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Abstract We present a model reduction formulation for parametrized nonlinear partial differential equa-
tions (PDEs) associated with steady hyperbolic and convection-dominated conservation laws. Our for-
mulation builds on three ingredients: a discontinuous Galerkin (DG) method which provides stability for
conservation laws; reduced basis (RB) spaces which provide low-dimensional approximations of the para-
metric solution manifold; and the empirical quadrature procedure (EQP) which provides hyperreduction
of the Galerkin-projection-based reduced model. The hyperreduced system inherits the stability of the
DG discretization: (i) energy stability for linear hyperbolic systems, (ii) symmetry and non-negativity for
steady linear diffusion systems, and hence (iii) energy stability for linear convection-diffusion systems.
In addition, the framework provides (a) a direct quantitative control of the solution error induced by
the hyperreduction, (b) efficient and simple hyperreduction posed as a ! minimization problem, and (c)
systematic identification of the reduced bases and the empirical quadrature rule by a greedy algorithm.
We demonstrate the formulation for parametrized aerodynamics problems governed by the compressible
Euler and Navier-Stokes equations.

Keywords parametrized nonlinear PDEs - conservation laws - model reduction - hyperreduction -
empirical quadrature - discontinuous Galerkin method

1 Introduction

We consider rapid and reliable solution of parametrized nonlinear partial differential equations (PDEs)
associated with steady hyperbolic and convection-dominated problems with an emphasis on the compress-
ible Euler and Navier-Stokes equations in aerodynamics. Our interest is in many-query and/or real-time
scenarios, which require the solution of the problem for many different parameter values and/or in real
time. Our approach to address the problem is model reduction based on offline-online computational
decomposition: in the offline stage, which is expensive but performed once, we explore the parameter
domain to build a reduced model which captures the essential features of the problem; in the online
stage, we invoke many times and/or in real time the reduced model.

Model reduction of nonlinear PDEs requires two ingredients. The first ingredient is a low-dimensional
reduce basis (RB) space Vy of dimension N in which the reduced-model solution (i.e., the RB solution)
is sought. In the context of parametrized PDEs, two popular approaches to compute the reduced basis,
which spans the reduced space Vy, are the proper orthogonal decomposition (POD), which identifies
dominant modes in “snapshots” associated with different parameter values, and the greedy algorithm,
which successively computes the bases using a greedy search in the parameter space based on an error
estimate. In this work, we employ the latter approach, originally introduced in the reduced basis method,
to minimize the number of snapshots computed in the offline stage; we refer to [33,19,31] for reviews of
the reduced basis method and the greedy algorithm for parametrized PDEs.
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The second ingredient for model reduction of nonlinear PDEs is “hyperreduction”, which enables
the approximation of the nonlinear residual in O(N) operations. Specifically, for weak formulations, the
evaluation of the residual requires integration over the spatial domain; the goal of hyperreduction is to
approximate this integral in O(N) operations. Hyperreduction approaches for projection-based reduced
models fall into two distinct categories. The first class of methods first interpolate the residual using
empirical functions and then integrate the interpolated residual. Methods in this class include the gappy
POD method [14,10], the empirical interpolation method (EIM) [6,17], the best point interpolation
method (BPIM) [24], the missing point estimation (MPE) method [4], and the Gauss-Newton approxi-
mate tensor (GNAT) method [11]. The second class of methods are based on a direct evaluation of the
residual integrals using empirical, sparse quadrature rules. Methods in this class include the optimal
cubature formulation of An et al. [1], the energy-conservative sampling and weighting (ECSW) method
of Farhat et al. [15,16], the empirical cubature method of Herndndez [18], and our empirical quadrature
procedure (EQP) [28,39]. The hyperreduction approach in this work is based on the EQP, which is mo-
tivated by the ¢; framework of Ryu and Boyd [34] and provides two attractive features: (i) it provides a
direct control of the RB solution error induced by the approximate quadrature; (ii) it efficiently identifies
an empirical quadrature rule by solving a ¢; minimization problem cast as a linear program. Specifically,
in this work we extend the EQP formulation to discontinuous Galerkin (DG) methods, with an additional
emphasis on preserving certain structures of the underlying problem.

The importance of reduced models that preserve the underlying structure of the PDE — especially
to ensure the stability of the reduced model applied to complex problems in continuum mechanics — has
been highlighted in a number of recent works. For nonlinear problems, both the projection and hyper-
reduction approaches must be chosen carefully to preserve the structure. In the aforementioned ECSW
method [15,16] and in a separate work by Carlberg et al [12], the primary criterion in hyperreduction is
to preserve the Lagrangian structure of the problem and to ensure energy stability for nonlinear struc-
tural dynamics problems. The energy stability is an important property not only for structural dynamics
problems but also for fluid dynamics problems. In the context of model reduction, Barone et al [5] has
studied the construction of energy-stable reduced models for the linearized Euler equations. In fact, due
to the lack of coercivity, the construction of an energy-stable scheme for hyperbolic and convection-
dominated problems is not straightforward even for the full-fidelity (non-reduced) discretizations. The
DG method, which is used in this work, is designed specifically to address the stability issue associated
with (continuous) Galerkin methods for hyperbolic and convection-dominated problems; for reviews of
DG methods, we refer to a general review [13], a review for conservation laws [7], a review for elliptic
equations [3], and textbooks [20,32,29]. The DG-EQP hyperreduction procedure proposed in this work
preserves this energy stability property of the DG method; hence, in addition to the two aforementioned
features, the DG-RB-EQP method provides (iii) energy-stability for linear hyperbolic and convection-
dominated systems. We note that the DG method has also been used in the context of model reduction
of multiscale elliptic problems [2,27].

Given the application focus of this work on aerodynamic flows, we also note previous work on
model reduction for parametrized and nonlinear aerodynamic flows. (As the emphasis of this work is on
parametrized nonlinear PDEs, we here omit works on non-parametrized and/or linearized aerodynamic
flows.) LeGresley and Alonso [22] considered model reduction of parametrized Euler equations using
POD and hyperreduction based on the proximity of the cells to the airfoil. Washabaugh et al considered
model reduction of parametrized Euler equations based on local reduced bases (but without hyperreduc-
tion) [35] and later extended the work to Reynolds-averaged Navier-Stokes equations using a (global)
reduced basis and hyperreduction based on a masking procedure [36]. Zimmermann and Gortz [40] also
considered model reduction of parametrized Euler equations using POD but without hyperreduction.

The contribution of this work is fourfold. We first introduce the DG-RB-EQP method, an extension
of the EQP to DG methods (Section 3). We second prove various structure-preserving properties of
the DG-RB-EQP method; we prove that (a) the method applied to linear hyperbolic systems is energy
stable, (b) the method applied to linear diffusion systems preserves the symmetry and non-negativity,
and hence (¢) the method applied to linear convection-dominated convection-diffusion systems is energy
stable (Section 4). We third provide an alternative error estimate for the DG-RB-EQP method that is
asymptotically sharper than the original estimate in [39] (Section 4). We finally demonstrate the method
for two- and three-dimensional aerodynamic flows governed by the compressible Euler and Navier-Stokes
equations (Section 5).



Before we conclude the introduction, we note the scope and limitation of this work. As mentioned in
the beginning of the introduction, the two ingredients for model reduction of nonlinear problems are a low-
dimensional reduced-basis space and a hyperreduction procedure. As regard the former, one of the known
challenges in model reduction of hyperbolic and convection-dominated systems is the approximation of
sharp features whose locations are parameter dependent; e.g., moving shear layers in viscous flows and
moving shocks in transonic and supersonic flows. In the presence of parameter-dependent discontinuities,
the Kolmogorov N-width [30] decays as O(N~1/2) in L?(§2); hence, any model reduction approach based
on the approximation of the parametric manifold by a linear space cannot provide a rapidly convergent
approximation. For transonic aerodynamics, this limitation of model reduction was recognized from early
on [23]. In the past several years, there has been significant effort in the model reduction community
to overcome this fundamental limitation through nonlinear approximation; works include [25,21,37] and
those in a review paper [26].

While the systematic identification of a low-dimensional approximation space is an important issue, in
this work we solely focus on the development of a hyperreduction procedure. As a result, in this work we
focus on parametrized subsonic aerodynamic flows, which do not involve shocks; subsonic aerodynamics
is important in many applications, including the analysis of unmanned aerial vehicles, gas turbines, and
wind turbines. Subsonic Euler flows in particular exhibit neither shocks nor shear layers, and can be
rapidly approximated in linear reduced basis spaces, as demonstrated in Section 5. More generally, the
formulation presented in this work applies to a broad range of second-order PDEs,; including those in
heat transfer and elasticity.

2 Discontinuous Galerkin method
2.1 Vector and tensor notations

To concisely describe discretizations for systems of conservation laws, we adhere to the standard vector
and tensor notations in this work. Given vectors (i.e., order-1 tensors) w € R™ and v € R™, their
dot product is given by w-v = YI" w;v; € R. Given matrices (i.e., order-2 tensors) W € R™*" and
V € R™*" their double dot product is given by W : V. = ", Z?Zl W;;Vij € R. Given two vectors
w € R™ and v € R", their outer product is w ® v € R™*™ whose (i, j) entry is w;v;. Given an order-4
tensor K € R™*"*mx" and an order-2 tensor V' € R™*™ their product is KV € R™*" whose (i,7)
entry is given by > 30 Y Kijki Vi

We in addition introduce notations associated with differentiable functions. Given a vector-valued
function v € H(£2)™ over 2 C R? its gradient Vv € L2(£2)™*? is matrix-valued and is given by

(Vv)i; = g;’j_ fori =1,...,m and j = 1,...,d. Given a matrix-valued function V € H'(£2)™*9, its
divergence V -V € L2(2)™ is vector-valued and is given by (V -V); = ijl %Zj fori =1,...,m.

