptt G,

< C sup
0£qeZy i lgdiv, 2;
(K o). ), + (W q - nidn
=C sup
0£qEZp i g ldiv, s2;
= ¢ (I Gmlla, +H 210005 (3.50)

where the last inequality uses Eq. 3.49. Combining (3.50)
with the next to last inequality in (3.48) and using (3.37),
we get:

At G )
< Ch 12 (A ay G, )2 + gy, 22
™ IR + G 2 137 1)
=

C (Ga;”rl (A, Ap)

1 _ _ .
Y 1<Ar||xz||2p,,+||x,2’||r,.)>,

using Young’s inequality in the last inequality. Taking € suf-
ficiently small implies the right inequality in Eq. 3.47. O

Theorem 3.1 provides upper and lower bounds on the
field of values of the interface operator, which can be used
to estimate the convergence of the interface GMRES solver.
In particular, let 1y = (rf;‘, rf ) be the k-th residual of the
GMRES iteration for solving the interface problem (3.29).
Define |rk|§ = AterI2 + |r,f|2, where | - | denotes the
Euclidean vector norm. The following corollary to Theorem
3.1 follows from the field-of-values analysis in [54].

Corollary 3.1 For the k-th GMRES residual for solving
(3.29), it holds that

k
[rele < <\/1 - (CO/C1)2h2> rol

(3.51)

Remark 3.3 Bounds Egs. 3.51 and 3.52 imply convergence
of the interface GMRES iteration that is independent of
either Ar or cg, but not both. In Section 5 we present
numerical results showing that the GMRES convergence is
robust with respect to both ¢g and Az.

4 Split methods

In this section, we consider two popular splitting methods
to decouple the fully coupled poroelastic problem, namely
the drained split (DS) and fixed stress (FS) methods [36,
37]. We show, using energy bounds, that these two methods
are unconditionally stable in our MFE formulation. We then
define, at each time step, a domain decomposition algorithm
for the flow and mechanics equations separately. Domain
decomposition techniques for the flow [29] and mechanics
[35] components have already been studied in previous
works.

4.1 Drained split

The DS method consists of solving the mechanics problem
first, with the value of pressure from the previous time step.
Afterward, the flow problem is solved using the new values
of the stress tensor. The DS method for the classical Biot
formulation of poroelasticity is known to require certain
conditions on the parameters for stability [36]. In the setting
of our mixed formulation, we show that this is not necessary
and the method is unconditionally stable, see also [63]. For
simplicity, we do the analysis with zero source terms.
The DS method results in the problem: for n

~1,0,...,N — 1, find (o] ', up ™yt 2 ity €
Xp x Vi, x Qp x Zy x Wp, such that, for all (t,v,&) €
Xn X Vi X Qp,

(Aa/’fH, r) + (uZH, div r) + (y;f“, T)

= —(AapjI, 1), (4.1)

(divoy ™, v) =0, 4.2)

(a,j“, s) —0, (4.3)
and, for all (g, w) € Z;, x Wp,

(k7' q) = (Pt diva) =0, (44)

@ Springer
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n+1 _on n+l1 _on
. (”A—tp”’w%“(“* i) w,)

R
+ (divepttw) = —a (Au, wI) . (45
At
where Egs. 4.1-4.4 hold forn = —1,0,..., N — 1 with
ph_1 = pg, and Eq. 4.5 holds forn = 0,..., N — 1. We
note that solving Eqs. 4.1-4.4 for n = —1 provides initial

data O’}?, u2, y}?, and 12.
4.1.1 Stability analysis for drained split

The following theorem shows that the drained split scheme

is unconditionally stable.

n+1 n+]’y£+1,zz+k
)OsnsN—l of the system (4.1)—(4.5), there exists a

constant C independent of h, At, co, and amiy such that

Theorem 4.1 For the solution (o}

N-1

+1 2 +1 +1
PR AR AR N (CAR R A
n=0 -

HIA 2 R 4 a2

= (1017 + 12917).

