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ABSTRACT

We present the asynchronous multi-domain variational time integrators with a dual domain decomposition
method for the initial hyperbolic boundary-value problem in hyperelasticity. Variational time integration
schemes, based on the principle of minimal action within the Lagrangian framework, are constructed for the
equation of motion and implemented into a variational finite element framework, which is systematically
derived from the three-field de Veubeke-Hu-Washizu variational principle to accommodate the
incompressibility constraint present in an analysis of nearly-incompressible materials. For efficient parallel
computing, we use the dual domain decomposition method with local Lagrange multipliers to ensure the
continuity of the displacement field at the interface between subdomains. The a-method for time
discretization and the multi-domain spatial decomposition enable us to use different types of integrators
(explicit vs. implicit) and different time steps on different parts of a computational domain, and thus
efficiently capture the underlying physics with less computational effort. The energy conservation of our
nonlinear, midpoint, asynchronous integration scheme is investigated using the Energy method, and both
local and the global energy error estimates are derived. We illustrate the performance of proposed
variational multi-domain time integrators by means of three examples. First, the method of manufactured
solutions is used to examine the consistency of the formulation. In the second example, we investigate
energy conservation and stability. Finally, we apply the method to the motion of a heterogeneous plane
domain, where different integrators and time discretization steps are used accordingly with disparate

material data of individual parts.

© 2010 Elsevier B.V. All rights reserved.

1. Introduction

In time-dependent scientific simulations, where different multi-
physics solvers are often coupled, the time integrator is an
important component. Typically, the partial differential equations
(PDEs) are solved by discretizing the domain spatially using finite
elements or finite volumes, then integrating over time using a
numerical ordinary differential equation (ODE) solver. Both the
coupling between domains and the time integration must be
handled with care to avoid numerical instability, since the stability
and accuracy of such coupling are dictated not only by the individual
local time step limits, but also by the data transfer method across
the interface. Moreover, the stability and accuracy requirements for
different domains may necessitate different time steps. For example,

* Corresponding author. Department of Aerospace and Mechanical Engineering,
University of Notre Dame, 367 Fitzpatrick Hall of Engineering, Notre Dame, IN 46556~
5637, USA. Tel.: +1 574 631 1376.

E-mail address: kmatous@nd.edu (K. Matous).
URL: http://www.nd.edu/~kmatous (K. Matous).
1 U.S. Department of Energy, B523819.

0045-7825/$ - see front matter © 2010 Elsevier B.V. All rights reserved.
doi:10.1016/j.cma.2010.02.017

a stiff material domain may require small time steps for numerical
stability, or a fluid domain may require small time steps to resolve
boundary layers accurately, while other material domains may
permit a larger time step.

Another challenge when solving these problems is in the spatial
discretization, allowing the ability to link domains with non-matching
discretizations. Due to their size, these simulations often require
parallel computing, which can be effectively done using domain
decomposition. For elliptic problems, Farhat and Roux [16] proposed
the popular FETI method, which was subsequently extended to
transient problems [14]. It enforces continuity between domains by
adding an additional constraint with Lagrange multipliers. Park et al.
[36] developed a variant using local Lagrange multipliers that
constrains domains to an intermediate interface rather than directly
to each other. Such an intermediate interface is used in Park et al. [37]
and Brezzi and Marini [9] to handle domains with non-matching
meshes, as illustrated in Fig. 1.

To achieve an efficient, stable, and accurate integrator, several
issues must be addressed. For accurate long time integration, it is
desirable that the integrator conserves energy and preserves
momentum. It is well known, that ODE integrators that discretize
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Fig. 1. Domain decomposition with a common interface between domains. Arrows
represent the local Lagrange multipliers constraining each domain to the interface.

the differential equation itself, such as Runge-Kutta methods, often
artificially dissipate energy to achieve numerical stability. To relax
the time step constraint imposed by stability requirements, mixed
methods or multi-time methods with different time steps for each
domain were proposed. Belytschko and Mullen [6,7] were the first
to use a mixed explicit-implicit method with a nodal partition,
while Hughes and Liu [26,27] introduced a mixed method using an
element partition. Belytschko et al. [8] introduced subcycling for
first-order problems, and later extended it to non-integer time step
ratios [5]. Neal and Belytschko [33] developed subcycling with non-
integer ratios for second-order structural problems. Although
popular, the stability of second-order subcycling methods has been
elusive. Smolinski and Sleith [40] contrived an explicit subcycling
algorithm for second-order problems that was proved stable [41],
but is less accurate than other algorithms. Daniel [11] showed that
Neal and Belytschko's algorithm is “statistically stable”, but unstable
for certain time steps smaller than the expected stability limit. More
recently, Combescure and Gravouil [10,21] developed a FETI-like
transient method that enforces continuity of velocities and is proved
stable but dissipative for subcycling. Prakash and Hjelmstad [38]
improved this method to be stable and non-dissipative for subcycling,
but their method is based on binary trees for parallelism and additive
operator split, rendering it less popular for nonlinear problems and
high-performance computing.

Another set of integrators proposed in recent years are the
Variational Integrators. These are derived by discretizing the
Lagrangian and applying variational calculus, resulting in methods
that preserve momentum, do not dissipate energy and are symplectic.
As a result they are superior for long time integration. Variational
integrators have been developed by Veselov [42], Wendlandt and
Marsden [43], and Marsden and West [31], among others. Kane et al.
[29] showed that the popular Newmark method [34] can also be
derived variationally. Lew et al. [30] developed an asynchronous
variational integrator (AVI) and presented its explicit implementa-
tion, where each element has its own time step. The parallel
implementation of AVI was presented in Kale and Lew [28].

Time integrators for nonlinear problems and their stability
have also generated a high degree of interest. Especially, the
energy-controlling or conserving methods have been investigated
[19,20,22]. Time integration schemes that conserve the momenta
and dissipate the energy in order to diminish unresolved high
frequency modes, while maintaining good accuracy were delineated
in [3]. Recently, energy-dissipative momentum-conserving time
stepping algorithms for finite strain multiplicative plasticity were
presented by Armero [2].

Based on the promising results of the variational integrators and
their deep mathematical structure, in Section 3 we present a

method for integrating nonlinear problems with domain decompo-
sition. In particular, we build on our previous work focused on ODEs
[18] and extend it to PDEs for nearly-incompressible materials.
Quasi-incompressible material behavior is treated by a three-field
de Veubeke-Hu-Washizu variational principle [19,32,39]. Note that
modeling of nearly-incompressible materials is challenging, espe-
cially for explicit integrators, since the wave speed — as v—1/2,
and thus At — 0. We develop an asynchronous integrator that allows
each domain to use its own arbitrary time step and integrator. We
use a variational approach based on the generalized a-method to
take advantage of its favorable properties and enforce the continuity
of displacements with a common interface. The constraint is applied
by using local Lagrange multipliers in context of the dual domain
decomposition method. Displacement constraints avoid disconti-
nuities between domains in the cases where continuity of velocities
is only enforced.

In Section 4, we present the energy conservation analysis of our
integrators for both the synchronous and asynchronous time
stepping using the midpoint rule, «=1/2. We follow the approach
by Hauret and Le Tallec [22]. By treating the constraints variation-
ally, we ensure stability in domain coupling. The synchronous
implicit midpoint version achieves a conditional stability with
O(Af?), while with asynchronous steps it is conditionally stable with
a local criterion O((At%)?). However, we show that for our common
interface, the global energy control still holds with O(At?). Our
method accommodates nonlinear problems very naturally and the
high degree of parallelism is preserved. Note that rigorous nonlinear
stability analysis is not part of this investigation. For linear stability
analysis of AVI, we point the interested reader to the work of Fong
et al. [17].

We present examples in Section 5 involving the convergence
study, energy conservation study, and the mixed implicit/explicit
integration test that demonstrates the potential of the method for
error control. Finally, several conclusions are made in Section 6.

The main contributions of the present work are: i) Combination
of the most recent advances in asynchronous multi-domain
variational time integrators with a dual domain decomposition
method in the context of a mixed three-field de Veubeke-Hu-
Washizu variational principle for nearly-incompressible solids. ii)
Introduction of a linearly interpolated common interface and the
local Lagrange multiples in the space/time domain that allow for
mixed, asynchronous implicit/explicit integration amenable to
parallel computation. iii) The energy conservation analysis of the
midpoint integrator by the Energy method. iv) Unique examples,
based on the Method of Manufactured Solutions, that provide a
rigorous verification testbeds.