Similarly, given a matrix-valued function V € H(£2)™*< and a normal vector n on 942, their dot
product n -V is vector-valued and is given by (n-V); = 2?21 n;Vi; for i =1,...,m. Note that both the
divergence and the dot product with a normal vector contracts the second index of the matrix-valued

function.

2.2 Problem statement

We introduce a general form of conservation laws considered in this work. We first introduce a d-
dimensional physical domain 2 C R? and a P-dimensional parameter domain P C R”. We then in-
troduce a system of n¢ parametrized, steady, nonlinear conservation laws: given p € D, find the state
u(p) such that

V- F(u(p)ip) = V- (K(u(p); p)Vu(p)) =0 in £, (1)
with appropriate boundary conditions; here F(u(u); i) is the n® x d-valued parametrized convection flux,
K(u(p); p)Vu(p) is the n® x d-valued parametrized viscous flux, K (u(u); p) is the n x d x n® x d-valued
parametrized diffusion tensor, and n is the d-valued outward-pointing unit normal on 9{2. In general, the
convection flux function and the diffusion tensor are nonlinear in both the state and parameter. Many
conservation laws can be expressed in this form, including the compressible Euler and Navier-Stokes
equations, which are the focus of this work and are considered in Section 5.



2.3 Discontinuous Galerkin method

We now consider discontinuous Galerkin (DG) discretization of the conservation law (1). While we employ
the “standard” DG discretization with an upwinded convection flux and the so-called BR2 scheme [§]
for the diffusion term, we here briefly review the formulation to facilitate the presentation of our energy-
stable element-wise decomposition of the residual in Section 3.1. For more detailed presentations of DG
methods, we refer to review papers [3,13,7] and textbooks [20,32,29].

We first introduce a tessellation 7j, = {;}}-, of £2 comprising n® non-overlapping elements so that
UreT, B = 2 and kiNk; = 0,1 # j; the tessellation comprises polygonal elements with hanging nodes of an
arbitrary level. We also introduce a skelton Xy, = {o;}7 ' *_, of Tp, comprising nf facets; each facet is a facet
of at least one element. We identify the boundary and interior facet set by XP = {0 € Xy | onafn #b}
and X! b= 2k \ xb 1, respectively; note that each interior facet o € xi 5, has two abutting elements, whereas
a boundary facet o € XP has only one abutting element.

We next introduce a discontinuous, piecewise-polynomial approximation space,

V= {v e (L2(2)" | v € (PP(e)™,k € Tn}:

the space is endowed with the L*(£2) inner product (w,v)y, = (w,v)r2(2) = [, v - wdz and the associ-
ated norm |w|y, = /(w,w)y,. Note that functions in V, are in general discontinuous across element
interfaces. Given an interior facet ¢ € X}, we identify an element on one side of the facet by + and the
other side of the facet by —, which are chosen arbitrarily; while the notation is necessary to describe
the DG discretization, the final discretization considered in this work is independent of the particular
choice. For a boundary facet o € Zh, without loss of generality, we identify the abutting element by
+. For w € V, the function evaluated on the + and — side of a facet are denoted by w™ and w™,
respectively. In addition, given an interior facet o € E}L, we introduce the following jump and averaging
operators [3]. For a function w € V,, the averaging operator is given by {w} = £(w™ + w™), the (non-
directional) jump operator is given by [w]T = wT — w™, and the directional jump operator is given by
[w] = wT @nt +w™ @n~ for ® the outer product. We note that the averaging operator {-} and the
(non-directional) jump operator [-]* are n® valued; the directional jump operator [-] is n¢ x d valued. In
addition, the averaging operator {-} and the directional jump operator [-] are independent of the order of
+ and —, and hence we do not explicitly denote + and —; the (non-directional) jump operator depends
on the order of + and —, and hence we explicitly denote + and —.

We now introduce the DG residual form for the conservation law (1). The DG residual form 7, :
Vi XV X D — R is given by

i (w, v; ) = 1 (w, v; ) + 75 (w, v ), (2)

where 7} : Vi, x V), x D — R and r,‘i : VYV XV, x D — R are associated with convection and diffusion
contributions, respectively. (For notational brevity, here and throughout the work we do not explicitly
denote that the statement holds Yw,v € V), and Vu € D when we define a form unless there is an
ambiguity.) The convection residual form rf, : V}, x V}, x D — R is given by

ri(w,v; p) = Z rof(w, v p) + Z ot (w, v; ), (3)

KETH oeXy

where the elemental and facet residual forms are given by

¢ (w, v; ) /VU (w;pw)dz, kK € Th, (4)
ot (w, v; ) E/ CE(wt,wintp)ds, o€ S (5)
c,f . — b b,
ot (w, v ) :/ CFP(wtintip)ds, o e I (6)
here F(-;-) is the aforementioned convection flux function, F'(-,-;;-) is the interior numerical flux func-

tion, and ﬁ'b(-; -;+) is the boundary numerical flux function, which weakly enforces appropriate Dirichlet
boundary conditions. We assume that the interior numerical flux is consistent (i.e., F(w,w;n™;u) =



nt - F(w;p)) and conservative (i.e., F(wt, w™;n*t;p) = —F(w™,wt;n";u)) and provides appropriate
numerical dissipation and hence stability in the DG method; see e.g., [13,7]. The boundary numerical flux
function weakly enforces boundary conditions and its precise form depends on the particular condition;
here we omit the presentation for brevity.

The diffusion residual form 7"2 :Vr X Vi X D — R is given by

rh(w, o) = > rd(w,vp) 4+ Y ref(w,v;p), (7)

KETH ceXy,

where

rde(w, v p) = / Vv : K(w; p)Vwdz, k€ T, a

rg’f(w,v;u) = —/ ({K(w;u)TVv} w] + [v] : {K (w; p)(Vw + 90&,([[10]]))}) ds, ocecX (9

o

i) = - [ ((K@sT90): (@ =~ a(whiw) o n?)

o

+ (ot @nt)  K(wh; p)(Vwt + Ggfg(er;u)))d& oe P, (10)

Here, u”(-;-) provides the Dirichlet boundary value. The interior lifting operator £,(-) provides, for a
vector jump [w] on o € X, the matrix-valued lifted function ¢, ([w]) € (V4)? that has the support over
the two abutting elements T and x~ and satisfies

/+U I Ly ([w])dx = —/{v} c[w]ds, Vv e (V)% (11)

Similarly, the boundary lifting operator £2(-) provides, for a trace wt on o € XP, the lifted function
2 (wt) € (V,)? that has the support over the abutting element k™ and satisfies

/ v 0wt p)de = — / v (wh —uP(wh;p) @nt)ds, Yoe (Vn)d (12)
Kkt o
The BR2 penalty parameter 6, € R~ on each facet is chosen to be greater than the maximum number
of facets on the abutting elements. In the presence of hanging nodes, the total number of divided facets
is counted; e.g., if a quadrilateral element has a hanging node on two of its facets, then the total number
of facets is six. In practice we set 6, equal to twice the maximum total number of facets on the abutting
elements. While these particular lifting operators are used in the BR2 formulation, there also exist other
choices of lifting operators (see, e.g., [3]).

Having defined the residual form (2), the DG-FEM “truth” approximation is given by the following:
given p € D, find up(p) € Vy, such that

rr(up(p),vp; ) =0 Yop € V. (13)

We assume that the “truth” problem is well posed and refer to up(u) € Vj, as the “truth” solution.

2.4 Nonlinear solver: pseudo-time continuation

As (13) is nonlinear in up(p), we employ a pseudo-time continuation (PTC) procedure to reliably solve
the nonlinear algebraic system. An effective PTC strategy depends on the specific conservation law; we
here describe our strategy for the compressible Euler and Navier-Stokes equations. We first introduce
the time-dependent counterpart of (13): given p € D, find ub'(t; ) € Vy, such that

O ptc t:
/ thdx + 7R (uh (1), vp ) =0 Yo € Vy, V€ Ry,
o
up*e(t = 0; p) = uj (),

where u (1) is a suitable initial state, which for aerodynamic flows is often the freestream condition.
We then apply the backward Euler method to the unsteady equation and march forward in (pseudo)



time until the steady state solution is obtained. As our interest is only in the steady-state solution, we
adaptively increase the time-step size in the solution process; in each step, we also monitor the changes
in the density and pressure at all quadrature points and, as necessary, backtrack such that the changes in
the quantities are smaller than a prescribed threshold value. We refer to [38] for a detailed presentation
of the particular PTC strategy employed in this work.

3 Discontinuous Galerkin reduced basis empirical quadrature procedure

The empirical quadrature procedure (EQP) approximates the finite element residual using a small subset
of quadrature points. In our original EQP formulation for continuous Galerkin finite element methods [39],
we decompose the finite element residual to the level of quadrature points. In the current work on an
EQP formulation for DG methods, we decompose the DG residual instead to the level of elements and not
quadrature points. This element-wise decomposition, instead of quadrature-point-wise decomposition, is
motivated by two factors. First, as mentioned in the Introduction, one of our goals is to ensure that
the EQP hyperreduced model remains energy stable for linear hyperbolic and convection-dominated
problems; using a carefully chosen element-wise decomposition is one way to achieve this goal. Second, the
element-wise decomposition allows us to leverage the fast and vectorized element-wise residual evaluation
routines implemented in many DG code.

We achieve the construction of energy-stable and accurate hyperreduced model in two steps. We first
devise an element-wise decomposition of the DG residual form (2) such that each elemental residual form
is energy stable (Section 3.1); the choice implies that the hyperreduced model based on any subset of
elements will be energy stable. We second invoke the EQP procedure to identify a subset of elements
which yields a hyperreduced model (i) that meets the accuracy requirement and (ii) such that only a
small number of elements are involved in residual evaluations (Section 3.3).