Proof We subtract two successive time steps for equations

4.1-4.4, obtaining, for n = 0,...,N — 1, for all
(t,v,§,9) € X x Vip x Qp x Zp,
(A( n+l — o), ‘L') + (uflJrl — uj, div ‘L')

+ (it =y t) = = (Aaph - pyOLT), 46)
(dlv(a”“ — o), v) -0 4.7)
(a,f“ — ol s) =0, (4.8)
(K@t = 2ng) = (! = phodivg) =0 49)
Taking t = O‘;ZJF] —o),v= uZH —uj and & = ”+1 -y
in Egs. 4.6—4.8 and summing gives

- (Aa(p,’; NI, ot a;;) ,
implying
1 _

1AZ @™ — o) < ell AR (pf — pp DI, (4.10)

@ Springer

Taking ¢ = z”+1 in (4.9) and w = p”Jrl — pj in (4.5) and
summing results in

n+1
14 iy
co(—h et - pZ)

n+l _
ta (Aaul (! — pZ)I)

At
( (Zn+l ), Zn+1)

Un+1 ol
=« A% (p! n+1 — phI

< —||A2( n+1

- A2 n+1
<54 + || (P,

n I 2’
AT =)l

—onl?

which, combined with Eq. 4.10, implies

—||p"+‘ e +—||Az(p”+1 I

3 (K — PR
2

- 2At

_1
— K2 Z41)
Z AR (pf = pp DI

Summing over n fromOto k — 1 forany k = 1,..., N and

using that p,?l = p2 gives

k=1, 5
1 o 1 -1
Z %oyt = PhlIP + AT (= p DI
n=0
1 k=1 1
K227 + D IR 2 @ — ) IP < K201
n=0

We note that the second and fourth terms are suboptimal
with respect to Ar. Neglecting these terms and using
Eq. 3.32, we obtain

k—1
Z—np”+1 PRIP+1Z417 < Cllzpl?, k=1,...,N.
n=0

4.11)

To obtain control on p; independent of cg, we use the
inf-sup condition Eqs. 2.22 and 4.4:

(divg, pph

llq 1l div

(K~'Zt g

g |ldiv
n=0,...,N—1.

+1
lp, "l = C
0#£q€Zy,

C sup
0#£g€Zy

Clizpt,

IA

4.12)
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Taking 7 = ”+1 LU= uZ‘H and & = y"+l in Egs. 4.1-4.3

gives

||A1/2 n+1”<c|lph” n=0,...,N—1. 4.13)

For the stability of u;, and yj, the inf-sup condition (2.21)
combined with (4.1) gives:

+1 +1
ey ™+ Ny I

(MZ_H, div r) + (yé‘“, r)

< C sup
0+£7€X), T Il div
(AO‘}:H_I, ‘L') + (AapZI, 1:)
= —C sup
0#£7eX), 17l div
< (||Aéa,f+1||+||p2|l), n=0,...,N—1. (414)

A combination of bounds Egs. 4.11-4.14 completes the
proof of the theorem. O

4.2 Fixed stress

The FS decoupling method solves the flow problem first,
with the value of o fixed from the previous time step. After
that, the mechanics problem is solved using the new values
of the pressure as data [37]. We again assume in the analysis
Zero source terms for simplicity. The method is: for n =
~1,0,...,N — 1, find (o] ', uf ™yt 0 prthy €
Xy xVy th X Zp x Wy, such that, for all (g, w) € Zj x Wp,

(K ! "+1,q) (p;“,divq) —0, (4.15)
n+l _ n n+l _ n
. (uw> Y (A it =n, w,)
At At
n_ n—l1
(dwz"+‘, ) -« (AM, w1> . (4.16)
At
and, for all (t,v, &) € X x Vj, x Qp,
(Aa;l”’l, 'L’) + (uh‘H div r) + (y;l”’l, r)

(Aaph+11 r) (4.17)
<d1V0n+], ) —0, (4.18)
<o;;+1, g) —0, (4.19)
where the Eqgs. 4.15 and 4.17-4.19 hold for n =
—-1,0,..., N — 1 and Eq. 4.16 holds forn =0, ..., N — 1

with (rh_l = a,?. Solving Eqgs. 4.15 and 4.17-4.19 for
n = —1 provides initial data a;l), "‘2’ y}?, and 12.

4.2.1 Stability analysis for fixed stress

The following theorem shows that the fixed stress scheme is
unconditionally stable.

Theorem 4.2 For the solution (o', up ™,y ot

ph )OSHSNfl of the system (4.15)—(4.19), there exists
a constant C independent of h, At, co, and amin Such
that

N-—1

> ot = P max (1P
0 0<n<N-—

n=

HIA 2 2 4 P+ IR < ClIR

Proof The proof is similar to that of the drained split
scheme. Taking the difference of two successive time steps
for equations (4.17)—(4.19) and (4.15), we obtain, for n =
0,...,N—1,forall (z,v,&,q) € X x V}, x Qp x Zy,

(A( n+l —op), ‘L') + (u';lH —uj, div ‘L')