304,
%

Fig. 2. Problem description.
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2. Governing equations — continuum problem

Let the open set QyCR> be the reference configuration of a given (compressible or nearly-incompressible) body at time t,. Each point X is
associated by a bijective map with its position in that configuration: X — X< Qy, as shown in Fig. 2.

In the absence of displacement discontinuities, a unique differentiable deformation map ¢:Qyx [0, T] = R describing a motion exists, such
that any displaced position at a current time t<[0, T], where [0, T/CR™ denotes the time of interest, is determined as x= ¢(X, t) with the
difference being the displacement field u(X, t) =x — X. The deformation gradient F(X, t) is obtained by taking the gradient of the deformation
map F= V¢, where Vj is the gradient with respect to X, and the Jacobian of the deformation map is given by J(X, t) = det F. We also define the
right Cauchy-Green deformation tensor C(X, t) = F'F.

The initial/boundary-value problem of motion reads

Pu f .
pOF—Vo'P"‘ 0 in Qg x (0,7),
u=1u on 0Q1u x (0,T),
P-Ny=*, on 0Qp x (0,T), (1)
u(X,0) = u, in Q,
ou . i
E(x 0) =1, m QOa

where po(X, t) =Jp represents the reference mass density and p=p(X, t) is the deformed mass density, P=P(X, F(X, t)) is the first Piola-
Kirchhoff stress, fo =fo(X, t) denotes the external body force, iy =uy(X, t) is the prescribed displacement on the boundary 0Qz, To =To(X, t)
represents the known surface load on the boundary 0Qp and Ny represents the unit normal to 0Qp. Here ET‘: (X, t) denotes the material velocity (X, t)
0%u
o

and - represents the material acceleration ii(X, t), respectively. To render the initial/boundary-value problem well posed, initial conditions ug

and 1, are given for both displacement u and velocity . Note that 0Qg, and 0Qp are smooth open disjoint subsets of 0Qp such that
000 = 0Qg,U0Qp and the 1-dimensional measure of 9Qq — (0Qgz,U0dQp) is zero.

2.1. A three-field continuous Lagrangian framework

In this work, we are interested in variational integrators within the domain decomposition framework to solve the equation of motion, Eq. (1),
in the context of nearly-incompressible material behavior, which requires a special numerical treatment. For clarity and completeness of the
presentation, we start with a continuous variational formulation. The derivation of variational integrators for computing the motion in the
discrete setting will follow analogously. To account properly for a nearly-incompressible material response, we employ a three-field de Veubeke-
Hu-Washizu variational principle [19,32,39].

In general, the volume-preserving part of a deformation gradient reads

1
F(X,t) =] 5F, 2)
and the volumetric term 6(X, t) is given by
0=]. 3)

_ 1A —
Next, we introduce a mixed deformation gradient F(X, t) = 63F, such that an additional variable 6 now represents a mixed Jacobian (§=det(F)).
In the finite element formulation, introduced hereafter, Eq. (3) is satisfied in a weak sense.
A mixed variational formulation, in the Lagrangian frame, is governed by a Lagrangian defined as the kinetic minus the potential energy

L(u,u1,6,p) = T(@)—V(u,8,p), (4)
where
.1 ou ou
Tm) = EJ-QOPOE ot 4% (5)

and

Vn0.p) = o W(C0)d00 + o, U040 _ ([ ¢ uta + [y e uas,)

Ein Eex

with E;, being defined as the internal and E,, representing the external energy, respectively. The total energy E of the system is simply E=T+ V.
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As is typical for mixed methods [4,39], the stored energy function W(C, 6) is additively decomposed into distortional W and dilatational U
parts

W(C,0) = W(C) + U(®), (7)

2
with C(X;t) =] 3C being the isochoric part of the right Cauchy-Green tensor. A traditional nearly-incompressible neo-Hookean potential
W(C) = %u(trf—3) and a simple volumetric function U(8) = %K(Q—Uz are used in this work, where pis the shear modulus and « denotes the
bulk modulus, respectively. The hyperelastic constitutive equation yields

IW(F) du 99
p="""' Rt , 8
BF F=F H?/al: F=F ( )
p
where p=p(X, t) (see also Eq. (6)) is the hydrostatic pressure.
Now, we introduce an action integral
A=A@w0.p) = [ Lwiro.p)dt, (9)

where tq, t; (t;<ty) are arbitrary times within (0, T) and apply the Hamilton's principle 6A(u, 6, p) =0 to obtain a weak form of the initial/
boundary-value problem (1). Find u(X, t) €c([0, T]; H'?), 6(X, t) €c([0, T]; [*(Qo)) and p(X, t)=C([0, T]; L>(Qp)) such that
T ou Odu
Sy = fo{fno o B0 _
+ o, Fo - 6udQq + [, & - dudS;}dt = 0,
T
Sy = Jo { Jo, IP—H(6—1)]80d 0y }dt = 0,

Sy = f;{jno (J—6)6pdQy Jdt = 0,

S (FTV06u> —pjc ' (FTVOSu)

0,

(10)

hold for every variation suc([0, T]; H*?), 86 ([0, T]; L*(Qo)) and 6p ([0, T]; L2(Qp)). d11(X, t):[0,T] — L2(Qo)? is piecewise continuous in [0,
T], 6u(X, t) =0 on 0Qyx [0, T], (X, t) €C(]0, T]; H*?) and initial data are given by

u(X,0) = u, (11)
u(X,0) =it,. (12)

Here §’(X, t) = 23‘%"(0 is the comzputational deviatoric second Piola-Kirchhoff stress. The Hilbert spaces H'? and H%? introduced above
represent closures of

£(Qy) = {uEC‘” (60)3;supp unoQ; = @} (13)

in the norm W'2(Qy)® and L?(Qp)3, where W'%(Q,)? denotes the Sobolev space of square-integrable functions with weak derivatives up to first
order with range in R?, and L%(Q)? is a typical Lebesgue space.

N

t

Fig. 3. Domain decomposition. Np denotes the number of subdomains.
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Note that we make no attempt to address issues of existence and uniqueness of the solution. Existence can be proven for certain cases in a
suitable Sobolev space [13,25] (typically us WS(Qq)3, 1=12(Qp)? and p, 0= L9(Qy)> with 3/s+1/g<1, as used in [22] for the two-field mixed
method), but a complete existence theory is still an open question. We proceed under the assumptions that the hyperbolic initial/boundary-value
problem in question admits a solution in some sense in spaces defined above, and given this, we continue to construct the numerical
approximation of the solution, and replace the continuous spaces by their discrete counterparts.

2.2. Domain decomposition

To allow for different time steps/integrators to be used in different regions of the domain Q, we use the dual domain decomposition method
since it is easily parallelizable. We adopt the method of local Lagrange multipliers, introduced by Park et al. [36], where each domain is
constrained to an intermediate interface, 3, as shown in Fig. 3.

This method is favorable for non-conforming meshes as presented by Brezzi and Marini [9] and Park et al. [37], and eliminates over-constraints
where more than two subdomains meet.

The augmented Lagrange function and augmented action integral yield

B, 0.p A W) = T —V(w.0.p) + 3 [ "WA%hAWﬁnNm=Am&m+f§:h (. w)" N'dSod. (14)

k=1
and the constraint function is defined as
oF(u,w) = u*—w* = B'u—D'w = 0, (15)

where the operators B* and D* are the Boolean matrices extracting the interface degrees of freedom from u and the corresponding degrees of
freedom from w for a particular subdomain k. The relationship between the constraint on displacements, used in this work, or velocities, used by
Prakash and Hjelmstad [38], is explained in Appendix A.

The Euler-Lagrange equations resulting from this augmented action integral for the asynchronous case, which is the main objective of this
paper, are presented in what follows.

3. Discrete asynchronous multi-domain integrators
Since the stability and accuracy requirements for different domains may necessitate different time step sizes, we developed a discrete multi-

domain asynchronous variational integrator, where each domain advances with its own step size and integrator (explicit/implicit). To formulate
such integrators, we follow our earlier work focused on ODEs [18]. More details on discrete variational integrators can also be found in [31,42,43].

3.1. Spatial discretization

We begin by traditional discretization in space by the finite element method:

NN, X )
o' =wia, o', =Y vi't), vu'eH'cH'?
i=
= NN i =i h_rh_;2
0" =wib, 0", = 'lelfg(x) b, ve'el'cr*Qy), (16)
P
NN,

p' =P, ph\ﬂc = > WD), vp'el"cr*(Qp).