3.1 Energy-stable element-wise decomposition of the DG residual

In this section we identify an element-wise decomposition of the DG residual form (2)

ra(w,vs ) = Y ne(w, v; p) (14)
KETH

for
N (w, v 1) = 1% (w, v 1) + 1 (w, v; p) (15)

such that each elemental convection residual form n¢(-, -; i) is energy stable for linear hyperbolic systems
(in the sense made more precise in Section 4.1) and each elemental diffusion residual form nd(-,; u) is
symmetric and non-negative for linear diffusion systems (in the sense made more precise in Section 4.2).
We note that we use the term “element-wise” to indicate that the residual is expressed as a sum of the
terms associated with elements in the sense of (14). However, the evaluation of the individual #, (w, v; )
in general requires the values of the functions w and v on not just the element s but also its neighbor
elements as the DG residual on a facet depends on the state of all abutting elements. Hence, “element-
wise” does not imply the evaluation of 7, (w,v; u) only depends on the function values over k.
We define an energy-stable elemental convection residual form 7S : Vi, x Vi, x D — R as follows:

mp(w, o) = rpt(w,oi )+ > e w o)+ Y r(w,vsp), (16)
occdrNX) c€drNEP

where 7¢¢(-, ;) for k € Tp and rS%(-, ;) for 0 € XP are as defined in (4) and (6), respectively, and
Tf,:ffpht(, ;) for the elements on the + and — side of o € X} is given by

rf,’iipht(w,v;u) = / <i[(v ®n): F(w;p)]E + %[v]f - F(w+,w_;n+;u)) ds. (17)

More explicitly, the first term evaluates to (v ®@n™) : F(wt;u) — (v™ ®@n~) : F(w™;u) for the element
kT on the + side, and the term evaluates to (v-®n~) : F(w™;u)— (vt @n™) : F(w"; u) for the element



Kk~ on the — side; the second term is independent of the side to which the element belongs because
[v]T - F(wﬂw‘;n*‘;,u) = [v]} - F(w_,uﬁ;n_;u) by the conservative property of the numerical flux.
We note that this element-wise split interior facet residual is consistent with the original facet residual
7ot (w,v; ) for o € X% defined in (5) in the sense that the sum of the residuals for the + and — elements
yields

okt oK

R v ) 1S o) = [ (o) Pt i )ds = (w0,
(e

It follows that >, . m:(w,v; u) = rj(w,v; ), and hence 7; (-, ;) merely provides an alternative de-
composition of the convection residual form (3); however as we will see in Section 4.1, the elemental
residual (16) is energy stable for linear hyperbolic systems.

We next define an energy-stable elemental diffusion residual form n¢ : Vi, x Vj, x D — R as follows:

nd(w,v; p) = rde(w, v; p) + Z rﬂ:i’“’“t(wm;u)—k Z rE (w, vy ) (18)
ceORNX] c€ORNZP

where r&e(.,;+) for k € Tp, and r&f(-, ;) for 0 € XP are as defined in (8) and (10), respectively, and
rLsPlt (L) for the element on the + and — side of o € X} is given by

. 1 1
R s = - [ (5905 Kl + Gl K (Vat 40, G(QD) ) ds. (19)
Similarly to the convection residual, we note that this element-wise split interior facet residual is consis-
tent with the original facet residual r&f(-,;+) for 0 € X1 defined in (9) in the sense that the sum of the
residuals for the + and — elements yields

d,f,split
Tmn"’

d f,spli
(w,v; 1) + 757 P (w, 03 o)

. / (K (w: p)TV0} + [e] + [o] = {K (w5 1)(Veo + B ([w]))}) dis = 1 a0, 03 )

It again follows that nd(w,v; p) = ri(w,v; u), and hence nd(-,;-) merely provides an alterna-

tive decomposition of the diffusion residual form (7); however, as we will in Section 4.2, the elemental
residual (18) is symmetric and non-negative for linear diffusion systems.

3.2 Reduced-basis approximation

We now consider a reduced basis approximation of the DG-FEM problem (13). To this end, we introduce
a reduced basis space Vy = span{up(u)} peze C Vi associated with a snapshot parameter set =5 C D
of size N. The snapshot parameter set and the associated reduced basis are hierarchical in the sense that
o R el Ny &0d VN=1 C - -+ C VN=n,,.,- The snapshot parameter sets are constructed using

the greedy algorithm discussed in Section 3.4. The associated “truth”-quadrature reduced basis problem
is as follows: given p € D, find un (i) € Vi such that

rp(uny(p),vn;p) =0 Voy € V. (20)

We assume that the problem is well posed and refer to uy(u) € Vy as the “truth”’-quadrature RB
solution or, more simply, the RB solution. In practice, we solve the nonlinear problem (20) using the
pseudo-time continuation strategy discussed in Section 2.4.

We now introduce a discrete form of the RB problem (20) to facilitate the discussion of our hy-
perreduction procedure in Section 3.3. By way of preliminaries, we introduce Vj-orthonormal basis
{p;} N such that Vy = span{¢;}N;, N = 1,..., Npax. We also introduce the associated reduced
basis operator Zy : RV — Vy which maps a generalized coordinate w € R to the associated field
w=INW = Ziv=1 w;$; € V. We then introduce the discrete residual form ry : RY x D — RY such
that

rn(Win) = Y n e (wsp), (21)

KETH



where the discrete reduced basis element residual form ny . : RY x D — RY satisfies

Ny (Wi )i = 0(Znw, i3 ), Vi=1,...,N.
We also introduce the associated Jacobian Jy : RY x D — R¥*N gych that

or N (v; )i

P =r(Znw; ¢, i), Vi, j=1,...,N, (22)
Vi

(w,p)

In(wip)ij =

where 7, (Znyw; @5, ¢i; i) is the Gateaux derivative of rp (-, ¢i; 1) at Zyw in the direction ¢;; for conve-
nience, we refer to 7} (+;-,-;-) as a Jacobian form. The discrete form of the RB problem (20) is as follows:
given p € D, find uy(u) € RY such that

ry(un(p);p) =0 inRY; (23)

the RB solution is given by un(¢) = Zyun (p).

3.3 Empirical quadrature procedure (EQP)

We now consider an EQP approximation of the RB problem (20) and in particular the (discrete) RB
problem (23). Our procedure is a modification of the RB-EQP procedure for (continuous) Galerkin
methods [39] to discontinuous Galerkin methods with an emphasis on preserving energy stability. As
discussed in the introduction to Section 3, we achieve energy stability in two steps: we first identify an
element-wise energy-stable splitting of the DG residual; we then select a subset of elements to estimate
the residual. The first step was discussed in Section 3.1; we now discuss the application of the EQP for
the second step.
We introduce the RB-EQP residual form r* : V,, x Vi, x D — R such that

Y (w, v ) = Y pine(w, v ), (24)

KETH

where 7, (-, ;) is the energy-stable elemental residual form (15) and {p%}.c7, are the EQP weights
determined by a linear programming procedure introduced shortly. The RB-EQP problem is as follows:
find u% (1) € RY such that

Y (uyy(p),v;u) =0 VYo € V. (25)

To facilitate the presentation of the RB-EQP procedure, we also introduce the discrete residual form
ry : RY x D — RY given by

i (wip) = {r" (Znw, i )}y = Z PRTIN, (W5 1), (26)
KETh

and the associated (discrete) RB-EQP solution, u¥,(u) € RY such that
ey (ufy(p);p) =0 in RY; (27)

note that u% (1) = Zyu% (). In practice, we compute the solution to (25) (or equivalently (27)) using
the pseudo-time continuation strategy discussed in Section 2.4.

We now wish to identify EQP quadrature weights {p%}.c7, for the hyperreduced residual (24) (or
equivalently the discrete counterpart (26)) such that (i) the weights are sparse (i.e., mostly zero) to
facilitate fast evaluations of the residual but (ii) the associated solution u%;(u) is accurate in the sense
that |lun (1) —u% (1)|v, is small for all 41 € D. Our algorithm to identify the EQP quadrature weights is
informed by the error analysis provided in Section 4.4; we here merely present the algorithm and defer
the discussions of the design of the algorithm to Section 4.4. To introduce the algorithm, following [39],
we specify (a) an accuracy parameter § € Ro, (b) a parameter training set Z%ain = {ugrain 3]:1 cD
of size J, and (c) the associated state training set {uﬁ\ﬁain(u)}ﬂegyam = {ZNuﬁ\r,ain(u)}ﬂegsmm C Vn. We

then consider a linear programming (LP) problem LP¥: find a basic feasible solution {p}.e7, such that



subject to n° non-negativity constraints
P >0 Ve eTy,
the constant-function accuracy constraint

21— > pllxl

KEThH

< 4[42],

and NJ manifold accuracy constraints

d
< — V/J c —~tra1n. (28)

VN

T (™ () o)~ (rzv(um”“ = > iy (u t”‘”‘(u)w))

KETH

The solution to LP%; provides the EQP weights for (24) (or equivalently (26)). We provide error estimates
for the hyperreduction error |Juy(p) — w¥% ()|lv, in Section 4.4.