+ (y,;’*‘ v, z) (Aa(p"+1 — DI r) =0, (4.20)
(dlv(0n+l — o). v) -0, “.21)
(a,f“ — ol s) —0, (4.22)

(k7' =2g) = (ph*! = phodivg) =0, (423)

Taking T = U}:’H —o),v= uZH —uj and & = ”+1 -y
in (4.20)—(4.22) and adding the equations results 1n
1A (0! — o)l < al A2 ()t — pII. (4.24)

Taking test functions ¢ = zZ‘H in(4.23)and w = pZH W
in (4.16) and adding the equations gives

n+1
p - D)
o ( h - h , pZJrl pz)

n+1 _
+a<A PP — Py (pnt - pZ)I)

( (Zn+l 2, n+1>
o' — a”_l
=« AhT (pn-H PZ)I

<5 ||A2<oh —o HI? + ||Az<p”+1 PO,
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which, combined with Eq. 4.24, implies, forn =0, ..., N—1,

||p”+1 el +—||Az(p"+1 I

_1 _1
3 (K3 — I 4 K3 Pk R)
2

2 Az (pl — IR,
_2A

where for n = 0 we have set ph_l = pg. Summing over n

fromOtok — 1 foranyk =1,..., N gives
k—1
Z—np"“ prIP+llzi > < Clizpl?, k=1,...,N.
n=0
(4.25)

Next, similarly to the arguments in Theorem 4.1, we obtain

Pt = Cllgg 'l n=0... N~ 1, (4.26)
1A ey < Cllpp ™, n=0,....N—1 427
and
”un+l ” + ”yn+l || < C (”AZO_]:l+1 ” + ”p}’lJrl ”) ,
n=0,...,N—1. (4.28)

The proof is completed by combining Eqs. 4.25-4.28. [
4.3 Domain decomposition for the split methods

In this subsection, we present a non-overlapping domain
decomposition method for the drained split decoupled
formulation discussed in Section 4.1, with non-zero source
terms. The domain decomposition algorithm for the fixed
stress decoupled formulation is similar; it can be obtained
by modifying the order of the coupling terms accordingly.
We omit the details.

Following the notation used in Section 3 for the mono-
lithic domain decomposition method, the domain decompo-
sition method for the DS formulation with non-zero source
terms reads as follows: for1 <i <mandn =0,..., N—1,

n+1 n+l n+l 4 untl
find (o), uy, v A )€ Xni X Vi x Qpix A}

and (ZT,]’ PhH A nH) € Zp,i x Wi ix A} such that, for
all (z,v, &, u") € Xh,t X Vii x Qui x A},

+1 +1 +1
(Aa;:l , t)_Ql- + ( Zz , le‘[)Qi (y;;z ’ )Qi
= (AO(pZ’iI, T)Qi + <g:ll+1’

it
+ (A, "o,

TNi)p,nry

@ Springer

n+1
dlvohl , )
[

(
(o €), =0,

n+1 _
Z(Ghl ni, L )l_,- =0,

i=1

_ (fn+1’ v)gi ,

and, for all (¢, w, uP) € Zp; x Wii x A},

(k7155 ), — (Phitaivg)

n+1
_(gp 7q'ni>39iﬂ[‘lp)_<)‘£n aQ'ni>l",-,

+1 +1
0 Ar o At ’ o

i

The above split domain decomposition formulation consists
of separate domain decomposition methods for mechanics
and flow at each time step. Such methods have been studied
in detail for the flow [29] and mechanics [35] components.
It is shown that in both cases the global problem can be
reduced to an interface problem with a symmetric and
positive definite operator with condition number O (h™1).
Therefore, we employ the conjugate gradient (CG) method
for the solution of the interface problem in each case.

5 Numerical results

In this section we report the results of several numerical tests
designed to verify and compare the convergence, stability,
and efficiency of the three domain decomposition methods
developed in the previous sections. The numerical schemes
are implemented using deal.Il finite element package [4,
12].