Ly, i=0 A k=l Ly +1,i=0
t

QK1 R A -

2 —
k=2

2o I P

| A |

1 1

At

Fig. 4. Substeps of the system time step.
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The interface motion and the corresponding Lagrange multipliers are approximated as follows:

=
=

w 1 ~ i ~i _1
W= g, W'=Y EL@win), vwed'cw22x)’ N =5 N My = L E@N©, WeM'cw 223y, (17)
i=1 i=1

Here, we denote by H" and L" the finite element subspace of the space H' and L?(Qy), respectively. The finite element trace space ¢" and M"
are the subspaces of W2 (3)® and W% (3)>.

3.2. Asynchronous Lagrangian framework

To facilitate the discussion on asynchronous time stepping, we start by introducing a generalized midpoint rule for primary unknowns

”2+u (1—« )h+0‘"Z+17
0 o = (1—a)0) + abf , 4, (18)
(1—a)pp + aph ;1.

Pn+u

The discrete deformation gradient now reads
h h
Foyo=(1=F, + aF, .y = (1—a)(1+ Vouy) + (1 + Vot , ), (19)

where 1 is the second order identity tensor.

Next, we decompose domain, Qg = Uﬁ’”f 1 Qf (see Fig. 3), and introduce a substep time At“= At/s*, which is proportional to the system time
step At=t, 1 —t,,, where s* is the number of substeps for domain k, as shown schematically in Fig. 4.
As in the continuous case, the discrete augmented Lagrangian is a map that approximates the augmented Lagrangian Eq. (14) over the one system
time step

o 41

Lo (uh w4 100,00 1 1ophh o N W) | I, (u"a" 0" p" N w')dt. (20)

[

Employing the generalized midpoint rule, Eq. (18), and taking into consideration a substep At¥, the discrete augmented Lagrangian LS(ul, ul', 1,
o 08, pt pty 1, AP, wh) for one subdomain with its own substep time yields

K ok TR T n hoh
Ld_At Lh l+avT7ei+wpi+0u)\ivwi ’ (21)

where ¢ =+(t,+iAt) and ¢, o= (1—a) *+ae 1 (Fig. 4). Following the three-field continuous case, Eqs. (4)-(6), with the domain
decomposition, Egs. (14) and (15), the discrete augmented Lagrangian for subdomain k and substep At* reads

=k 1 ul u,  —ul K = h h I
Ii= At"{zfng po< e ) - < T )00 — Jar W(C - o) + U(0 s o) A5 | Pl o (s o6+ o )dOG (22)
k
+ -[95 Fodi 4 a - ul | od0g + J‘aﬂk ()i 4 o Ui, odSy + J‘ k(u Wh) ( zh> d50}~

The total discrete augmented Lagrangian for a whole body and the corresponding discrete augmented action sum are given by summation over
all substeps (s¥), all subdomains (Np) and all time intervals (Ny):

Np =1, hoon N1 Np sy 23
Z Z Ld< 1+lve ez+17pzvp1+lv)\ivwi)a Ad_ Z Z Z Ld(u u1+lxe 91+1 p: p1+1 }\ W) ( )
r=1i=1 n=0r=1i=1

In this paper, the position of the common interface w" separating the subdomain QX and the supplement Q — Q¥ is linearly interpolated by

h = (1— )w +( ) who vi=1,..s" (24)

Note that different interface motion interpolations, w¥, will likely lead to a different response of the integrator and potentially its
conservation/stability criteria.
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Similar to the continuous case, the discrete Hamilton's principle states that the motion makes the discrete action sum stationary 8A;= 0. This
leads to system of s* discrete Euler-Lagrange equations for u”, 6" and p":

0 -~k h h nh h _h h yh h _ h [N h h _ h
WLd(“i—lvui*,ei—lveispi—lvpi7Ai—]$wn7wn+l) + WLd(u u1+1=e 61+1 p1¢p1+17A'7wnswn+l) 207
i i
0 sk/h hoh oh b hah o hoh 0 =i hoooh
W Ld(“iflvuiseiflvei7pi7]7pi7}\iflvwn7wn +1) + 66“ L(;(u u1+1 e 91+] pz p1+]7)\'7wnvwn +]) =0, (25)
i i
9 ik<uh ul' ol b pt whwh )-I— 0 ik(uhu of. o, L phpl, AW w! )—0
1%, 17 ) I8 1 ’ 1 ah = 1 1 Fi» 1AW, +1) — Y
ap? i i Yi— 1 i—1>Pi> 1 n Wn + ap? i+ i+ i Pi+ i

sk equations for Lagrange multipliers constraining domain Q to the interface 3 at each substep:

0 h h h h h h hoooh
8)\“ Ld( l+17ui+27ei+1vei+27pi+17pi+27)‘i+lvwnvwn+1):07 (26)
i+ 1

and for the interface we have

0 sk/on o h o hoh h Y ho b
Wl‘d(uivui+1761'361’-%—lapivpi+]7A wn 1’w>+awh Lé( 1+1ae 61+1pl’pl+17A'swn,Wn+]>:O~ (27)
n n

The above equation represents a weak form of the force balance at the subdomain interfaces.
The residual form of the discrete Euler-Lagrange Eqs. (25)-(27) prevalent for the numerical implementation is given by

2u +ul
Py =~ o po<’“ Y ‘) - u"dOg

—aA [ Sy ot [FLy 4 a(Vod")|dO—adt [ pl s 4 oot + oG 4 ot [Flt 4 a(Voou™)]d0f

—(1=At [y ST ot [y o(Vobt")|dOS—(1—c)A [ bl i+ oG ot [Fl 4 o Vott")| OO

+ OLAtk_f“g Foliot + o - OU"AOE + (1—0L)Atkfng (Fo)i 4 o - UG + oAt [50, (G)iq 4 o - SU"S, (28)
+ (1=)A 50, (To); 1 o - Su"dSy + A [ B (6u")" (A1) dS, = 0,
Sy = =B [ o [Ka(e?_l N a—l) + K(1—a) (e?+ a—l)]aehdng + A [ [oqn?_1 v o+ (1—opl, ]86"d0k =0,
Sy = _Atkfng (i1 4 o + (1=, oJop"dOg + Atkfng {0‘9?71 fo (-], a}ﬁphdﬂlé =0,
with
Ay = 0[] Bl ])T—(1—i :’k 1>Dk(w2)T (’ ;1>D"< )T] - 8Ads, = 0, (29)

and for the interface we get

o (o) (o) (o

—1 i=0

1 1
where su" e H'C H'2, 60" € [ [2(Qp), 5p" € LM C [2(Qp), sw'ed" W2 (3)%, sA"eM"cw 2% (3) and (A)X_ 1 ;= (N")¥(t,_ ; + iALX). Note that
(A= (AM)k . = (AM)K(t,, +iAt%) (see Fig. 4). For synchronous time stepping s =1, one can substitute n for i and all equations will collapse to a
simple form with At as a single time step.

3.3. Consistent linearization

As usual for a nonlinear problem, the system (Eqs. (28)-(30)) must be solved using some iterative technique, such as Newton's method.
Consistent linearization is required if one wants to achieve the quadratic rate of convergence. We show the general structure of the Jacobian
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matrix derived by consistent linearization of residuals (28), (29) and (30), which has a block-bordered form amenable to parallel computation,
with each block assigned to a different processor:

A]]‘AQ
_ 7 31
Je ) < AT A22> (31)
where
\
( k' o0 o o0 -
L> K 0 0
N3 L3 k3 0
0 N* P+ K
-All = . . . . ¥
¥ 0
0 0 N U K
and
; )
( Gy, O
5 b
0 0 Cy, O
T o_ : i
12 - »
we 0 CL 0
0 Gy,
0 0 )
and
( 0 0 slkC)w \
‘S%C)w
_Sikc)w
Az = ) ) . o1 .
0 *4 5 " C,\N
0 0 -G
T K =T T T T
\C,\N 6, v 3Gy 3 56N 0 )
The solution vector y is assembled as
k=1 k=2 h\ k=2
v = (a0h gl w0l gl oh g (%) (M) (M) ) )
e —
Domaink=1 Domaink =2 Interface

for a simple two domain problem with s*='=1 and s¥=2 =2, for example.
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Individual matrices K, L' and N’ are derived by consistent linearization of a particular residual with i+ 1, i and i — 1 substeps:

K, 0 (K"

_ S ; 0200
K=|0 Ky K |[.i=1..8K,= L (33)
i i i+
K, Ky 0
; iNT
Lo ()
i . . . k i S0
I'=|o [, (ng)T =281, = on (34)
Ly, Ly 0
. S NT
N, 0 (N,'Ju> .
i ) . . ki s
N=1| o Ngp (NII,G)T =38, Ny = 9, (35)
o

Ny Ny O

Note that Vi = 3,...,s* we get the equivalence N'=K/~ . All the individual linearized components including the coupling matrices Cx, and Cy,,
are given in Appendix B.