3.4 Greedy algorithm: simultaneous training of RB and EQP

We now discuss a systematic procedure to find the reduced basis {¢;}¥; and the associated EQP weights
{pr }reT;, - To this end, we employ the greedy algorithm devised in [39], which is reproduced as Algorithm 1
for completeness. We here provide a brief description and refer to [39] for a complete description. The
algorithm takes as input a training set _“am C D, the EQP tolerance § € Rsq, and the RB residual
tolerance 8™ € R~ It then outputs the reduced basis {¢; } ; and the associated EQP weights {p%}.c7; -
In each greedy iteration, the algorithm evaluates the RB-EQP solution u%; (1) and the associated dual
norm of the “truth” residual ||ry, (u (1), -5 1) lv; = sub,ey, [rn(uk (1), v; p)|/vly, for all p e Z¥*™ and
then chooses the parameter that is least-well represented (i.e., maximizes the “truth” re51dua1) as pV)
(line 6). Tt then computes the “truth” solution uy, (u)) by solving the “truth” DG problem (13) (line 9).
The algorithm then updates the snapshot parameter set =% and the associated reduced basis {¢;} Y,
(line 10). It finally solves the EQP linear program LP¥; to ﬁnd the associated EQP weights {p% } e, (lines
11-20). We here “bootstrap” and use for the “best—available state as the training state {u"(u 1)} e stpain
in smoothing iterations ¢ = 1,..., Negp,smooth. Specifically, we proceed as follows: (i) in the very first
iteration (¢ = 1 and N = 1), we set the training state u§*™ (1) to up(uN="1) for all parameter values,
which is a crude but the only available approxnnatlon (ii) for i = 1 but NV # 1, we set the training state
ulii8 (1) to the “truth” bolution up (p) for p € ZX and to the DG-RB-EQP approximation u%_, (1) (and
not u% (1)) for p € Z4ain\ 21 since the EQP rule has not been updated for the new RB of size N; (iii)
for ¢ > 1, we set the tralmng state to the “truth” solution uy(p) for p € Z% and to the DG-RB-EQP
approximation u%; (u) for u € 2\ Z52. The number of smoothing 1terat10ns of Negp,smooth = 3 1s used
in this work. As discussed shortly and shown in numerical examples in Section 5, one of the dominant
costs of the offline training is associated with the construction of the EQP linear program; we hence
wish to minimize the number of smoothing iterations. For the aerodynamics problems considered in this
work and for the hyperelasticity problem considered in [39], we have found Negp smooth = 3 is sufficient
for the number of EQP elements to “converge” in the “bootstrap” strategy; the ability of the strategy
to yield the quadrature rule that meets the desired error tolerance will be demonstrated numerically in
Section 5.

We briefly remark on the computational cost. Each greedy iteration requires (i) one evaluation of the
“truth” solution (line 9), (ii) J - (Negp,smooth + 1) = [Z53| - (Negp smooth + 1) evaluations of the “truth”
residual (lines 6 and 13), and (iii) J- Negp smooth €valuation of the DG-RB-EQP solutions (lines 6 and 13).
The dominant cost for the algorithm are (i) and (ii), which requires the evaluation of “truth” quantities.
For nonlinear problems, the cost associated with the solution evaluation is significantly higher than the
residual evaluation, as the former requires multiple PTC (or Newton) iterations, each of which requires a
residual evaluation, a Jacobian evaluation, and a linear solve. Hence, the cost for the single solution in (i)
can be comparable to the cost for multiple residuals in (ii). Consequently, the overall computational cost
to construct a (hyper)reduced model of dimension N is comparable to the cost for N “truth” solution
evaluations. We will confirm this behavior in Section 5.




Algorithm 1: Greedy algorithm for simultaneous RB and EQP training.

inputs : parameter training set: E}”i“ cD
EQP tolerance: § € R>g
RB residual tolerance: 6" € Rxq
outputs: reduced basis: {qbl}f\f:“i"‘
EQP weights: {p} } ke,

1 Set Ef\}):o =0, {¢: ?:1 =0.
2 for N=1,..., Nmax do
3 if N =1 then

a Set V) = arg infuegsrain | — || where g = % Zuegf}rain 7
5 else

6 Set pN) = argsup,, ¢ ivain |74 (W _y (1), 5 1) | v,y

7 end

8 It ||T‘h(’lLN_1(/,L(N));p)||(vh)/ < 6", terminate.

° Find “truth” solution up (u(N)) € V.

10 Update reduced basis: E;\}) = Ef\k,Ll U pV), {¢:}, = Gram-Schmidty{1,...,dn_1, wp(pN)}.
11 for i =1,..., Negp,smooth do

12 if i=1 and N =1 then

13 Set u?\r]ain(u‘) — uh,(N<N:1>)7 ue E‘":]rain

14 else if i =1 then

—rb
15 Set u}\?ain (M) = uﬁ(u)’ "e HN'—'train —rb
UN,l(M), ne=j; \:N
16 else
i uh(u)v e Ezr\})
17 Set ultain(y) = )
W {umu), u e Sipain\ =3

18 end

19 Solve LP; for v = {4, Sirain, {u}{,ai“(u)}#egsrain} to update {p%} e, -
20 end
21 end

4 Analysis

We now analyze various properties of the DG-RB-EQP discretization devised in Section 3. In Section 4.1
we analyze the energy stability for linear hyperbolic systems. In Section 4.2 we analyze the symme-
try and non-negativity for linear diffusion systems. In Section 4.3 we analyze the energy stability for
convection-diffusion systems. In Section 4.4 we provide a priori error estimates for the formulation. For
notational brevity, we will not explicitly denote the parametric dependence of various forms and functions
throughout this section.

4.1 Energy stability for linear hyperbolic systems
We first consider the application of the DG-RB-EQP formulation to a linear hyperbolic system

%—FV-(Au) =0 in 2 x (0,7,
A(n)"u=A(n)"u" on 92 x (0,77, (29)
t

u(t=0)=u" in 2 x {0},

where Au is the n® x d-valued flux function, A € R" *4*"" ig the flux tensor that is symmetric in

the sense that A;p; = A for i,j = 1,...,n° A(n) € R™ *"° the directional flux tensor given by
A(n);; = ZZ=1 niAirj, A(n)~™ = 3(A(n) — |A(n)|) € R™>"" imposes inflow states, u’ € L?(£2) is the
initial condition, and T is the final time. As discussed in the Introduction, one of the advantages —
and in fact a design criterion for the numerical flux — of the DG method is the energy stability for

hyperbolic systems and convection-dominated systems. Specifically, the solution uj associated with the
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DG discretization of (29) satisfies

||uh||L2 ) < - Z /uh )~ uPds; (30)

a'EEb 7

in words, the energy, defined as ||up ||%2( ), enters the system only through the boundary, and no spurious
energy is created by the discretization (see, e.g., [7]). The energy stability is an important property
even for steady-state calculations, as the solution is obtained through the PTC procedure describe in
Section 2.4.

We now show that the DG-RB-EQP formulation of (29) is also energy stable for any EQP weights
{p% € R>0}reT,- The semi-discrete form associated with the DG-RB-EQP spatial discretization of the
linear hyperbolic system (29) is as follows: find u% (t) € Vn, t € (0,T], such that

Zpﬁ/ td:c+7“( (t>7v>=ZﬂZ(/ﬁv'ang

KETH KETH

dx—l—n,‘;(u]”\,(t),v)) =0 YveVy. (31)

t
The elemental residual form 7S (-, -) given in (16) is fully described by the the convection flux F'(w) =
Aw, the upwinded interior numerical flux F(wt,w=;n*) = L(A(nT)wt + A(nt)w™) + L|A(n™)|[w]F
where | - | denotes the matrix absolute value, and the upwinded boundary numerical flux EP (whr;n™)
2 (wt,uP;nt). We have the following energy-stability statement.

Proposition 1 (energy stability for linear hyperbolic systems) For any EQP weights {p% €
R>o}reTs,, the solution u%; to the DG-RB-EQP problem (31) associated with the linear hyperoblic sys-
tem (29) is energy stable (modulo inflow data u®) with the following energy balance:

;(zpzumm>+ng > / Ok s 30 [ Al

KETH KETh ccdrNX: o€drNXI)

_ by

= — pH “u-ds. (32)
KETH aeamﬂﬂb 7

Consequently,
i (T sl ) <= X T2 ittty )
~€Th w€Th  oedrnst 77

In words, no spurious energy is created by the discretization.

Proof We analyze the energy stability of the element-wise decomposed convection residual (16). To this
end, we first note that, by integration parts and the symmetry of A (i.e., Aixj = Ajp; fori,j=1,...,n°),

/Vv Avdx = Z Z ( 8111 lkjvjdm)

k=11,j=1
d n
8111 1 ov
:ZZ( Aikjvjd37+§/ v; Zk]aidx—fZ/v nk zng ds)
k=14,j=1 oEOR
1
~5 Z/ nF)vtds,
led<tel

where + (resp. —) is chosen for the element k™ (resp. k=) of the facet o. It hence follows that

ni(v,0) = o0) + Y ety p) 1 3 ()

o€drNXi o€drNXIp
1 .
= Y /(—vi A(nF)vE + = [ - A(n)v]E +2[v]i-F(v+,v;n+)>dS
oc€drNXi
+ Z /<v +)v++v+-ﬁb(v+;n+)>ds
aeafiﬂﬂb

11



A tedious but straightforward algebraic manipulation simplifies the integrand over the interior facet o €
OkN XL to

1 1 1 1 1 1 1
Lo A o A L GAGT W + LA+ A ) = 101 A
where we have used the definition of the interior numerical flux F and the fact that nt = —n~ and hence
A(nt) = —A(n"). A similar manipulation simplifies the integrand over the boundary facet o € Ok N 2P
to
Lo+ T o Lo PR g N[ (0t b
— 5 -A(nT v —|—§v -AnTv —|—§’U “AnTu +§v [A(n™)|(vT — u®)
= JuT A+ o (A) — [Am) ) = oAt ot A,

where we have used the definition of the boundary numerical fluz F® and the inflow fluz matriz (n™- A)~
We hence conclude that the elemental residual form is non-negative in the sense that

ko= ¥ g fwr tase 30 [ (Gorlaeit ot amt )t ) as o

cEeIRNX] ceorNEy

On the other hand, we note that

v 1d,
[ v Grde = 55l (35)
The substitution of (34) and (35) to (31) yields the energy balance statement (32). We then note that
the second term of (32) is non-negative to obtain the energy stability statement (33).