In all examples the computational domain is the unit
square (0, 1)? and the mixed finite element spaces are X}, x
Vi x Qp = BDM% X Q% x Qo [9] for elasticity and Zj x
Wy, = BDM | x Qg [19] for Darcy on quadrilateral meshes.
Here Oy denotes polynomials of degree k in each variable.
For solving the interface problem in the monolithic scheme
we use non-restarted unpreconditioned GMRES and in the
sequential decoupled methods we use unpreconditioned
CG for the flow and mechanics parts separately We use
a tolerance on the relative residual ** as the stopping
criteria for both iterative solvers. For Examples 1 and 2, the
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tolerance is taken to be 10~!2. For Example 3, the tolerance
is taken to be 1076 due to relatively smaller initial residual
ro. For the monolithic method, Theorem 3.1 implies that
that the spectral ratio ;‘L’"‘_‘X = O(h_l), where Apmin and Amax
are the smallest and larggst real eigenvalues of the interface
operator, respectively. Depending on the deviation of the
operator from a normal matrix [33, 34], the growth rate for
the number of iterations required for GMRES to converge
could be bounded. In particular, if the interface operator

is normal, then the expected growth rate of the number of
GMRES iterations is (’)( i:’”ﬁ [34], which in our case

is O(h~%3). On the other hand, the interface operators in
the decoupled mechanics and flow systems in the DS and
FS schemes are symmetric and positive definite [29, 35]. A
well known result [34] is that the number of CG iterations
required for convergence is O(4/k), where « is the condition
number for the interface operator. Furthermore, it is shown
in [35, 58] that the condition numbers Kyecn and « f1oy for
the interface operators corresponding to the mechanics and
flow parts respectively are O(h~') as well and hence the
expected growth rate for the number of CG iterations is also
O(h™09).

5.1 Example 1: convergence and stability

In this example we test the convergence and stability of
the three domain decomposition schemes. We consider the
analytical solution

p = €' (sin(mwx) cos(my) + 10),
o By X2 4 sin(( = x)(1 = y))cos(1 — y)
TN = 0* 0 = )3+ (1= )2+ cos(xy) sin(x) )

The physical and numerical parameters are given in Table 1.
Using this information, we derive the right hand side and
boundary and initial conditions for the system Eqs. 2.1-2.8.

The global mesh is divided into 2 x 2 square subdomains.
We run a sequence of refinements from 7 = 1/4 to
h = 1/64. The initial grids in the bottom left and
top right subdomains are perturbed randomly, resulting in
general quadrilateral elements. The computed solution for

Table 1 Example 1, physical and numerical parameters

Parameter Value
Permeability tensor (K) 1

Lame coefficient (1) 100.0

Lame coefficient (1) 100.0

Mass storativity (co) 1.0,1073
Biot-Willis constant (o) 1.0

Time step (Ar) 1073,1072, 107!
Number of time steps 100

the monolithic scheme with # = 1/64 and Ar = 1073 on
the final time step is given in Fig. 1.

To study and compare the convergence and stability of
the three methods, we run tests with time steps At =
1073, 1072 and 10~ L. The results with co = 1 are presented
in Tables 2—4. We report the average number of iterations
over 100 time steps. The numerical errors are relative to the
corresponding norms of the exact solution. We use standard
Bochner space notation to denote the space-time norms.
Convergence results for the case with ¢¢ = 0.001 and
At = 0.01 are given in Table 5.

The main observation is that all three methods exhibit
growth in the number of interface iterations at the rate of
O(h~%3). This is consistent with the theoretical bounds on
the spectrum of the interface operator, cf. the discussion at
the beginning of Section 5. This behavior is robust with
respect to both At and cy. We further note that in both split
schemes, the Darcy interface solver requires fewer number
of iterations than the elasticity solver. We attribute this to
the fact that the Darcy formulation involves a contribution
to the diagonal from the time derivative term, resulting in a
smaller condition number of the interface operator.

Another important conclusion from the tables is that
two split schemes are stable uniformly in Az and cp, in
accordance with Theorem 4.1 and Theorem 4.2.

In terms of accuracy, all three methods yield O(h)
convergence for all variables in their natural norms, which
is optimal convergence for the approximation of the Biot
system with the chosen finite element spaces, cf. [7, 39]. In
some cases, especially for larger Az, we observe reduction
in the convergence rate for certain variables due to the
effect of the time discretization and/or splitting errors, most
notably for the Darcy velocity in the fixed stress scheme. The
accuracy of the three methods is comparable for smaller Az.

In terms of efficiency, in most cases the total number
of flow and elasticity CG iterations in the split schemes
is comparable to the number of GMRES iterations in the
monolithic scheme. However, the split schemes have a clear
advantage, due to the more efficient CG interface solver
compared to GMRES for the monolithic scheme, as well as
the less costly subdomain problems - single-physics solves
versus the coupled Biot solves in the monolithic scheme.