Several interesting features can be observed when investigating Eq. (31). After standard mathematical operations, the matrix (31) can be transformed
to a dual-primal system, which relates the dual Lagrange multipliers N to quasi-primary interface displacement degrees of freedom w", similar to that
from FETI-DP [15]. Once the local Lagrange multipliers N and interface displacements w" are known, one can easily evaluate the true primary variables
(u, 6", p") since the internal block, .A;1, is a lower triangular matrix that can be solved by forward substitution row-wise from top to bottom which simply
amounts to time stepping the initial state uf, 6] and p/ by s* time steps i¥Np. This operation can be performed with great efficiency in parallel, and for an
explicit integrator will lead to a standard recursion formula when a lumped mass matrix is used. Moreover, for synchronous time steps and lower order
elements, such as Q;/Po/Vy, we can simply statically condense the pressure and the volumetric unknown to get:

- 5 (36)
K Cy, O
Je(y) = c {u 0 o .
L 0 (T U )

where

K= {KW + Ky, (1(1,91(9;11(;9)’119”} (37)

The residual vector is given by
“Ry =~ Ry + Kpulog Ro K (Kol Kpy) ™ R (38)

where .72, =TR, - U, #o="Re - 50" and Pp=TRyp " 5p". However, the static condensation becomes more complicated for asynchronous case
since p!', ; depends on pf and p!_; in a non-trivial fashion. Similar complex relationships hold for 6". In this work, we solve for all unknowns
simultaneously by a monolithic method using a direct solver [12]. This monolithic implementation makes our integrators computationally non-
optimal, for some applications, and a solution strategy similar to that adopted in FETI-DP [15] will be important, especially in a 3D setting. In our
initial work, we have not focused on this efficient implementation, but rather on the mathematical and physical characteristics of our integrator,
such as consistency, order of convergence, energy conservation, etc.

4. Conservation analysis

Here, we focus on energy conservation properties of our asynchronous integrators. Note that since we discretize the mixed variational
principle, the conservation properties are not fully known. We investigate the generalized midpoint rule (c¢=1/2) and assess its discrete energy
evolution, since the energy dissipation is widely regarded as a natural criterion of stability [21,22,38]. Note that we make no claims about the
stability of our midpoint integrator, in this section, since it is known that energy conservation is not sufficient for numerical stability in the
nonlinear range [35]. For linear stability analysis of AVI, we point the interested reader to work of Fong et al. [17]. The external forces are
considered zero without loss of generality in this section.

As has been reported by Hauret and Le Tallec [22], for a standard consistent integrator one can derive an energy error estimate

Eq 112 En1)2 = CuAALY, (39)
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where q is typically an exponent of second or third-order and the constant ¢, dependents on material properties, size of the domain, level of the
discretization, etc., [22]. However, for the asynchronous time stepping presented in this work, the interface force balance is not satisfied time-
wise for an arbitrary substep i even when we “synchronize” at the system time step n (Fig. 5(b)). Rather, we enforce the linear momentum
balance weakly in the space-time domain, Eq. (30), as in the space-time discountinous Galerkin method [1]. Take for example the two domain
problem shown in Fig. 5(b). The force balance at the system time step reads

3 3 1
()= =2 (=16 )16 ()5 () ) 5 () 1 (V) 0

Therefore, we present hereafter an energy evolution criterion, similar to one given by Eq. (39), but for the asynchronous midpoint method
presented in this work. We follow the approach by Hauret and Le Tallec [22], and provide a detailed derivation in Appendix C. For the common
interface (24), one can derive the following global energy error estimate:

AW INpck _ =3
&= 2 2 <T> AE,_q; + (1_T<>A€n,i =C,At". (41)
k=1 i=0 \S s
Note that Eq. (41) represents a sum of unbalanced energy projections (Eq. (C.15)) between ,,_1; (A€8_1;) and ,,; (AEX ;) substeps over a system
time step At, where the projection surface coincides with the linear constraint interpolation (Eq. (24)).

Although the global energy conservation described above is promising, we are still interested in the local energy evolution, from;_ 1,2 t0; 4 1/2,
as in the synchronous case Eq. (C.12). We start by rewriting Eq. (C.9) in the incremental form

h h T
Al = At [ <B" (d"‘ +21A_t’<¢il>> () ds, + ci(ac")’, (42)

and employing the recurrent formula

st = 0 (0 (o)) (05 + ().

st = 0 (3 0) (o) 0+ o)’ -
Then,
s -aet, = (o) o () (05 o) w
and using mathematical induction one gets
BB =a(ar)’ (45)
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(a) Synchronous time stepping. (b) Asynchronous time stepping.

Fig. 5. Balance of Lagrange multipliers across a common interface. Note that in general At® At? # At.
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Fig. 6. Method of manufactured solutions for an incompressible material.

since conservative mechanical systems are typically used in the stability studies, A EX_; =0],—, (see [24] for more details). Note that Eq. (45)
holds regardless of how the common interface is interpolated. Also, the estimate Eq. (45) is the strictest estimate on the local energy balance, and
does not preclude the superior conservation in reality. However, using the theory just presented, we were not able to derive the higher order local
criterion. Some physical interpretations for the above estimates (41) and (45) are presented in Section 5.2.

5. Numerical examples

In this section, convergence tests, the stability study and the analysis
of the error decay due to asynchronous time stepping are performed to
assess performance of numerical methodologies developed in this work.
The convergence study is used to examine consistency of the
formulation while energy conservation is performed to investigate
stability of the integrators. Finally, we solve the problem with mixed
integration (implicit/explicit) and lastly show the potential of our
method for engineering applications. The finite elements considered for
these studies are classical two-dimensional plane strain Q;/Po/Vp
elements, where displacement field is bi-linear, and pressure and
volume are constant over the element. The Lagrange multiplier field is
selected to be linear over the element edge in this study.

5.1. Convergence study

In this subsection, we perform the convergence study on a bi-material
system to investigate the consistency of the proposed asynchronous
integrators. Both space and time convergence tests are performed using
the Method of Manufactured Solutions (MMS). We select a solution that
satisfies the incompressibility constraint, V - u*=0, albeit in the small
strain setting. The manufactured solution reads

(X, X, 1) = —10X; (1—X)(1—2X1)X5 (1—X,)° M (8), (46)
US(Xy, Xp, £) = 10X7 (1—X1)* X, (1—X5) (1—2X,) M; (1),
where
cos(103t—ﬂ) V2
=|— 4 _ Yo 47
Myt {103t+1 2 “7)

The geometry of the bi-material example as well as the manufac-
tured solution (46) are displayed in Fig. 6. The material properties for
this example are listed in Table 1.

Table 1
Material properties for the bi-material convergence example.
po [kg/m®]  E [Pa] v[—] u[Pa] K [Pa] < [m/s]
Domain 1 500.0 29980 0499  1000.0 5.0x10° 2.4487
Domain 2 100.0 29,9800 0499 1.0x10* 50x10° 17.3147

Note the different material wave propagation speeds¢ = 1/ E / po.
The components of the body force used in the numerical implemen-
tation are given by

fi = —10X,(1=X,) (1=2X,)X3 (1—X,)* My (t)
a * a *
_KP”@)_GTQP]Z(H ), s
fi o =10X7(1=X,)* X, (1—X,) (1—2X,)M, ()
9 « 9 .
—EP21 (u )—a—XZPD (u )
where
. 3 1 . 3 T 3 m
My(t) = 106' sm(lO t+ E) B sm<130 t+ Z) B cos(lO t + g) .
(10%t + 1) 103t 41 (103t + 1)
(49)

Fig. 7 displays the motion of the point M, (see Fig. 6(a)), computed
with the midpoint, o!? = 1/2, asynchronous integrator, At!'/At? =1/2.
Although the spatial h and temporal At discretizations are mutually
coupled in general, the spatial discretization often influences the vertical
shift (amplitude) whereas the time discretization changes the horizon-
tal variations (frequency) as can be observed in Fig. 7. Note that the zero
motion of point M in the X; direction is correctly predicted.