We make a few remarks on Proposition 1.

Remark 1 If we had naively decomposed the convection residual as rj,(w,v) = >, . 75 (w,v[,), then
the elemental residuals would not be element-wise energy stable when applied to the linear hyperbolic
system (29). The associated EQP approximation hence would not be energy stable in general.

Remark 2 Due to the particular form of the (split) interior facet residual form rc’f’bpht( -) defined by (17),
the DG-RB-EQP formulation inherits the energy stability (30) for the DG formulation for any set of
EQP weights. We emphasize that the energy stability is preserved independent of the tolerance used in
EQP LPY%,.

Remark 8 The energy stability can be shown for more general forms of interior numerical fluxes that
provide dissipation in the sense that [w]T - (F(w*‘, w™int) —nt - L(F(wh) + F(w_))) >0 Vwt,w™ €

R™. This generalization includes fluxes such as the Lax-Friedrichs flux.

Remark 4 If all EQP weights p” are set to unity, then the DG-RB-EQP energy stability statement (32) is
identical to the DG energy statement (30); this is a direct consequence of the fact that the element-wise
residual nS(-,-) in the DG-RB-EQP formulation is a proper decomposition of the DG residual.

4.2 Symmetry and non-negativity for diffusion systems

We next consider the application of the DG-RB-EQP formulation to a (steady) linear diffusion system

—V - (KVu)=0 in {2, (36)

uw=uP on dn,
where K € R™*4x7°Xd j5 an order-4 tensor that is symmetric (i.e., K;; = Kjri) and satisfies the
ellipticity condition (i.e., £ : K& > 0 for all £ € R *? such that ¢ # 0). The bilinear form associated
with the weak formulation of (36) is symmetric and non-negative, and so are the bilinear forms associ-
ated with many finite element discretizations including the BR2 DG discretization [3]. As discussed in
the Introduction, preserving the symmetry and non-negativity of diffusive systems, which also arise in

12



structural mechanics, was a focus of the recent hyperreduction works in [15] and [12]. (For simplicity,
we here consider a (pure) Dirichlet problem; however, both the symmetry and non-negativity analyses
readily extend to mixed problems with Dirichlet and Neumann boundary conditions.)

We now show that the bilinear form for the DG-RB-EQP formulation of (36) is also symmetric and
non-negative. The DG-RB-EQP formulation of (36) is as follows: find u%; € Vi such that

Y(ul, v Z plnd(uX,v) =0 Yo € Vy. (37)
KETH

The bilinear form associated with this linear problem is the Jacobian form

= > (s (38)

KETh

(The Jacobian form 7*/(;-,-) is independent of the first argument (i.e., the linearization point) since
the residual form r¥(-,-) is affine in the first argument for a linear problem.) We will show */(-;w, v)
is symmetric and non-negative with respect to w and v € V. The symmetry and non-negativity of the
Jacobian form implies the symmetry and non-negativity of the (algebraic) Jacobian J¥ € R™ %" given
in (22) because (J§)ij ="' (-;¢5,¢:), 4,5 =1,...,N.

To facilitate the analysis of the Jacobian form (38), we introduce the boundary lifting operator
associated with the homogeneous Dirichlet boundary condition: £2:°(w*) € (V},)¢ that has the support
over kT and satisfies

/ v 2 (wh)de = — / v:(wh®@nT)ds, Yve (V)% (39)
rt o

Due to the linearity of the lifting operator, the lifting operator (12) for inhomogneous Dirichlet boundary
condition can be expressed in terms of the homogeneous counterpart (39) as 2 (w™) = €29 (w+) —£20 (uP).
We in addition introduce an element-wise (rather than facet-wise) lifting operator [3],

Livy= Y LD+ Y &0wh.

oc€drNXi c€OrNIE
We now prove the symmetry of 7/ (-; w, v) with respect to w and v.

Proposition 2 (symmetry of the Jacobian for diffusion systems) For any EQP weights {p’ €
R>o}reT,, the Jacobian form (38) associated with the linear diffusion system (36) is symmetric in the
sense that

' (w,v) =1 (o,w)  Yw,v € V.

Proof It suffices to show that the Jacobian form for the elemental residual (18), nd/ (-,-) = rde/(-,.) +
Y oconnst s () 4 Y oconnsh r&f (), s symmetric. The symmetry of rd e’( ,+) is obvious from

the definition (8). The symmetry of the interior facet Jacobian form rd’f’bpl‘t’( ,), o € X, follows from
the definition of the interior lifting operator (11): for o € X1,

o) = - [ (GO0 Klul + 1ol KV + 0,63 ([u]) ) ds
—— [ (Ve Kol + 511 K90* ) ds 0, [ b0 : Kt ([ul)ds

we readily observe that the form is symmetric. Similarly, the symmetry of the boundary facet Jacobian
form r&Y (), o € XP, follows from the definition of the boundary lifting operator (39): for o € 3P,

& (w,v) = 7/ (V’U+ Kwtent)+ (T ent)  K(Vwt + GUEE’O(wJF;u)))dS

7/ (V’U+ Kwrent)+(0Tent): KVuﬁ)ds +46, / 50wty s K20 (wt)da;

K

we again observe that the form is symmetric. Since each Jacobian form that comprises nd'(-,-) is symmet-
ric, the elemental Jacobian form nd'(-,-) is symmetric. It follows that the EQP Jacobian form r¥'(-;-,-),
which results from a sum of elemental Jacobian forms 0%, is symmetric.

13



Before we prove the non-negativity of the Jacobian form r*’(-;v,v) with respect to v € Vj, we provide
the following lemma.

Lemma 1 The elemental residual for the linear diffusion system (36) satisfies
ng(v,v)—/(Vv—i—L (v) : K (Vo + Lo ))dx—i—{ /L (v) : KLy (v)de
+ >0 / lo([v]) : Kl ([o])dz+ > 0 / ) K (v da (40)

O'Edf'iﬂEl oeamxb
+ Z / u’@nT) + (v @nt)  KO,02°(uP)) ds.
o€drNXp
Consequently,
ORI / ot K@ @nt) + (v @nt) - K0,620(ub)) ds. (41)
c€drNIP 7

Proof A direct manipulation of the elemental residual form yields

R CRY E e () R S s o RO B S S CRY)

UE@HﬂEi UESHQE}Z

/VU KVovdr — /( Vot K] + = [[v]] K(wiwge;ﬁj(ﬂv]]))) ds

g

UE@KOZ‘
- Z / vt K(( wP)@nt) + (v @nt)  K(Vut +0,0000") — 0,020 (u”))) ds
JGBF;OE" 7
/Vv KVvdzr + Z / (Vo : Ki,([v]) + 4o ([v]) : K(Vu+ 0,4,([v]))) dz
o€drNXi
+ Z / KO +02°00") : K(Vo+ 0,02 (v))) da
UEBM’TZ"
+ + ot - b,0(, b
+ Z / u® @nt) + (vt @nt): K60 (u”)) ds
oc€drNIp

:/(Vv—l—LK,(v)):K(VzH—L (v ))d:z:+[ /L (v) : KLy (v)do
L e / G K@D+ Y 6 / PO () KO ()

oc€drNXi ceorNEy

+ > / vT KW @n®) + (vt @n®) : KO,00°(uP)) ds;

JGBF;OE"

here the first equality follows from the definition of the residual forms and the relationship between
the homogeneous and inhomogeneous boundary lifting operators, the second equality follows from the
definition of the lifting operators, and the last equality follows from simple algebraic manipulations,
proving (40).

We now prove (41). We readily observe that the first term of (40) is non-negative because it is
quadratic and K s elliptic. We wish to show that the term in the bracket in (40) is non-negative. For
notational convenience, we introduce

L ([v]), oceXi
02 (v) = {KE)(O[[(UH&), Jee Eh‘g

14



With this notation the element lifting operator can be written concisely as Ly(v) = Y g, lo(v). We
then observe that

/ﬂLAv):KL dm-/ﬁ(Zf' ) K( Y w)de =Y Z//' K0, (v)da

o’ €0K o€k o/ EOK
<y Z /e' LK (v)d )/2</€;,(v):K€;,(v)dx)1/2
cEOK o' EDK
ZZ/@' L KL (v dx<29/€' L K A3 (v)da;
0c€AKk o' €IR VI €K

here, the first inequality follows from the Cauchy-Schwarz inequality (which applies since K is elliptic),
the second inequality follows from the Young’s inequality, and the last inequality follows from the fact
that 0, is greater than the number of facet on k (as we specified in Section 2.3). We hence observe that
the term in the bracket in (40) satisfies

[/L()KL dx+29/z' Kﬁ’)}

oEOR

>->"0 /z' KO (v)de + Y 0 /e’ C K02 (v)dx > 0;

ocEIK ocEOK

the term in the bracket in (40) is non-negative. As both the first term and the term in the bracket in (40)
are non-negative, we conclude that (40) implies (41).

Proposition 3 (non-negativity of the Jacobian for diffusion systems) For any EQP weights
{pt € R>0}reT,, the Jacobian form (38) associated with the linear diffusion system (36) is non-negative
in the sense that

™' (5v,0) >0 Yo € V.

Proof It suffices to show that the elemental Jacobian form n%(-;v,v) is non-negative with respect to
v € V.. The linearization of the form (40) in Lemma 1 yields

ng/(.;v,v) = /(Vv + Li(v)): K(Vv+ Le(v))dx + { / L,(v) : KL.(v)dz
L 8 /y D) Ko@)+ S 6 /ebo ) KOO

occdrNXi cEIRNE)

As in the proof of Lemma 1, the term in the bracket is non-negative if 0, is greater than the number of
facet on k (as we specified in Section 2.3). We hence conclude that n%'(-;v,v) > 0. The summation of
the elemental Jacobians form according to (38) yields the desired result.