5.2 Example 2: dependence on number
of subdomains

The objective of this example is to study how the
number of GMRES and CG iterations required for the
different schemes depend on the number (and diameter)
of subdomains used in the domain decomposition. For
this example, we use the same test case as in Example
1. We solve the system using 4 (2 x 2), 16 (4 x 4),
and 64 (8 x 8) square subdomains of identical size. The
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Fig. 1 Example 1, computed solution at the final time step using the monolithic domain decomposition method with 4 = 1/64 and Ar = 103

Table 2 Example 1, convergence for Az = 1073 and ¢y = 1

(a) Monolithic scheme

h #GMRES lz = znll Lo (i) lp = prllpeor2y llo = onllLoo(Hgy) llu — upllpoo(r2)

1/4 24 rate 2.13e+00  rate 7.05e-02  rate 6.95e-01  rate 6.88e-01  rate

1/8 33 -0.46 1.13e+00  0.92 3.56e-02 098 3.57e-01  0.96 3.48¢-01  0.98

1/16 44 -0.42 4.84e-01 1.22 1.79¢-02  1.00 1.79e-01  0.99 1.75e-01  1.00

1/32 62 -0.49 2.01e-01 1.27 8.94e-03 1.00 8.99%-02 1.00 8.74e-02  1.00

1/64 87 -0.49 9.15¢-02  1.14 4.47e-03 1.00 4.50e-02  1.00 4.37e-02  1.00

(b) Drained split

h #CGElast #CGDarcy Iz = znll oo (Hgy) lp — pn ||L°°(L2) llo — onllLoo(Hyy) lu — up ||L°°(L2)
1/4 19 rate 10 rate 2.00e+00 rate 7.07e-02  rate 7.01e-01  rate 6.88e-01  rate
1/8 23 -0.28 10 0.00 1.11e+00  0.85 3.57e-02  0.99 3.59-01 0.96 3.48e-01 098
1/16 34  -0.56 11 -0.14 4.89%¢-01 1.18 1.79¢-02  1.00 1.81e-01  0.99 1.75¢e-01  1.00
1/32 47 -047 15 -0.45 2.06e-01 1.25 8.94e-03  1.00 9.06e-02  1.00 8.74e-02  1.00
1/64 65 -0.47 20 -0.42 9.29¢-02  1.15 4.47e-03  1.00 4.53e-02  1.00 4.37e-02  1.00
(c) Fixed stress

h #CGElast #CGDarcy lz — znllLoo (Hgy) lp = prllpeo (2 llo = onllLo(Hg) llu — unllpoo(z2)
1/4 19  rate 10 rate 1.93e+00 rate 7.06e-02  rate 7.01e-01  rate 6.88e-01  rate
1/8 23 -0.28 10 0.00 1.05e+00  0.88 3.56e-02  0.99 3.59e-01  0.96 3.48e-01 0.98
1/16 34  -0.56 11 -0.14 4.46e-01 1.23 1.79e-02  1.00 1.81e-01  0.99 1.75e-01  1.00
1/32 47 -0.47 15 -0.45 2.63e-01  0.76 8.95¢-03  1.00 9.06e-02  1.00 8.74e-02  1.00
1/64 65 -0.47 20 -0.42 2.17e-01  0.28 4.49e-03 099 4.53e-02  1.00 4.37e-02  1.00
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Table 3 Example 1, convergence for Az = 1072 and ¢y = 1

(a) Monolithic scheme
h #GMRES

1/4 18  rate
1/8 23 -0.35
1/16 32 -0.48
1/32 44 -0.46
1/64 63 -0.52
(b) Drained split

h #CGElast
1/4 19  rate
1/8 23 -0.28
1/16 34  -0.56
1/32 47 -047
1/64 65 -047
(c) Fixed stress

h #CGElast

1/4 19  rate

1/8 23 -0.28
1/16 34 -0.56
1/32 47 -047
1/64 65 -047

Iz — znllLoo (Hgy)
1.58e+00  rate
7.47e-01 1.08
3.58e-01 1.06
1.77e-01 1.02
8.98e-02 0.98

#CGDarcy

10 rate
12 -0.26
16 -0.42
23 -0.52
32 -0.48
#CGDarcy

10 rate
12 -0.26
16 -0.42
23 -0.52
32 -0.48

lp = prllpeor2y
6.98e-02 rate
3.55¢-02 0.97

1.79e-02  0.99
8.97e-03  0.99
4.54e-03 098

Iz — znll Loo gy
1.57e+00  rate

7.46e-01 1.07
3.58e-01 1.06
1.77e-01 1.02
8.96e-02  0.98

Iz = znll Lo (Hgiv)
1.48¢+00  rate

7.64e-01  0.96
4.88e-01  0.65
3.80e-01  0.36
3.44e-01  0.14

lo = onllLoo(Hgy)