0.14 r . :
= Manufactured solution u,
= 012 ' uy, h=0.250, At=16-6 -0 |]
E o4l uq, h=0.125, At=1e-6 - i
2 Uy, h=0.125, At=5-6 -t
2 08 e Uy, h=0.125, At=1-6 --a--- |
= P,ee.% T T
e 0.06 SO, OO S .....EWas_......... N ————
; o} i 5O

é / L% 27 | % aoﬁ’ %%%‘
H 0.04 |t s
Q
.‘E A
(i-f 0.02 gl b
o

0 EEEEEEEEEEGEEBEEEEﬁEBEEEEEED::EEEEEDEEEH

0.0 0.005 0.010 0.015 0.020
Time [s]

Fig. 7. Motion of point M as shown in Fig. 6. The units used are [m] for h and [s] for At.
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Fig. 8. Spatial convergence for bi-material test at t =0.004 s.

Fig. 8 shows the spatial convergence for both the displacement u" and
pressure p". The H'? Sobolev and [? norms are used for u" and p"
respectively. Observed in Fig. 8, the optimal convergence rates are
obtained for both the displacement and the pressure in both the
synchronous and asynchronous cases. Structured grids of 4x4, 8x8,
16x16, 32x32 and 64x64 elements are used to compute the
convergence rates (Fig. 8).

Fig. 9 shows the temporal convergence for the bi-material test
problem. Since the ratio of errors between spatial and temporal
discretizations is not known, we evaluate the error as &, = |u" — u®| —
|u" — u"(At— 0)] to eliminate the discretization error and to allow for
easy visualization. The order of the error can be interpreted as &= 0O
(h) +O(At) — O(h), which leaves only the time influence. The time
converged solution u*(At—0) is computed with At one thousand
times smaller than the smallest evaluated time in Fig. 9. The optimal
second-order convergence is obtained for both synchronous and
asynchronous integrators.

Since the material is nearly-incompressible in this study, we apply
an implicit integrator to solve the problem. However, the optimal
convergence rates both in space and time are preserved for explicit,
a=0, =1, as well as for mixed integration schemes, a'=1/2,
o?=0, and ! =0, &*=1/2 with an arbitrary sub-stepping as has
been tested on a different example, since a fully explicit integrator
might experience numerical difficulties as v— 1/2.

atliaP=11 ——
| ath:aP=12

0.001

0.0001
5]
1e-005
1le006f /1
1€-007 1e-008 16-005
At [s]

Fig. 9. Temporal convergence for a bi-material test. The error is plotted as &= |u" —
u®| — [u" — u"(At — 0)] for easy visualization. Mesh composed of 10x 10 elements is
used in this test.

5.2. Stability study

To investigate the stability of our asynchronous integrators we again
use the method of manufactured solutions. However, simple harmonic
motion is now selected in order to establish the stability criteria. The
domain geometry and manufactured solution are shown in Fig. 10. The
manufactured solution #™ and the body force f* are chosen as

3 (X3, X, ) = X, (1=X,)X,(1-X,) [cos(10°0) 1],
(X, X, ) = X, (1=X, )X, (1-X,) [cos(10°0) 1],
fi= —106X1(1—X1)X2(1—X2)cos(103t)
a * a *
—RPH(“ )_%Plz(u )7
—106X1(1—X1)X2(1—X2)cos(103t)

0 * 0 *
—RP21 (u )—ﬁpzz(" )

h

In this stability study, the spatial discretization is fixed at 10x 10
elements.

Fig. 11 shows the motion of point M (see Fig. 10(a)) and the energy
evolution during the simulation. Note that the kinetic energy is very
small in this example. Also note that due to the applied body forces,
Eq. (50), our forcing term is non-conservative since f* % 0. Thus, the
total energy in the system is negative.

Fig. 12 shows two inherent instabilities encountered in this problem.
We classify these instabilities as a global instability, Fig. 12(a), and a local
instability, Fig. 12(b), respectively. The error of the energy evolution for
the global instability is depicted in Fig. 13(a). As one can observe, the
energy becomes unbounded for larger time steps whereas the bounded
energy solution, typical for the variational integrators that exactly
conserve the value of a “nearby” Hamiltonian [31], is maintained for
At=>5e—5 s.0n the other hand, for the local instability, the energy grows
exponentially causing the solution to rapidly diverge, which results in the
collapse of the algorithm in the Newton-Raphson method (Fig. 13(b)).

We are also interested in the evolution of the angular momentum,
since it is an important conserved quantity. Fig. 14 displays the error
dispersion of the angular momentum for the case of global instability
(Figs. 12(a) and 13(a)). Once more, the bounded solution oscillating
around zero is obtained for stable integration while the large error
scattering, for which the motions u; and u, become asymmetric, is
observed for the unstable integration. Note that for many variational
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Fig. 10. Method of manufactured solutions with a harmonic motion. Material properties are as follows. Domain 1: E = 0.55 GPa, = 0.25 GPa, po = 1000 kg/m>, T = 741.62 m/s;
Domain 2: E =2.20 GPa, u=1.00 GPa, po = 1000 kg/m> © =1483.24 m/s.
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Fig. 11. Method of manufactured solutions with a harmonic motion. The asynchronous (1:2) and implicit («? = 1/2) integrator is used. Note that 10,000 time steps are used to solve

the reference solution.

integrators the angular momentum is preserved to within machine
precision as shown in prior works [34]. However, the implicit Newmark
algorithm, which is variational under a near-identity change of co-
ordinate forces, also experiences an oscillatory behavior as presented in
Fig. 14, and this oscillatory behavior will persist indefinitely [34]. In our

0.05

Displacement of the point M [m]
o

-0.15

0.0

-0.06 {1

case, we have not been able to identify one cause. The common interface
interpolation, asynchronous time stepping and mixed u, p, 6 variational
scheme are all potentially contributing to this behavior.

To understand the stability limit further, and to physically interpret
the equations derived in Section 4, we compute the stability limits by

o=

Manufactured solution
0=0.5, AVI=1:4, At=1e-4 s

Manufactured solution
0.5, AVl 1:2, At=5e-4 s

-0.05

Displacement of the point M [m]

0.15 i i .

0.05 0.0 0.005 0.01 0.015

Time [s]

(a) Global instability.

Time [s]

(b) Local instability.

Fig. 12. Two potential types of instabilities observed for this problem.
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Fig. 13. The error in the energy evolution for the global and the local types of instabilities. The exact energy E** is computed from the manufactured solution (50) using Egs. (5) and (6).
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Fig. 14. The error evolution of the angular momentum. Note that J*= 0 for this example.

varying the substep ratios on both the stiff and soft sides. We base our
stability analysis on testing whether any position exceeds a bounding
value or whether the nonlinear solution routine fails. The phase error
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(a) Time step refined on the non sti side.

represented by thin lines, in Fig. 15, is computed by comparing the
average solution period per(h, At)=7)_I'_per/n with the reference
solution period per(u™). Note that Fig. 15 is very similar to that presented
for the ODEs in our previous work [18].

As indicated by Eq. (C.12), the energy is preserved with c,At> error.
Conditional stability depicted for 1:1 time integration in both Fig. 15
(a) and (b) is a manifestation of this condition. Regardless of the
substep ratio (1:6 or 6:1), the critical time step drops deeply when
asynchronous time stepping is invoked. The local stability state
bounded by Eq. (45) is likely reason for such a drop. However, the
stability limit does not deteriorate further when the time interval
subdivision is refined more. We contribute this behavior to a global
energy balance represented by Eq. (41). Note again that Eq. (41)
represents a sum of unbalanced energy projections between ,,_1; and
ni Substeps, where the projection surface coincides with the linear
constraint interpolation (Eq. (24)).

Fig. 15(a) shows the numerically evaluated stability limit for
varying substeps on the nonstiff subdomain. Due to the selected
material constants, the energy error for a soft domain is smaller and
less influential on coupling than its stiff domain counterpart. Thus, in
this plot the stability limit is largely above the accuracy limit when
changing the number of substeps on the nonstiff side. Fig. 15(b) plots
the stability limit for varying substeps in the stiff region. As can be seen

5e-4 ; .
0=0.5 secshmee
¢=0.0 —a—
ded I 1% error —— ||
2% error -----
S 5% error «--m--
— 3e-4 I S |
o,
< L |
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(b) Time step refined on the sti side.

Fig. 15. Bold solid and dashed lines are stability limits. Thin lines are constant error curves showing At that achieved specified error. For both values of ¢, the time step to achieve an
engineering error is in reasonable relationship to stability limits. For cv= 1/2 integrator, the stability limit initially drops in changing from synchronous to asynchronous, but then
becomes independent of the time step ratio. For =0 integrator, the stability limit increases by a factor of 1.43 from 1:1 to 6:1 ratio when the stiff side time step is refined.
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Fig. 16. The global energy error |8 — &| over the system time step as predicted by Eq. (16).
The exact global energy error &* is computed from the manufactured solution (50) using
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in Fig. 15(b), the stability limit drops by factor of 5.75 by going from
synchronous to asynchronous time steps for «=1/2 integrator. For
a=0 integrator, the stability limit increases by factor of 1.43 from a
1:1 to 1:6 ratio, which is due to our space-time force balance
(Eq. (30)).The sharper initial reduction of the stability limit, compared
to the case of varying substeps in the nonstiff domain, is again
attributed to the magnitude of the energy error accumulated and
exchanged through the common interface from the stiff to the soft
domain.