We make a few remarks on Propositions 2 and 3, which are the counterpart of the earlier remarks on
Proposition 1.

Remark 5 1If we had naively decomposed the diffusion residual as r¢(w,v) = Y ower, Th d(w,v|,), then the
elemental residuals would be neither symmetric nor non-negative when applied to the linear diffusion
system (36). The associated EQP approximation hence would be neither symmetric nor non-negative in
general.

Remark 6 Due to the particular form of the (split) interior facet residual form rdepht( -) defined
by (19), the DG-RB-EQP formulation inherits the symmetry and non-negativity of the Jacobian form
for the DG formulation for any set of EQP weights. We emphasize that the symmetry and non-negativity
are preserved independent of the tolerance used in the EQP LP%;.
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4.3 Energy stability for convection-diffusion systems

We now consider the application of the DG-RB-EQP formulation to a convection-diffusion system

%+V-(Au)—V~(KVu)=O in 2 x (0,77,

u=u® on dN x (0,T],
u(t=0)=u’ in 2 x {0},
where, as considered in problems (29) and (36), A € R* *9*"" is symmetric (i.e., Ajx; = Ajx;), and
K e R”CXdX”C.Xd is symmetric (i.e., Kxj = Kjra) and satisfies the ellipticity condition (i.e., £ : K& >0
for all £ € R *4 such that ¢ # 0).

The semi-discrete form associated with the DG-RB-EQP spatial discretization of the problem is as
follows: find u(t) € Vy, t € (0,7, such that

y ou
pri(/ﬁv'at

KETH

dt + ns(u(t),v) + ni(u(t),v)) =0 YoveVy, (42)

where 1¢ (-, -) and nd(-,-) are identical to the element-wise convection and diffusion residual forms for (31)
and (37), respectively. We have the following energy stability statement.

Proposition 4 (energy stability for linear convection-diffusion systems) For any EQP weights
{p% € Ro}ueT,, the DG-RB-EQP formulation applied to (42) is energy stable (modulo boundary data
uP) in the sense that

d v 2

% <Z pnu”LQ(n))
KETh

<o Y 2 [ (Wt AG) VK o)+ (@) KO E0(h) ds

KETh o€drNXI) g

In words, no spurious energy is created by the discretization.

Proof The proof is a direct consequence of the stability of the DG-RB-EQP discretization for hyperbolic
systems in Proposition 1 and the non-negativity of the discretization for diffusion systems in Proposition 3
and in particular (41) in Lemma 1.

4.4 A priori error estimates

In Sections 4.1 through 4.3, we analyzed the stability of the DG-RB-EQP discretization for linear hy-
perbolic and convection-diffusion systems. We now analyze the error between the RB solution (20) and
the RB-EQP solution (25), ||luy — u% ||y, , using two approaches. The first analysis builds on the Brezzi-
Rappaz-Raviart (BRR) theorem [9], provides conditions under which the RB-EQP solution exists, and
provides a bound of the error. This BRR error bound was originally presented in [39] in the context of
continuous Galerkin method; we here reproduce the result for completeness.

Proposition 5 (Brezzi-Rappaz-Raviart error bound (Proposition 3.2 in [39])) For a fized
€ D, we introduce ay € RY such that

[uy —anl2 < dor (43)
for some 07 € R>o and such that Jy(an) is non-singular. Suppose

[T () 'R () oo < 6 (44)
”‘]N(ﬁN)_lJI]/\[(ﬁN) _I”max S 5J (45)

for some dr € R>q and 6; € [0,1/N); here, for any A € RN*N || A|lmax = max; ; |A;j|. We in addition
define L(a) = 25UPyeBruy,a) 1IN (0n) T I (W) = Il2. Suppose L(2V/Nér/(1 — N&;)) < (1 — Né&j)/2.
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Then, for all 8 > 21/N§R/(1 — N&y) such that L(B) < 1— N4, there exists a unique solution u% € RN
to (25) in the ball B(ty, ). Moreover,

2V/Négp

1—Ng, + or (46)

lun = urllv, = lay —ui ] <

Proof See Proposition 3.2 in [39].

The BRR analysis in Proposition 5 identifies a sufficient condition for the solution to the RB-EQP
problem (25) to exist; it also provides an error bound for |uy — u%; ||y, . However, this BRR error bound
is not asymptotically sharp. Here we provide an alternative analysis which provides an asymptotically
sharper error estimate.

Proposition 6 (asymptotic error estimate) Suppose the following assumptions hold: (i) the training
condition (43) and the Jacobian condition (45) (but not the residual condition (44)) of the BRR error
bound in Proposition 5 are satisfied; (ii) a residual condition

[In (an) ™ (rn (ay) — e (an))lleo < 0r (47)

for some 6r € Rxq is satisfied; (iii) the conditions for the existence of the unique solution uf, € RN
in Proposition 5 are satisfied; and (iv) the residual vy : RN — RY and r% : RN — RY are thrice
differentiable. Then

VN6r  N&;or
1—-Né;  1-Néy

lun = ullv, = llay —uills = +0(07) + Oluy — u|3). (48)

In particular, as |[uy —uX |3 = 0 and o7 — 0, |uy — u¥ |2 < VNog/(1 — Nbj) + Nésor/(1— Noy).

Proof For notational convenience, we define iy = Gy —uy and duy, = uy — uf;. We appeal to the
differentiability of the residual forms ry : RN — RY and r% : RN — RY and invoke the Taylor series
expansion first about uy and then about uy; to obtain

In(ay) M (en(ay) — ri(ay))
=Jn(an) My (uy) + In(uy)dty — i (uy) — I (uy)day + O(||6ax|3)]
= In(an) e (uly) = I% (ui)dul + (In(uy) = I% (un))day + O([[dul|3) + O(|san|3)]. (49)

We note that the first term in the bracket of (49) vanishes since v’ (u%;) = 0. We next note u%, —uy =
—6uy, — 0y, appeal to the thrice differentiability of r'y : RN — RN (which implies J5 RN — RNXN
is twice differentiable), and invoke the Taylor series expansion of the second term in the bracket of (49)
about uy to obtain

=I5 (uR)ouy, = =I5 (y)duy — X (s ufy — dy)ouy + O(|juf — ax|?)
= —J} (an)dul — IR/ (A —duy — dty)duy + O(|duf[3) + O(||dun|3)
= —J% (y)duy + O([[duk[|3) + O([|dun||3) (50)

where J¥.'(Gn; a) is the directional derivative of J%(+) about Gy in the direction a € RN. We similarly
appeal to the thrice differentiability of ry : RY — RN and ry RN — RN (which implies Iy : RY —
RN*N gnd J%, : RN — RNXN gres twice differentiable) and invoke the Taylor series expansion of the
third term in the bracket of (49) about Gy to obtain

(In(un) = I (un))duy = (In(ay) - I%(an))dan + O([|[dan|3). (51)
The substitution of (50) and (51) to (49) yields
In ()~ (e (ay) = ri(ay))

= —duy + (I = In(an) "1 I (an))duy + (I — Iy (an) % (an))day + O(|dug[3) + O(||day][3).
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We then invoke the triangle inequality, note ||duy|| < 61 by the condition (43), and note || I—J y (n) " I% (0%) |2 <
NI = JIn(an) 1 I% (%) lmax < Ny by the condition (45) to obtain

[In(an) ey (ay) — i ()2

> [ouRlls — 11 = In (an) " IR (an) llo[|6ufllz = [T — In(an) ' I% (an) [[2]|00n 2
— O([|sui[I3) — O(J|oan|3)

> (1= Noj)|[6uklla — Nosor — O(53) — O(||duf[13)

We next rearrange the expression and note ||J n (An) e (ay) |2 < \/]VHJN(ﬁN)_lr’jV(ﬁN)HOO <+VNégp
by the condition (47) to obtain

[In (an) " (e (ay) — v (i)l Néy ; 2 » 2
1— N4, + T v, 198w ll2 + O007) + O(lduy|l2)

_ VNég | Nésor
= 1-Né;  1-Néy,

[6ui[lo

IA

+0(07) + O([louk [13),

which is the desired bound.
We make a few remarks on Propositions 5 and 6.

Remark 7 For 7 = 0 and as 0g — 0, the asymptotic error estimate (48) is tighter than the BRR error
bound (46) by a factor of 2. Our EQP linear program LP%; described in Section 3.3 is motivated by this
asymptotic error estimate, as discussed in the next remark.

Remark 8 We relate the asymptotic error estimate Proposition 6 and in particular the three conditions
— the training condition (43), the residual condition (47), and the Jacobian condition (45) — to our EQP
linear program LPX,. The manifold accuracy constraints (28) is the residual condition (47) for Gy (p) =
ul??i (1) and 8 = §/v/N. We next assume (i) the training condition [[uly®™ (u) —uy (u)|| < o7 is satisfied
for o7 small. We in addition assume (ii) the Jacobian condition (45) is satisfied for 6; <« 1/N. Under
these two assumptions, the error is asymptotically bounded by |[ux —u%|ly, < VNOr/(1—NG&s)+or ~ 4.
Hence, the EQP linear program LP%; directly controls the hyperreduction error if (i) dp is small and (ii)
d7 < 1/N. We aim to satisfy condition (i) by using the bootstrapping strategy in the greedy algorithm
discussed in Section 3.4, though the condition cannot be rigorously verified. We also hope the Jacobian
condition (ii) is satisfied indirectly through the enforcement of the residual condition (47) by the accuracy
constraints (28), though again the condition cannot be rigorously verified. We will show in Section 5
through numerical examples that in practice the EQP formulation provides control of the asymptotic
error. (For a related discussion on relationships between the BRR, error bound (Proposition 5) and the
EQP linear program LP%;, we refer to [39].)

