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Abstract

In this thesis we study structure-preserving model reduction methods for the efficient and reliable
approximation of dynamical systems. A major focus is the approximation of a nonlinear flow
problem on networks, which can, e.g., be used to describe gas network systems. Our proposed
approximation framework guarantees so-called port-Hamiltonian structure and is general enough
to be realizable by projection-based model order reduction combined with complexity reduction.
We divide the discussion of the flow problem into two parts, one concerned with the linear damped
wave equation and the other one with the general nonlinear flow problem on networks.

The study around the linear damped wave equation relies on a Galerkin framework, which
allows for convenient network generalizations. Notable contributions of this part are the profound
analysis of the algebraic setting after space-discretization in relation to the infinite dimensional
setting and its implications for model reduction. In particular, this includes the discussion of
differential-algebraic structures associated to the network-character of our problem and the deriva-
tion of compatibility conditions related to fundamental physical properties. Amongst the different
model reduction techniques, we consider the moment matching method to be a particularly well-
suited choice in our framework.

The Galerkin framework is then appropriately extended to our general nonlinear flow problem.
Crucial supplementary concepts are required for the analysis, such as the partial Legendre trans-
form and a more careful discussion of the underlying energy-based modeling. The preservation of
the port-Hamiltonian structure after the model-order- and complexity-reduction-step represents
a major focus of this work. Similar as in the analysis of the model order reduction, compatibil-
ity conditions play a crucial role in the analysis of our complexity reduction, which relies on a
quadrature-type ansatz. Furthermore, energy-stable time-discretization schemes are derived for
our port-Hamiltonian approximations, as structure-preserving methods from literature are not
applicable due to our rather unconventional parametrization of the solution.

Apart from the port-Hamiltonian approximation of the flow problem, another topic of this
thesis is the derivation of a new extension of moment matching methods from linear systems to
quadratic-bilinear systems. Most system-theoretic reduction methods for nonlinear systems rely
on multivariate frequency representations. Our approach instead uses univariate frequency repre-
sentations tailored towards user-defined families of inputs. Then moment matching corresponds
to a one-dimensional interpolation problem rather than to a multi-dimensional interpolation as
for the multivariate approaches, i.e., it involves fewer interpolation frequencies to be chosen. The
notion of signal-generator-driven systems, variational expansions of the resulting autonomous sys-
tems as well as the derivation of convenient tensor-structured approximation conditions are the
main ingredients of this part. Notably, our approach allows for the incorporation of general input
relations in the state equations, not only affine-linear ones as in existing system-theoretic methods.



Zusammenfassung

In dieser Arbeit werden strukturerhaltende Modellreduktionsmethoden zur effizienten Simulation
dynamischer Systeme untersucht. Groflie Teile der Arbeit fokussieren sich auf ein nichtlineares
Stromungsproblem auf Netzen, welches unter anderem in der Simulation von Gasnetzen Anwen-
dung findet, und dessen Approximation durch port-Hamiltonsche Systeme. Die Behandlung des
Stromungsproblems ist in zwei Teile aufgeteilt, einen fiir den Spezialfall der linearen geddampften
Wellengleichung und den anderen fiir das allgemeine Stromungsproblem.

Die Diskussion beziiglich der gedampften Wellengleichung stiitzt sich wesentlich auf einen
Galerkin-Ansatz, der sich besonders gut auf Netze verallgemeinern lasst. Im Fokus unserer Anal-
yse stehen die (differential-)algebraischen Strukturen, die sich nach Ortsdiskretisierung ergeben,
sowie deren Bedeutung im Funktionenraum-Setting und fiir die Modellreduktion. Insbesondere
werden Kompatibilitatsbedingungen fiir reduzierte Modelle hergeleitet, die den Erhalt physikalis-
cher Strukturen garantieren, und deren Umsetzung fiir die Moment-Matching Methode diskutiert.

Unserem Ansatz fiir das allgemeine Stromungsproblem liegt eine geeignete Verallgemeinerung
des Galerkin-Ansatzes zugrunde. Fiir die Untersuchungen des nichtlinearen Falls sind zusatzliche
Konzepte vonnoten, allen voran die partielle Legendre-Transformation und eine tiefergreifende en-
ergiebasierte Modellierung. Die Erhaltung von port-Hamiltonscher Struktur nach Modellordnungs-
und Komplexititsreduktion stellen einen wesentlichen Fokus dieser Arbeit dar. Ahnlich wie bei
der Modellordnungsreduktion, spielen bei der Analyse der Komplexitatsreduktion, die wir durch
empirische Quadratur umsetzen, Kompatibilitatsbedingungen eine entscheidende Rolle. Wegen
der nichtlinearen Parametrisierung, die unseren port-Hamiltonschen Approximationen zugrunde
liegt, sind strukturerhaltende Methoden aus der Literatur zur Zeitdiskretisierung nicht anwendbar.
Wir greifen auch diesen Punkt auf und schlagen neuartige energiestabile Methoden vor.