Fig. 16 shows the global energy error as predicted by Eq. (41). We
select the implicit asynchronous time integrator, o'* = 1/2, with a 6:1
ratio (The last bounding value from Fig. 15(a)). All parameters are
fixed in this study, since we are investigating the effect of the time
step on the error measure depicted in Fig. 16. As can be observed, for
At=1.5e—4 s the global energy error becomes wildly oscillatory, and
the solution fails in the Newton-Raphson routine. For At=1.0e—4s,
the global energy error becomes bounded and reaches the maximum
value of ~1.5e + 6 ] (Note that we base our stability analysis on testing
whether any position exceeds a bounding value not an energy, or
whether the nonlinear solution routine fails). When we decrease the
time step by an order from At=1.0e—4s to At=1.0e—5s, the
energy error decays cubically as predicted by the global error estimate
Eq. (41), and reaches the maximum value of ~1.5e +3J.

Although we lost the c,At® energy conservation locally in time, we
gained the ability for each domain to use a different time step for the
required accuracy in that domain. Moreover, the global energy error
has been preserved with ¢,At>. In our tests, the stability limit for the
time step still exceeded or coincided with the time step required to
attain a reasonable engineering accuracy (accuracy of ~5% is achieved
for the asynchronous time stepping at the stability limit). Whether
this holds is of course problem-dependent. It also shows that the
coupling is as important as the individual integrators used in each
subdomain. It is interesting to observe that a simple estimate for the
critical time step, At,,=h/T, provides a reasonable measure of a
stability criterion for an explicit integrator. For our bi-material
example, we compute the conservative estimate At.,,=h/T~10"°s
(using the wave speed of the stiffer material), which is in agreement
with our numerical study depicted in Fig. 15.

The long time integration is an important issue in many
engineering applications as mentioned in the introduction. Note
that we have investigated only a moderate number of time steps, as
shown in Fig. 10. Further study is essential in assessing the long time
performance of our integrators. For ODEs, we have presented the long
time integration performance in [18].
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Fig. 17. Geometry, boundary conditions and loading history for the composite system.
The loading impulse is prescribed as P(t) = 1.0 x 107sin(100.0mt). The black domain is
made of a stiff and dense material, M5, while the light grey domains are made of a more
compliant and less dense material, M; (see Table 2). The element size h =0.05 m. The
total number of elements is 980.

5.3. Mixed integration study

For problems where the accuracy requirement in one domain would
limit the system time step, asynchronous integrators allow other
domains to use larger time steps. To understand the error evolution for
such scenario, we investigate the composite material system made of
stiff and soft components under an impulse loading. The geometry,
loading history and boundary conditions are shown in Fig. 17. We use
explicit, o?=0, integrator for the stiff domain and the implicit
integrator, ' =1/2, for the soft regions. The material properties are
listed in Table 2.

Fig. 18 shows the motion of a heterogeneous structure at three
different time steps. Very large deformations can be observed for the
soft domains, while a rigid like motion is spotted for the inner stiff
region.

Fig. 19 depicts the motion of the point A (top arm in Fig. 17). Note
that after the initial loading, the motion of the structure becomes
periodic.

Examining how the time refinement affects the error, we see in
Fig. 20 that refining the time step on soft domains reduces the error by
92%, whereas refining on the nonstiff side, which is prone to effect the
stability (Fig. 15(b)), has little effect. In this case, the energy error in
the soft arms and its transfer to the stiff middle one is the main source
of the inaccuracy. This indicates that we can take larger steps on the
stiff side without affecting the accuracy, and smaller steps in the
compliant regions to gain the accuracy required.

This result is somewhat contrary to stability investigations
(Fig. 15), where refining the nonstiff domain had a smaller effect on
the critical time step. However, recall that the energy error, and thus
potentially the stability, is influenced by other factors, such as
material properties, the size of the subdomains, the length of the
common interface, etc. In this example, we attribute this behavior to

Table 2
Material properties for the composite structure example.
po [kg/m®]  E [Pa] v|[—] K[Pa] 1 [Pa] T [m/s]
M; 1000.0 1.0x10% 0499 1.6667x10'° 3.3356x10’ 316.2278
M, 1500.0 1.0x10° 0.499 1.6667x10'" 3.3356x10® 816.4966
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(@)t=o0.02s.

(b)t=0.03s.

(C)t=0.04s.

Fig. 18. Motion of the heterogeneous structure at three different time steps. The mixed integration with At=5e—5s and s':s?=2:1 is used in this example.

vastly different boundary and loading conditions as well as to
different sizes of the stiff/soft subdomains.

To compare the complexity of asynchronous and synchronous
integrators, such as the Newmark method, we investigate the number
of operations required to solve the system Eq. (31). Note that in our
current implementation, we use the consistent and not lumped mass
matrix. Therefore, we solve the system of algebraic equations no
matter if the integrator is explicit or implicit, and thus, our analysis
time is mostly governed by the time required to solve several systems
of algebraic equations. We focus on both At/At; =8/1 and At/At, =8/
1 cases. There are 3360 degrees of freedom in soft regions My,
and 782 degrees of freedom in the stiff middle domain M, for
At= Aty = At,. The computational cost of solving a system of algebraic
equations by a sparse direct solver can be estimated in two-
dimensions as O(N*>?), where N is the number of equations [23].
Since we are dealing with nonlinear problems, we usually have four to
five iterations for a give time step. For a synchronous method to
integrate a give time interval (At= At; = At, =8/8 in this study), we
can estimate the computational cost as 8 x4 x O(4142%%) =~ 8.5 x 10°.
First, let us consider the case At/At; =8/1, i.e., the soft arms are
integrated with a small time step. Note that for this case the error drops
by 92% when compared to a synchronous time stepping, and thus, we
consider eight single steps of synchronous integrator as a good measure.
Since the large domain is integrated with a small time step, the number of
equations grows to N=27, 662 and the number of operations is given by
4x0(27662°/?)~18.4x 10° Although we solve the large matrix, we
eliminate many matrix assemblies that are quite expensive for nonlinear
problems and are not accounted for in this estimate. Therefore, the
synchronous method is ~2.16 times faster for this example. However,
when we integrate with the small time step the stiff region M, only a
small number of equations is added to the system and by the
same estimate the asynchronous integrator is ~2.23 times faster

Uy, At=5e-5 s |

0.8
0.6
0.4
0.2

-0.2
-0.4

Displacement of the point A
o

-0.6

08 i i i i i i i i
0 0.04 0.08 012 0.16 02 024 026 0.28
Time [s]

Fig. 19. The u; motion of the point A in Fig. 17. The mixed integration with At=>5e—5s
and s':s>=2:1 is used in this example.

(4% 0(9616>?)~3.8x10°) that the synchronous one. Unfortunately,
no gain in accuracy is obtained in this case (Fig. 20). However, different
applications would yield different estimates making the proposed
asynchronous method sometimes more and sometimes less effective.
Also, a solution strategy similar to that adopted in FETI-DP [15], as
mentioned in Section 3, will improve the efficiency.

To indicate optimal rates of convergence of the Newton-Raphson
scheme, the residuals Eq. (28) for the displacement u”, pressure p"
and residuals Eq. (30) for the common interface motion w" after each
Newton-Raphson iteration are listed in Table 3. Note that since the
constraint Eq. (15) is linear, the residuals Eq. (29) for Lagrange
multipliers .22, attain machine precision values immediately after the
first iteration, as do residuals Eq. (30) for the common interface
motion w" (see Table 3), and are therefore not listed in Table 3. Also,
note that for the simple dilatational strain energy density U(0) Eq. (7),
the residuals for the volume unknown .24 attain machine precision
values immediately after the first iteration and are therefore not listed
in Table 3 as well.