Remark 9 On one hand, the stability of the DG-RB-EQP formulation for linear hyperbolic and convection-
diffusion systems is guaranteed for any EQP weights {p%}.cT, as shown in Sections 4.1 through 4.3.
On the other hand, the accuracy of the DG-RB-EQP formulation depends on the EQP weights and in
particular the tolerance used in the EQP LPY.

5 Numerical examples

In this section we numerically assess the DG-RB-EQP formulation for three aerodynamics problems.
Both the “truth” and DG-RB-EQP formulations are implemented in an in-house PDE solver, and all
computations are performed on a commodity desktop.

5.1 Euler flow over a NACA 0012 airfoil

We first consider inviscid flow over a NACA 0012 airfoil modeled by the compressible Euler equations;

the equations are expressed in entropy variables [7]. We consider two parameters: the angle of attack
11 = a € [0°,3°]; and the freestream Mach number ps = M, € [0.3,0.5]. We note that, for M, = 0.5 and
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(a) solution (b) mesh

Fig. 1 The solution (o = 1.5° and Mo, = 0.4) and the mesh for the NACA 0012 airfoil Euler problem.

a = 3°, the local Mach number on the suction side of the airfoil exceeds 0.8 but the flow remains subsonic.
Figure 1(a) shows the solution associated with the centroidal parameter value. To assess the DG-RB-
EQP method for different “truth” discretizations (i.e., polynomial degree) and the training parameter
set E}rai“, we first consider a “nominal” case and then compare the result with other discretizations and
training parameter set.

Nominal case. We first consider the DG-RB-EQP formulation for a “nominal” case. In this nominal
case, we obtain the finite element “truth” solution using the P2 DG method. The mesh, which will be fixed
for all parameter values, is obtained through an output-based anisotropic adaptation for the centroidal
parameter value of &« = 1.5° and M., = 0.4 such that the error in the lift coefficient is less than 1 count
(i.e., 1 x 10™%); the initial mesh for adaptation is the mesh supplied for the NACA problem in the first
ATAA high-order workshop. The “truth” space comprises 1963 P? elements, and hence 47112 degrees
of freedom; the mesh comprises a relatively small number of elements due to the use of a high-order
method. Figure 1(b) shows the mesh in the vicinity of the airfoil. The training parameter set =% for
the simultaneous greedy algorithm comprises J = 5 x 5 uniformly distributed points in the parameter
domain D = [0°,3°] x [0.3 x 0.5]. The EQP tolerance is set to § = 107%.

Table 1(a) summarizes the behavior of the method for the case in which the test parameter set St is
the same as the training parameter set Effai“. We first observe that the number of nonzero EQP weights
increases as the dimension of the reduced basis space (N) increases. We second observe that the dual
norm of the “truth” residual decreases as IV increases, but the convergence behavior is not monotonic;
due to the use of the Galerkin projection (instead of the minimum-residual projection), we do not in
general expect the residual to decrease monotonically. We third observe that the L?(£2) norm of the error
decreases as N increases; the RB approximation and the EQP hyperreduction reduces the L?(2) error
by over five orders of magnitude using just NV = 11 RB functions and 80 integration elements relative
to the 47112 degrees of freedom and 1963 integration elements of the “truth” DG discretization. (We
observe the rapid convergence as the flow remains subsonic; if this were a transonic flow with a parameter-
dependent shock, then we would observe a much lower convergence rate as disucssed in the Introduction.)
We fourth observe that the EQP hyperreduction error is controlled for N > 7; the maximum error for
p € Etest = Ztrain ip the exact-integral RB solution uy (1) and the RB-EQP solution u%; (1) is bounded
by 5.0 x 10~* (including for even N), which is comparable to the target EQP tolerance of § = 10~%. We
finally note that PTC strategy reliably finds the DG-RB-EQP solution for all cases used in the greedy
algorithm and testing in at most 13 nonlinear iterations.

Table 1(b) summarizes the behavior of the DG-RB-EQP formulation for the case in which the test
parameter set St £ Z%ain comprises 30 uniformly distributed random points in the parameter domain
D. Due to the use of the relatively dense training set Z%2" in D, the behavior of the algorithm in this
“predictive” scenario — where the test points differ from the training points — is essentially the same as
“reproduction” scenario summarized in Table 1(a). As the results for St = Zfrain apd Ztest o£ Ztrain
are similar, and the latter provides a more comprehensive assessment of the predictive setting, we set
Stest £ Ztrain for the remainder of the section.

We now report the computational cost. For the training parameter set of size J = 25, the average
offline training time per greedy iteration is ~ 3.8 times the time for a single “truth” solve; this cost per
iteration includes the cost for (i) the single “truth” solve to compute the snapshot, (ii) J = 25 evaluations
of the dual norm of the “truth” residual for error estimation, and (iii) J - Negp smooth = 25 x 3 “truth”
residual evaluations to setup the EQP linear program. The average online computational reduction for
the N =5 and N = 11 cases were =~ 170 and 110, respectively. The online computational reduction is
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Table 1 Convergence behavior for the NACA 0012 airfoil Euler problem. The columns correspond to the dimension of
the reduced basis space, the number of nonzero EQP weights, the dual norm of the residual, the L? norm of the error
with respect to the FE “truth”, and the L? norm of the error with respect to the “truth”-quadrature RB solution. For the
last three columns, the reported values are the maximum values over the test set Stest; €.g., the dual norm of the residual

reported is SUp,, ¢ Stest Hrh(u}/\z(lt)y 3 “)”Vﬁ'

(a) p=2, |53rain‘ =5x5, Stest — E}rain

N mnzfps}  ra(ul, smllyy llun —ugllze)  lluny —uilieze)

1 8 1.68 x 10F0 7.48 x 1012 6.35 x 10~ 1

3 26 2.05 x 10~1 9.66 x 1011 7.60 x 1075

5 41 1.06 x 10~1 3.59 x 102 1.82 x 103

7 60 9.18 x 102 2.72 x 102 1.72 x 103

9 69 1.92 x 101 1.74 x 102 4.93 x 104

11 80 7.11 x 1073 1.60 x 103 5.20 x 10~°

13 93 1.00 x 103 6.81 x 10~% 1.27 x 10~
(b) p=2, |Ef,rain‘ =5x5, Stest # Ef]rain

N onzfps}  ra(ul, smllyy llun —uRllze)  lluny —uilieze)

1 8 1.56 x 100 7.13 x 1012 6.05 x 10~ 1

3 26 1.57 x 10—t 8.96 x 1011 6.17 x 10~°

5 41 9.13 x 102 2.91 x 10~2 1.60 x 103

7 60 7.70 x 10~2 2.21 x 102 1.62 x 10~3

9 69 1.49 x 101 1.50 x 102 3.45 x 10~4

11 80 7.14 x 10~3 1.72 x 103 4.86 x 10~2

13 93 9.61 x 10~4 6.78 x 104 1.04 x 10~4
(C) p= 17 |E‘t]rain‘ =5 X 57 Etest 75 Ef]rain

N mnz{ps}  lrn(uis s mllyy llun —ugllize)  llun —ulllze)

1 8 1.05 x 100 7.12 x 1072 1.86 x 10—2

3 22 1.01 x 101 4.96 x 1011 6.35 x 1073

5 44 9.06 x 102 2.83 x 10~2 1.28 x 103

7 62 7.85 x 1072 2.00 x 10~2 9.43 x 10~°

9 83 1.36 x 101 1.26 x 102 1.35 x 104

11 90 1.35 x 102 1.33 x 103 5.69 x 10~°

13 102 2.07 x 10~3 6.76 x 10~% 6.02 x 10~°
(d) p= 2’ |53rain‘ =9 x 9’ Etest 75 E‘t]rain

N mnz{ps} [Ira(uy, H)”v;L l|len — U}’VHL?(Q) llun — UVNHLZ’(Q)

1 8 1.56 x 100 7.13 x 1072 6.04 x 10~ 1

3 26 1.57 x 101 8.96 x 1011 5.69 x 10~°

5 42 8.95 x 102 2.87 x 102 1.11 x 103

7 67 7.39 x 1072 2.18 x 1072 9.06 x 10~°

9 73 1.61 x 101 1.52 x 102 3.52 x 10~°

11 81 7.52 x 1073 1.73 x 103 7.99 x 10~°

13 95 1.10 x 103 7.65 x 10~4 6.94 x 10~°

achieved due to (i) the reduction in the number of elements involved in the residual evaluation, (ii) the
elimination of large sparse linear solves, and (iii) the reduction in the number of PTC iterations; for this
Euler problem with a very small element in the training edge region, the item (iii) plays a larger role in
achieving the savings relative to the Navier-Stokes case considered in Section 5.3. Comparing the offline
training cost and the online speedup, we may conclude that the DG-RB-EQP formulation results in an
overall computational reduction in many-query scenarios that require 2 19 queries for N = 5 and that
require 2 41 queries for N = 11.

Effect of the polynomial degree. We next assess how the choice of the “truth” discretization affects
the performance of the DG-RB-EQP formulation. To this end, we obtain the finite element “truth”
discretization using an adaptive P! DG method with the lift error tolerance of 1 count; the “truth” space
comprises 13511 P! elements and hence 162132 degrees of freedom. Note that, for the same error level,
the P! mesh contains approximately seven times more elements than the P2 mesh due to the lower-order
approximation. We now compare Tables 1(c) and 1(b); the only difference between the tables is that
the former uses the P! discretization and the latter uses the P? discretization. We first observe that,
for a given N, the number of nonzero EQP weights are comparable for both P! and P? discretizations,
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(a) solution

Fig. 2 The solution (o = 1.5° and My, = 0.4) for the ONERA M6 wing Euler problem.

despite the former having seven times more “truth” elements. We second observe that the L2(§2) norm
of the DG-RB-EQP error with respect to the “truth” solution for a given N is similar for the P! and P?
discretizations; the result suggests that both “truth” discretizations are sufficiently accurate and “truth”
solutions well approximate the true parametric manifold. We third observe that the EQP error control
works equally well for the P! and P? discretizations. As regards the computational cost, for the given lift
error level of 1 count, the P! “truth” solver is approximately 10 times slower than the P? “truth” solver,
and hence the P! discretization is not competitive for this particular problem; the longer computational
time is due to (i) the larger number of elements, (ii) the slower PTC convergence due to the presence of
smaller elements, and (iii) the implementation designed for higher-order discretizations. (Note that the
P! discretization, with a higher offline cost, achieves a larger “online speedup” than the P? discretization;
however, this is a misleading assessment as the “speedup” is not relative to a state-of-the-art adaptive
high-order method.)