6.97e-01 rate

3.58e-01 0.96
1.80e-01  0.99
9.02e-02  1.00
4.53e-02  1.00
lp = prllpo L2
6.98e-02  rate
3.55e-02  0.97
1.79¢-02  0.99
8.97¢-03  0.99
4.53¢-03 0.98
P — Pl
6.97e-02 rate
3.56e-02 097
1.81e-02 098
9.37e-03 095
5.26e-03  0.83

llu —up ||L°°(L2)

6.88e-01  rate

3.48¢-01  0.98
1.75e-01  0.99
8.88¢-02  0.98
4.66e-02 093

llo — onllLoo(Hgy)

7.01e-01  rate

3.59¢e-01  0.96
1.81e-01  0.99
9.06e-02  1.00
4.53e-02  1.00

lo = onllLoo(Hgy)

7.01e-01  rate

3.59-01 0.96
1.81e-01  0.99
9.06e-02  1.00
4.53e-02 1.00

llu — Mh”LOO(LZ)

6.88e-01  rate

3.48e-01 0.98
1.75e-01  1.00
8.74e-02  1.00
4.37e-02  1.00

llu — unllpoo(r2)

6.88e-01  rate

3.48e-01 098
1.75e-01  1.00
8.74e-02  1.00
4.37e-02  1.00

Table 4 Example 1, convergence for Ar = 10~ and ¢p = 1

(a) Monolithic scheme
h #GMRES

1/4 40 rate
1/8 59 -0.56
1/16 88 -0.58
1/32 128 -0.54
1/64 180 -0.49
(b) Drained split

h #CGElast
1/4 19 rate
1/8 23 -0.28
1/16 34 -0.56
1/32 47 -0.47
1/64 65 -0.47
(c) Fixed stress

h #CGElast

1/4 19 rate

1/8 23 -0.28
1/16 34 -0.56
1/32 47 -0.47
1/64 65 -0.47

lz = znll Lo (Hgy)
1.38e+00  rate
7.20e-01 0.94
3.97e-01 0.86
2.57e-01 0.63
2.08e-01 0.31

#CGDarcy

11 rate
14 -0.35
20 -0.51
28 -0.49
38 -0.44
#CGDarcy

11 rate
14 -0.35
20 -0.51
28 -0.49
38 -0.44

lp — prll Lo

6.99¢-02 rate
3.63e-02 094
1.94e-02  0.90
1.17e-02  0.72
8.84e-03 041

”Z —Zh ||L°°(Hd;v)

1.38e+00  rate

7.17e-01 094
3.92e-01  0.87
2.50e-01  0.65
1.99¢-01  0.33

lz = znll Lo (Hgiv)
1.42e+00  rate

8.38e-01  0.76
5.83e-01  0.52
4.87e-01  0.26

4.56e-01  0.09

llo — onll Lo (Hyy)

7.04e-01  rate

3.65e-01  0.95
1.92e-01  0.93
1.09¢-01  0.81
7.40e-02  0.56
lp = prllpe(r2
6.99¢-02  rate
3.62e-02  0.95
1.92e-02 091
1.15e-02  0.75
8.48¢-03  0.44
lp = prll (i
7.00e-02  rate
3.63e-02  0.95
1.93e-02 091
1.15e-02  0.74
8.53e-03 0.44

lu — wnllpoo 2y

7.17e-01  rate

4.26e-01  0.75
3.09e-01  0.46
2.72e-01  0.19
2.62e-01  0.06

lo — onllLoe(Hgy)

7.01e-01  rate

3.59¢e-01  0.96
1.81e-01  0.99
9.07e-02  1.00
4.56e-02 099

lo — onllLoo gy

7.00e-01  rate

3.59-01 0.96
1.81e-01  0.99
9.06e-02  1.00
4.53e-02  1.00

flu — Mh”LOO(LZ)
6.88e-01  rate

3.48e-01  0.98
1.75e-01  1.00
8.74e-02  1.00
4.37e-02  1.00

lu — unllpoo(r2)

6.88e-01  rate

3.48e-01 0.98
1.75¢-01  1.00
8.74e-02  1.00
4.37e-02  1.00
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Table 5 Example 1, convergence for Az = 1072 and cp = 1073