6. Conclusions

In this paper, we have proposed asynchronous multi-domain
variational integrators for nonlinear hyperelastic solids. Variational
time integration schemes have been derived in the context of the
Lagrangian variational framework, and the three-field de Veubeke-

" uh _ uref ”
0.00900
0.00675
0.00450
0.00225

0

2

;{
At/ At' non-stiff domain

At/ At stiff domain
88

Fig. 20. The change of the error as time steps for stiff domain and nonstiff domains are
refined, with fixed system time step At=1e—4s. As the time step is refined on the
compliant domain, along the left axis, error is reduced by 92% compared to 1:1
integrator. As the time step is refined on the stiff domain, along the right axis, there is
little change in error. The reference solution u' is obtained using synchronous explicit
integrator o' = 0 with At =5e—7 s. The L? norm is computed for the time interval [0,
0.1]s.
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Table 3

Residuals after each Newton-Raphson iteration of the nonlinear solution step for the composite structure in Fig. 17. Residuals are evaluated at time t=0.035 s and the similar

convergence properties are observed throughout the whole transient analysis.

Iteration number 1.2l 1122l 1.2l

1 4.877303e+03 4.693986e— 02 2.982091e—01
2 4.193527e—01 1.920041e—02 3.748244e—14
3 3.876491e— 04 4.017160e— 05 1.199953e— 14
4 4.601880e—07 4.010048e—08 1.831532e—14
5 2.013276e—12 1.871391e—13 7.249979e—15

Hu-Washizu variational principle has been used for the spatial
discretization to accommodate the incompressibility constraint.
The subdomain coupling has been achieved by the Lagrange
multiplier method to ensure the continuity of the displacement
field at the interface between subdomains. In particular, the dual
domain decomposition method has been exploited in order to
preserve the efficient parallelization of the algorithm.

The Energy method has been employed to assess the energy
conservation of the proposed midpoint asynchronous integrator.
The local and the global energy conservation criteria have been
derived. For synchronous time integration, we retain the O(At?)
energy evolution while asynchronous time stepping is locally
bounded by the O((At%)?) estimate. The global energy balance
across the interface between domains still holds with O(At?). Based
on the numerical observations, the investigated integrators are
conditionally stable only. However, we have not investigated the
nonlinear stability of our integrators and their observed condi-
tional stability in detail, and more rigorous study is required.

Several examples have been solved to show the consistency and
robustness of the method. We have adopted the method of
manufactured solutions to show the optimal convergence rates as
well as to investigate the energy evolution and the stability criteria.
The mixed time integration, implicit versus explicit, has been
presented in order to illustrate the solution error control, and the

Appendix A. Constraint on displacements or velocities

applicability of the method in engineering applications. Only
moderate time asynchronicity has been investigated in this work,
~At;/At;=1/8; future investigation is necessary to extend this
approach to large time step differences. Moreover, a moderate
number of time steps has been studied (~10,000), and further study
is required to assess the long time performance of our integrators.

The emphasis of this work has been on the development of
asynchronous multi-domain time integrators and their energy
conservation. However, real-size applications are likely to necessitate
solution strategy improvements, when a system of algebraic equations
is solved, requiring an efficient parallel implementation of the
computational scheme presented above. The extension to three-
dimensions is also of importance. Ultimately, we want to extend the
proposed method to examples with non-matching discretizations and
multi-physics problems.
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Here, we compare the constraint on displacements to that on velocities. First, let us consider a split single degree of freedom oscillator with
two domains constrained to a common interface by displacement constraint using local Lagrange multipliers A® and A”, as shown in Fig. A.1.

Vi(q)

Y )

M(i'

Mb

—
Aa /’Lb

Fig. A.1. Split single degree-of-freedom system with masses constrained together.

For this scenario, the augmented discrete Lagrangian yields

L =Li(gn.qn + 1) + Lg(‘lfqu + 1) + (@1 U+ )M 1 (qg y1— g o 1)}‘g 1 (A1)
where L% and L} are the discrete Lagrangians for each subdomain. With the augmented action sum, Aq=3_N=} Ly~ ﬁg’i(q, q)dt, where N is the
number of time steps, the discrete Euler-Lagrange equations associated with the interface yield

0A

Ne =G~V =0, (A2)
n+1

0A b

N d =Gpy 1= V1 =0, (A3)
n+1
A N4 nb =0 (A4)



M. Benes, K. Matous / Computer Methods in Applied Mechanics and Engineering 199 (2010) 1992-2013 2009

The physical interpretation of the Lagrange multipliers for the displacement constraint is well known, with A [kgzm] representing an interface
force.

Next, let us consider a constraint on velocities with discrete Lagrangian given by

a a b b
> — — < - - <b
L= L )+ Uit o) + (Dot i) Ky ("" £170n_Yn “’”) Koot (A5)
Here, we have used a simple discrete derivative as in Eq. (21). As in the case of displacement constraint, A;= Y_NZ L4, and the discrete Euler-
Lagrange equations associated with the interface read
0A
")'\u—d =@+ 1=Vns1)+  (Pp—ap) =0, (A.6)
et =0, from I.C.
0A b b
S = (a1 =) + (Iar) =0, (A7)
Nog1 ———
=0, from L.C.
04g _ (5e A £ ) =aNt+aN =0 A8
¢n_(n+1_ n)+<n+l )_ + - ()

Assuming that there are no discontinuities at rest, n=0, we can eliminate the second term in Egs. (A.6) and (A.7) by applying the initial
conditions (I.C.). Thus, the Euler-Lagrange equations associated with the Lagrange multipliers are identical to those from the displacement

constraint. Simple substitution of variables renders Eqs. (A.4) and (A.8) identical also. Finally, let us present the physical interpretation for
kgm2

the Lagrange multipliers, A, and Eq. (A.8). Since Eq. (A.5) represents the work

kg m
S

constant (note that At was canceled in Eq. (A.8)).

and the constraint the velocity [%] , the Lagrange multipliers

X denote the generalized interface momentum [ ] Thus, Eq. (A.8) states that the change in the discrete momentum rate across the interface is

Appendix B. Consistent linearization

Here, we give individual linearized contributions of K and L', respectively. The matrices K' read

auh~1<{,u[Au?+ 1] :D%B,,{Auh 1] = A[kfnprAu, 4 rou'dog + at{—a(1—a) [ { ,+a(V06u )] Livot [(V()(Au?Jr 1))](195

—a(1—0) [ o [(V06uh)TVO<Aui N 1)] 18, 405 —a(l—a) foply i 4 a[tr(F, A (Au?+ 1))tr(i,j avoau“)]dﬂg
+ 0‘(1_0‘)_'.9(’;17?+ ofi + u[tr<Fi_J]r aVo (A“i + 1)Fi_Jlr avoﬁuh)]dﬂg},

0" - Ky [Ae? . 1} = D.%2, {Ae,h 1] = —a(l—a)At"ngK[Ae? . 1]66hdﬂg,

op" - Ky [aul 1] = Doy [Aul 1| = —a(1—c)at [ (60" )i 4 oGt a s [Fl o o Vo(aul 1))]d0s,

op" - K [Aeﬁu]} =D [Aelﬂ] = a(1—a)At fm(ap )[A6?+1]d0(’§,

(B.1)
where
%i+a:4%(ci+a)‘ (B.2)
The matrices L' read
ou' - L, [Au?] =D, [Au?] = % Jog potsu® - 0" + A {—o? [ [F,-T,l . a(Voﬁuh)] R [(vo (Aul)ﬂdﬂo
—o? [ [(Voﬁuh)TVO(Au )]+ 81 4 a06—a [Pl + ooy ¢ o[tr(Fh 4 oVo(auf) )er(Fh o Voou'")|dog
+ o bl 4+ oit + u[tr(F, . uVO(Au,)F,J1 N avom")]dn{; (1-a zjm[ T, a(vosu )] Fira [( (Auf‘))}dﬂ'a
1 [ () Vo 00 )] £ 1 908~ gt o (o) o0
+ (1= [y ofi + o [tr(Fid o Vo (O] )Ff+ oVodu")|dag}, (B.3)
80" Ly [407] = D2y [80]] = — (o + (1—a?) At [ < [0} 56" d 2,

op" Ly, [Aul] = Dz, [Auf]| = —o®a¢ [ (80" )it 4 oGt ot [Flt 4 o(Vo(20])) |06 —(1 =P At o (80" )i 1 oG ot [l 4 o(Vo(2u))]das,

ap" L, [Ae?] =D, [Ae?] = (a2 + (1—a)2)At" Jo (ﬁph) [Ae?]dn’a
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where
aZ
%ifl +a = acac (C,—,] + 04)' (B.4)

Note that Vi=3,..., s* N'=K 1.
The coupling matrlces are given by

oN""Cy, B 1] = Doy [Auf | = a¢ [l (B (s, ]>>T8)\hd50,

(B.5)
Ny, [AW) 1] = Doy [aw) ] = —ad [ (D" (aw) . 1)>T6Ahd50.
Appendix C. Energy error estimate
Here, we derive the Energy error estimate Eq. (41). First, let us recall the discrete residual equation .72, Eq. 28(a), given by
_ 2w +up h k ow ) Y\ 3k
0= —fpo <1At",) su'dok— —At Jax ( aF | F. 1]1_11-‘177 : (voau )dQO
2 272 2 (1)

1
2 2

Afk_[m <6W <Fi . ) + p?Jr %ji . 11-71 ;) : (Voﬁuh)dﬂg + Ath-rk (Bk (auh))T(A?)deO.