Effect of the training set. We next assess how the choice of the training set =% affects the perfor-
mance of the DG-RB-EQP formulation. To this end, we consider a refined training set %%  comprises
9 x 9 uniformly distributed points over the parameter domain D. We now compare Tables 1(d) and 1(b);
the only difference between the tables is that the former uses Eff:ag% and the latter uses Eff,a:igl. We
first observe that, for a given N, the number of nonzero EQP weights and the associated L?(f2) error
are comparable for both E}’E‘Q’% and Ef,’ia:i‘él. However, we observe that the larger training set results
in a tighter control of the EQP hyperreduction error. Hence, as expected, a denser training set yields
better hyperreduction error control in the predictive setting. However, the cost of the “truth” residual
evaluations to setup the EQP linear program is proportional to the number of training parameter points;
as a result, the offline training time per greedy iteration is ~ 10 times the time for a single “truth” solve
for J' = 81, as opposed to ~ 3.8 times for J = 25.

5.2 Euler flow over an ONERA M6 wing

We next consider inviscid flow over an ONERA M6 wing modeled by the compressible Euler equations.
With exception of the three-dimensional geometry, the setting of the analysis is the same as the NACA
0012 case in Section 5.1. We consider two parameters: the angle of attack u1 = o € [0°,3°]; and the
freestream Mach number ps = M, € [0.3,0.5]. We note that the flow remains subsonic for all parameter
values. We obtain the finite element “truth” solution using the P? DG method. The “truth” mesh
comprises 7936 elements, which translates to 396800 degrees of freedom for the P2 elements. Figure 2(a)
shows the solution associated with the centroidal parameter value of « = 1.5° and M., = 0.4. The
training parameter set =" comprises J = 5 x 5 uniformly distributed points in the parameter domain
D = [0°,3°] x [0.3 x 0.5]. The EQP tolerance is § = 1074,

Table 2 summarizes the behavior of the DG-RB-EQP formulation for the case the test parameter set
Ztest comprises 30 randomly chosen points over D; i.e., the “predictive” case in which Ztest £ Zfrain,
The observed behavior for this three-dimensional flow is very similar to the observe behavior for the two-
dimensional flow considered in Section 5.1. Namely, we observe that the DG-RB-EQP approximation
reduces the L?(£2) norm of the error by over six orders of magnitude using just N = 11 RB functions
and 89 integration elements compared to 396800 degrees of freedom and 7936 elements for the “truth”
discretization. We also observe that the EQP hyperreduction error is controlled for N > 7 (including for
even N) to less than 2.3 x 10~%, with exception of the N = 9 case; the hyperreduction error is comparable
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Table 2 Convergence behavior for the ONERA M6 wing Euler problem. The columns correspond to the dimension of the
reduced basis space, the number of nonzero EQP weights, the dual norm of the residual, the L? norm of the error with
respect to the FE “truth”, and the L? norm of the error with respect to the “truth”-quadrature RB solution. For the last
three columns, the reported values are the maximum values over the test set Ztest; e.g., the dual norm of the residual

reported is sup, e z,.., Irn (% (1), )l -

N nnz{ps} |lrauly, N)”v,’, llun —uXll2e)y  llun —uRll2(o)
1 10 9.59 x 1070 1.05 x 1072 1.92 x 103
3 26 7.09 x 10~1 1.52 x 101 4.49 x 105
5 28 5.13 x 10~2 8.49 x 10~3 1.53 x 103
7 50 3.21 x 10~2 1.76 x 103 1.69 x 10~
9 60 8.43 x 10~2 2.83 x 1073 1.88 x 103
11 91 1.27 x 102 4.70 x 104 9.57 x 10~5
13 101 2.24 x 10~2 2.18 x 10~ 1.50 x 10—4

(a) solution

Fig. 3 The solution (Re. = 4000 and M = 0.4) and the mesh for the NACA 0012 airfoil Navier-Stokes problem.

to the inviscid flow case considered in Section 5.1. The PTC strategy reliably finds the DG-RB-EQP
solution for all training and testing cases in at most 7 nonlinear iterations.

We now report the computational cost. For the training parameter set of size J = 25, the offline
training time per greedy iteration is approximately = 4.3 times the time for a single “truth” solve; as
before, the majority of the cost per iteration is associated with (i) the single “truth” solve to compute
the snapshot, (ii) J = 25 evaluations of the dual norm of the “truth” residual for error estimation, and
(iii) J - Negp,smooth = 25 x 3 “truth” residual evalutions to setup the EQP linear program. The average
online speed up for the N =5 and N = 11 cases were =~ 1080 and 420, respectively. A significant speedup
is achieved for this three-dimensional flow. Comparing the offline training cost and the online speedup,
we may conclude that the DG-RB-EQP formulation results in an overall computational reduction in
many-query scenarios that require > 22 queries for N = 5 and that require = 47 queries for N = 11.

5.3 Navier-Stokes flow over a NACA 0012 airfoil

We now consider viscous flow over a NACA 0012 airfoil modeled by the compressible Navier-Stokes
equations; the equations are expressed in entropy variables [7]. We consider two parameters: the (chord-
based) Reynolds number 117 = Re, € [3000, 5000]; and the freestream Mach number ps = Mo, € [0.3,0.5].
The angle of attach is fixed at o = 1°. (As the angle of attack is fixed, the direction of the shear layer
is also fixed.) We obtain the finite element “truth” solution using the P? DG method. The mesh, which
will be fixed for all parameter values, is obtained through an output-based anisotropic adaptation for
the centroidal parameter value of Re, = 4000 and M., = 0.4 such that the error in the drag coefficient is
less than 0.2 counts (i.e., 2 x 107°); the initial mesh for adaptation is the mesh supplied for the NACA
problem in the first ATAA high-order workshop. The “truth” mesh comprises 1647 elements. Figure 3(b)
shows the mesh in the vicinity of the airfoil. Figures 3(a) shows the solution associated with the centroidal
parameter value. The training parameter set E}rain comprises J = 5 x 5 uniformly distributed points in
the parameter domain D = [3000, 5000] x [0.3 x 0.5]. The EQP tolerance is § = 1074.

Table 3 summarizes the behavior of the DG-RB-EQP formulation for the case the test parameter set
Ztest comprises 30 randomly chosen points over Dj i.e., the “predictive” case in which Ztest £ Ztrain,
The behavior for this viscous flow is similar to the behavior for the inviscid flow considered in Section 5.1.
The DG-RB-EQP approximation reduces the L?(f2) norm of the error by over five orders of magnitude
using just N = 11 RB functions and 91 integration elements compared to 39528 degrees of freedom and
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Table 3 Convergence behavior for the NACA 0012 airfoil Navier-Stokes problem. The columns correspond to the dimension
of the reduced basis space, the number of nonzero EQP weights, the dual norm of the residual, the L? norm of the error
with respect to the FE “truth”, and the L? norm of the error with respect to the “truth”-quadrature RB solution. For the
last three columns, the reported values are the maximum values over the test set Stest; €.g., the dual norm of the residual

reported is supe =, ., [I7n (uf (1) 5 1) llvy -

N mnz{ps}  lrn(uls s mllyy llun —ugllzzee)  lluvy —ulll2e)
1 7 1.36 x 100 7.93 x 1072 8.48 x 100
3 17 2.70 x 10~2 1.07 x 10—t 5.66 x 104
5 40 3.75 x 10~2 1.42 x 102 9.50 x 10~2
7 59 1.51 x 10—2 1.75 x 103 2.03 x 104
9 69 3.99 x 10~3 6.88 x 104 1.92 x 104
11 89 1.95 x 10~3 3.46 x 104 1.53 x 10~%

1647 elements for the “truth” discretization. We also observe that the EQP hyperreduction error is well
controlled for N > 7; the maximum error for y € St = Z%ain i the exact-integral RB solution uy (1)
and the RB-EQP solution u%;(u) is bounded by 3.4 x 10~* (including for even N), which is comparable
to the inviscid flow case considered in Section 5.1. The PTC strategy reliably finds the DG-RB-EQP
solution for all cases used in the greedy algorithm and testing in at most 10 nonlinear iterations.

We now report the computational cost. For the training parameter set of size J = 25, the offline
training time per greedy iteration is approximately = 8.4 times the time for a single “truth” solve; as
before, the majority of the cost per iteration is associated with (i) the single “truth” solve to compute the
snapshot, (ii) J = 25 evaluations of the dual norm of the “truth” residual, and (iii) J- Negp smooth = 25 %3
“truth” residual evalutions to setup the EQP linear program. The average online speed up for the N =5
and N = 11 cases were ~ 70 and 35, respectively. For this case, the savings is due to the reduction in
the number of elements in the residual evaluation and the elimination of the elimination of large sparse
linear solves; the number of required PTC iterations were similar for both the “truth” and DG-RB-EQP
discretizations. Comparing the offline training cost and the online speedup, we may conclude that the
DG-RB-EQP formulation results in an overall computational reduction in many-query scenarios that
require 2 42 queries for N = 5 and that require 2 92 queries for N = 11.
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