(a) Monolithic scheme

h #GMRES lz = znll Lo (B lp = prll o2y lo = onllLoo(Hgy) llu —upllpoocr2y

h/4 21 rate 1.86e+00 rate 7.12e-02  rate 6.97e-01 rate 6.88e-01 rate

h/8 28 -0.42 7.87¢-01 1.24 3.57¢-02  1.00 3.58e-01 0.96 3.48¢e-01 0.98

h/16 38 -0.44 3.63¢-01 1.12 1.79¢-02  1.00 1.80e-01 0.99 1.75¢-01  0.99

h/32 53 -0.48 1.77e-01  1.04 8.94e-03  1.00 9.02¢-02 1.00 8.88e-02 0.98

h/64 73 -0.46 8.78e-02  1.01 4.47¢-03  1.00 4.53e-02 1.00 4.66e-02 0.93

(b) Drained split

h #CGElast #CGDarcy 2 = znllLo(Hgy) 1P = Prllpser2) llo = onllLeHg,) e —unllpoor2)
1/4 19 rate 11 rate 1.90e+00 rate 7.16e-02 rate 7.01e-01 rate 6.88e-01 rate
1/8 23 -0.28 15 -0.45 791e-01 1.26 3.58e-02  1.00 3.59-01 0.96 3.48e-01 0.98
1/16 34 -0.56 20 -0.42 3.64e-01 1.12 1.79¢-02  1.00 1.81e-01  0.99 1.75e-01  1.00
1/32 47 -0.47 28 -0.49 1.78e-01  1.03 8.98e-03 1.00 9.06e-02 1.00 8.74e-02  1.00
1/64 65 -0.47 41 -0.55 9.01e-02 0.98 4.55e-03 0.98 4.53e-02 1.00 4.37e-02  1.00
(c) Fixed stress

h #CGElast #CGDarcy iz — znllLoo (Fgy) 1P — pullpoo(r2y llo = onllLoo (Hgy) e —wnll oo (r2)
1/4 19 rate 11 rate 1.88e+00 rate 7.16e-02 rate 7.01e-01 rate 6.88e-01 rate
1/8 23 -0.28 15 -0.45 8.84e-01  1.09 3.72¢-02  0.94 3.59¢-01 0.96 3.48e-01 0.98
1/16 34 -0.56 20 -0.42 6.43e-01  0.46 2.08e-02 0.84 1.81e-01 0.99 1.75e-01 1.00
1/32 47 -047 28 -0.49 5.60e-01  0.20 1.36e-02  0.61 9.06e-02 1.00 8.74e-02  1.00
1/64 65 -0.47 41 -0.55 5.36e-01  0.06 1.10e-02 0.31 4.53¢-02  1.00 4.37¢-02  1.00
physical parameters are as in Example 1, with ¢¢ = 1, 5.3 Example 3: heterogeneous benchmark

At = 10_3, and T = 100 x At. The average number
and growth rate of iterations in the three methods are
reported in Tables 6-8, where A denotes the subdomain
diameter. We note that the number of iterations for the
drained split and fixed stress schemes are identical, so
we give one table for both methods. For a fixed A, the
growth rate with respect to & is averaged over all mesh
refinements. For a fixed mesh size h, the growth rate
with respect to A is averaged over the different domain
decompositions. For all three methods, we observe that
for a fixed number of subdomains, the growth rate in the
number of iterations with respect to mesh refinement is
approximately O (h~07), being slightly better for the Darcy
solver in the split schemes. As this is the same as the growth
rate in Example 1, the conclusion from Example 1 that the
growth rate is consistent with the theory extends to domain
decompositions with varying number of subdomains, see
also the discussion at the beginning of Section 5. We further
observe that for a fixed mesh size, the growth rate in
number of iterations with respect to subdomain diameter
A is approximately O(A~0), again being somewhat better
for the Darcy solves. This is consistent with theoretical
results bounding the spectral ratio of the unpreconditioned
interface operator as O ((hA)~') [57]. The dependence
on A can be eliminated with the use of a coarse solve
preconditioner [57, 58].

@ Springer

This example illustrates the performance of the methods
for highly heterogeneous media. We use porosity and per-
meability fields from the Society of Petroleum Engineers
10th Comparative Solution Project (SPE10)!. The compu-
tational domain is £2 = (0, 1)2, which is partitioned into
a 128 x 128 square grid. We decompose the domain into
4 x 4 square subdomains. From the porosity field data,
the Young’s modulus is obtained using the relation £ =
102 (1 - %)2
which the Young’s modulus vanishes, see [38] for details.
The porosity, Young’s modulus and permeability fields are
given in Fig. 2. The parameters and boundary conditions
are given in Table 9. The source terms are taken to be zero.
These conditions describe flow from left to right, driven by
a pressure gradient. Since in this example analytical solution
is not available, we need to prescribe suitable initial data.
The initial condition for the pressure is taken to be pg = 1 —
x, which is compatible with the prescribed boundary condi-
tions. We then follow the procedure described in Remark 3.1
to obtain discrete initial data. In particular, we set pg to be
the L2-projection of py onto Wj, and solve a mixed elasticity
domain decomposition problem at t+ = 0 to obtain a}? . We