Next, we take 6u" = (¢ 1 —;_1)/(2At%) in Eq. (C.1) and write

1 "h+ AN uh+ 1— ul —u . ul— ow h ) . K
=2l p0< “ar )\ ad oo + 2fﬂg Pol = Ak xA" 405 ZI‘“ _(F"f%) Py '(F‘*%*Fff%)dﬂo
1 oW T . Kk, 1 K/ h h T h\k
—jjng (ﬁ( %> +p! +;J ;F, +%) : <F,- +%—Fi,%)dﬂo + jfrk (B (¢i+ 1—4):‘—1)) (N) dS,.

(c2)

Taking advantage of a standard Taylor expansion, we collect individual terms of the deviatoric energy function (Eq. (7)) as well as of the pressure
geometric term, which yields

_ k k Y, A7 k h h h h k
0= 7<Ti+%7T17%>7J‘95 <Wi+%7wi7%>d907.[96 <pi+%1i+%7pt— > zj‘ﬂk ( % i—%) <pi+%7pi—%>d90

N %J.rk (84 (ol 1_¢?_1)>T(>\1’.’>kdso + ci(At")3,

(€3)

where T¥ denotes the discrete kinetic energy, Egs. (5) and (22) (the first term), expressed using the simple midpoint rule, Eq. (21). As in Hauret
and Le Tallec [22], we will say that ¢; depends on the approximate solution at times i and i+ 1, respectively. In general, the constants c; are
dependent on material properties, size of the subdomains, length of the common interface for subdomain ¥, etc. The Taylor expansion of the
potential function W(F), the pressure geometric contribution pJ and the volumetric function U(6) are given for clarity in Appendix D.

2

h h Kk, 1 h h h h k
=—3 jm ( ot ,-7;) (pi . %—pi_%>d90 + 5 o <ei_% +0 %) (pi ) %—pi_%>d90. (C4)

Similarly, we substitute p L1TPL > for 5p" in the discrete residual Rp, Eq. (28)(c), and obtain
2

After substituting Eq. (C.4) into Eq. (C.3) and using

N —
N
-
+
+
==
T =
NI
~_
TN
i~
~ s
+
N —

|
i~
T =
NI
~_
Il

|
N —
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we get

I e A ~ = K h ) _ah k
0= (16, =T )~ foy (W, =W, ot [y (P,-+;<Ji+; i) P@(L—; 9,-_1>>d“0

i1 1 1
2 2 2 2

o (B p ) (00 -0 Jank 3 i (8460 =0l ) () aso + (o)’

(€5)

Finally, in the last residual equation .22, Eq. (28), we exchange 66" with (6:’+ —65’_1> / Atk:
b

1

2
K h h h h ko, 1 h h h h k

0= 3 Loy [0 171) + (oLy) [ (o1 y g om o 3 o [ty o] (1, ek €9

We again substitute Eq. (C.6) to Eq. (C.5) and use the Taylor expansion of the volumetric function, U(6), to reduce Eq. (C.5) after substitution of
Eq. (C.6) to

(16, v )= (1 v ) = i (B (o0 i—0f)) (M) o + (), €7

2

The final energetic contribution that needs to be added is the discrete energy flowing through the interface due to the domain decomposition
method, (the last term in Eq. (22)). Since we use the variational method for constraint enforcement, Eq. (14), the energy flux through the
interface is naturally balanced by the residual equation .#2,, Eq. (29), that gives

1= [t (uﬁw!‘)T(Ah)fdso = [ (B*(ul') D" (w?))T(Ah):_lvidSO =0, Vi (C38)

where (A" _ 1= (AM¥(t,,_ 1 +iAL5).
The total energy evolution from the time step ; _ 1, to ;+ 1,2 can now be written as

E{( 1—E{< 1= (Tk 1+ V,k
ity Uiy i+s i

)= (T v ) = 5 T (o o)) () aso + (o) c9)

+ 2

Note that for the synchronous time stepping, the integral over the interfaces

%1 % Joe (B(8h 4 1—=n21)) (") ds, = 0. (C.10)

k=
The consequence of this balance is the local force equilibrium, Eq. (30) (Lagrange multipliers are of the same magnitude and an opposite sign as
shown in Fig. 5(a)), that reads

_é A [ D" (Swh)T()\h):dSO —0, which holds Vn. (€11)

Here, we have used the constraint Eq. (15) to go from Egs. (C.11)-(C.10). Thus, the energy evolution yields

k

En+

k 3
—E,_1 = AL, (C.12)

1
2

Note again that c, only depends on the approximate solution at times n and n+ 1 [22].
To investigate the energy evolution for the asynchronous time integrators, we rewrite Eq. (C.9) in the incremental form

Azk, = % JreDH (Wi 1—w’,§j_])T(A"):idso + (At")3. (C.13)
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Here, we used the constraint function, Eq. (15), to replace the sub-domain displacements, u”, with their counterparts on the common interface
w". Expanding Eq. (C.13) by recursion formula, we get

k

AN = 4 L feD(w, .- w,) (N')! dso + i (adt)’, Az = Slkjrk D! (w,—w, )" (N")} | dSy + ci(adt)’, (C.14)

n—

with Wy 1 =Wy = 2/s*(w, 1 —wy,), and similarly for n—1,; time step, which is a consequence of our linear interpolation of the common
interface (Eq. (24)). Now we employ Taylor expansion for the common interface motion as we did for the potential energy functions and write

. 1. T 1 . 1.
Agk; = & jrkD ( WAL+ jwnAt2 + A WK dSy + (At agk_y; = F [ D" <wnAtf§wnAt2 + AP ) M dSy + ci(atky’.
(C.15)
Multiplying Eq. (C.15) by (1 —i/s*) and Eq. (15) by (i/s¥), and summing the equations together, we arrive at
Ny s h\k RPN
0= k; IZ ( )AE,, it (1——>A5n, kfrkn WAL + c,At )((S >(A o1i <1—S—k>()\ )n,,.>ds0
(C.16)

-l () (1)t (EJovi ool ]

Note that D¥ is a linear Boolean operator (Eq. (15)). Since we are interested in estimating the order, we approximate the third line in Eq. (C.16)
without loss of generality with

_:_k-[rkAtsz(%wn> (( s")( )n, (-) Ak 11)d50~ kJ‘rkAtBDk(%WH) <5*%>dso _ .
_Slk_'_l'k APD" Gwn) (C*Q")’;i + AL ds,, :

where c* does not depend on At. Taking into consideration the last residual equation R.,, Eq. (30), which makes the second line in Eq. (C.16) zero,
and arbitrariness of Sw", we reduce Eq. (C.16) using Eq. (C.17) to

s Sf <.>A8n it <1— )Agm—c AP, (C.18)

k=1 i=0
where &, =max{c", c,}.
Appendix D. Taylor expansion of constitutive equations

Here, we describe the Taylor expansion used in the conservation analysis. For the deviatoric part of the potential function we get

— — 1 (0w oW PwW
Wiva=Wiiiia = 3 (61’ (Fici+a) t+ W(Fi + a)) S(Fipa—Fii4o) t CF(F*)(E va—Fi1y (x)3

— — — ; (D.1)

1 /0w oW G/ 300 W . . 3
= 2<aF(F1‘—1 +o) T 817(1:”0‘)) “(Fiya=Fiqya)+ gl(At> F(F*)(Fi-f—m +Fi_; +a)
with an unknown matrix F*.
The volumetric strain density potential can be expanded as
1/0U /,n U /. n h h k)3

U<91h+ u)_U<9?71 + a) =3 (W (eifl + a) + W(ei + a)) : <ei va i1y cx) + Ci<At ) . (D.2)

Finally, the pressure volumetric contribution can be given by

1 h 1 _
p?+ ot]i+04_pthf1 +0L]i71 +a = j(-’(ci+u) +J(Ci71 +a))'<p?+ a—Pi-1 +DL) 2(p1+0(]1+0l i+« +p1 1+0(]1 1+0(F1 T1 +DL) :

3
(Fi n Ot_Fi—l + OL) + C; (Atk) .
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