1
, where ¢ = 0.5, refers to the porosity at

Thttps://www.spe.org/web/csp/datasets/set02.htm
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Table 6 Example 2, number of
GMRES iterations in the h 2x2 4x4 8 x8 Rate
monolithic scheme

1/8 33 53 76 O(A060)
1/16 45 68 97 O(A~05%)
1/32 63 93 126 O(A700)
1/64 88 125 164 O(A7043)
Rate O(h_0'47) O(h_0'41) O(h—0.36)

Table 7 Example 2, number of

CG elasticity iterations in the h 2x2 4x4 8x8 Rate

drained split and fixed stress

schemes 1/8 23 40 60 O(A~09)
1/16 34 51 73 O(A053)
1/32 47 68 95 O(A703Ty
1/64 65 95 124 O(A046)
Rate O(h—O.SO) O(h_0'42) O(h—0.35)

Table 8 Example 2, number of

CG Darcy iterations in the h 2x2 4x4 8x8 Rate

drained split and fixed stress

schemes 1/8 10 11 14 O(A~024)
1/16 11 12 14 O(A~017)
1/32 15 16 18 O(A~013)
1/64 20 23 24 OA~013)
Rate O(h—0.34) O(h_0‘36) O(h—OAZS)

06-01 1.0e+02 SRS
9% 95
4 90 1000
3 —8
% B £
24 > ~757Q Q
22 £ 70 g 0 8
8 g 5 o qg)
£ 60 O 1
12 5 5 <
08 50 9 01
.06 45
04 40 001
e+00 3.4e+01 3.7e-03
Fig.2 Example 3, porosity, Young’s modulus, permeability
Table9 Example 3, parameters
and boundary conditions Parameter Value
Mass storativity (cop) 1.0
Biot-Willis constant (o) 1.0
Time step (Ar) 1072
Total time (T') 1.0
Boundary o u P z
Left on = —apn - 1 -
Bottom on=0 - - z-n=0
Right - 0 0 -
Top on=20 - - z-n=0
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(c) Displacement
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Fig.3 Example 3, computed solution at the final time using the monolithic domain decomposition scheme

note that this solve also gives u2, y,? ,and KZ’O. In the case of
the monolithic scheme where the time-differentiated elas-
ticity Eq. 3.8 is solved, the computed initial data is used to
recover u}}, ¥, and A, " using Eq. 3.16. The computed solu-
tion using the monolithic domain decomposition scheme is
given in Fig. 3. The solutions from the two split methods
look similar.

In Table 10, we compare the average number of interface
iterations per time step in the three methods. All three
methods converge for this highly heterogeneous problem
with realistic physical parameters. While the three methods
provide similar solutions and the number of interface
iterations is comparable, the split methods are more efficient
than the monolithic method, due the less expensive CG
iterations and single-physics subdomain solves. We further
note that in the split methods the Darcy interface solve is

more expensive than the elasticity one, which is likely due
to the fact that the permeability varies over seven orders of
magnitude, affecting the condition number of the interface
operator.

6 Conclusions

We presented three non-overlapping domain decomposition
methods for the Biot system of poroelasticity in a five-field
fully mixed formulation. The monolithic method involves
solving an interface problem for a composite displacement-
pressure Lagrange multiplier, which requires coupled Biot
subdomain solves at each iteration. The two split methods
are based on the drained split and fixed stress splittings.
They involve two separate elasticity and Darcy interface

Table 10 Example 3, comparison of the number of interface iterations in the three methods

Monolithic Drained split Fixed stress
h #GMRES #CGElast #CGDarcy #CGElast #CGDarcy
1/128 565 297 464 297 464
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iterations requiring single-physics subdomain solves. We
analyze the spectrum of the monolithic interface operator
and show unconditional stability for the split methods. A
series of numerical experiments illustrate the efficiency,
accuracy, and robustness of the three methods. Our main
conclusion is that while two approaches are comparable
in terms of accuracy and number of interface iterations,
the split methods are more computationally efficient than
the monolithic method due to the less expensive CG
iterations compared to GMRES and simpler single-physics
subdomain solves compared to coupled Biot solves in the
monolithic method.
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