Losgelost von der port-Hamiltonschen Approximation des Stromungsproblems, wird in dieser
Arbeit auerdem eine Verallgemeinerung des Moment-Matching Verfahrens auf quadratisch-bili-
neare Systeme vorgeschlagen.

Die Mehrzahl der bisher behandelten systemtheoretischen Methoden fiir nichtlineare Systeme
verwendet multivariate Frequenzdarstellungen. Unser Ansatz basiert hingegen auf univariaten
Frequenzdarstellungen, die fiir geeignet gewahlte Klassen von Inputs hergeleitet werden. Der
resultierende Interpolationsansatz, der sich aus dem Moment-Matching ergibt, benotigt demzu-
folge auch nur die Wahl von Parametern in einem eindimensionalen Frequenzraum, was ihn von
den multivariaten Ansatzen unterscheidet. Die Grundlage fiir die vorgeschlagene Methodik sind
spezielle Signalgenerator-getriebene Systeme, eine variationelle Entwicklung dieser Systeme und
geeignete Approximationsansitze in Tensorrdumen. Wir diskutieren auflerdem, wie sich unsere
Methodik fiir Systeme mit allgemeinen Input-Abhéngigkeiten, die tiber typischerweise behandelten
affin-linearen Abhangigkeiten hinausgehen, erweitern lasst.
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Preface

The challenges in model reduction are various, and in this thesis different aspects are discussed in
three different parts. Each part is written as a separate unit with its own structure and numbering.
They are especially intended to be readable independently of each other. As Part I.A and Part [.B
share the same general goal, namely the structure-preserving approximation of a flow problem on
networks described by port-Hamiltonian models, they share an elementary introduction and have
a common conclusion. Part II stands on its own. Let me very briefly characterize the parts and
relate them to my scientific contributions in my time working on this dissertation:

e Part I.A is restricted to the linear damped wave equation, as a simple representative of the
flow problem. Furthermore, the analysis is focused on the Galerkin approximation steps in
space, which are the space discretization and model order reduction. While the study of
the linear problem is an interesting topic on its own, it also serves as a viable preparation
for Part I.B. The discussion of the linear problem largely relies on the works [EKLST18],
[LSM17).

e Part I.B is concerned with an approximation procedure for our general nonlinear flow prob-
lem on networks. Considerable parts of the linear analysis can be reused in this part.
Whenever this is the case, we are brief in the exposition and make a reference to the re-
spective results from Part I.A. However, crucial new concepts have to be taken into account
for the adaption to the nonlinear case, such as the partial Legendre transform, complexity
reduction and formulation-adapted time discretization methods. The models we are able
to cover by our analysis of Part [.B include the barotropic Euler equations on networks.
We employ them to simulate gas network systems. In the context of this part, [EKLS20],
[LSM19] have been published.

e Part II takes up the classical question of approximation quality. As an abstract approxima-
tion property, a new generalization of the notion of moment matching from the linear to the
nonlinear case is proposed, and a related model reduction procedure for quadratic-bilinear
systems is derived. The main ingredients are the notion of a system to be driven by a signal
generator, variational expansions of the resulting autonomous systems, as well as the deriva-
tion of convenient tensor-structured approximation conditions. The contributions [LSMI18§],
[SLSM19] provide the basis for this part.



Notation

Throughout this thesis, matrices/tensors, vectors and scalars are indicated by capital boldfaced,
small boldfaced and small normal letters, respectively. The unit matrix and the zero matrix are
denoted by Iy € RN and 0y n € RMYN where the sub-index of the dimensions is omitted if
they are clear from the context. The column- and row-wise concatenation of matrices or vectors
is abbreviated with a comma and a semicolon, respectively. That is

[A,B] =[A B] e RMNt"s

[A;C] = [‘é] € RM+Me N for A € RMY B e RMNs C ¢ RMeN
[a;b] = [la)} € RVNTNB fora € RY, b € RV5,

The kernel and image of A are denoted as ker(A) and im (A), respectively. We write [A]; ; for
the entry of A in the i-th row and j-th column, and [a]; for i-th entry of a. The Euclidean scalar
product for two vectors a, b of the same length is written as a - b.

Tensors are approached by matricization strategies as in [Rug81], [KT10], [Hacl2]: The
Kronecker-tensor product ® is defined by

P]11Q [Pli2Q ... [P~ Q
PQ= . for P,Q € RMY,
Pla1Q [Pla2Q ... [PlunQ
We abbreviate P@ =P @ P, P® = P @ P ® P. Additionally, we introduce the notation
@pQ=QeP+P2Q e RM>N
@PQ:@PQ®P+P@®Q
=QePeP+PRQeP+PRP®Q e RM*N,

The expressions PO and (DpQ are defined analogously for @ > 3. The Kronecker product has
precedence to matrix multiplications, thus the relations

(A®B)C=A®BC
(AB)® (CD)=(A®C)(B®D)=A®CB®D
hold matrices of appropriate dimension. From the definition of ® it follows directly

A Bl ,_[AeP BoP
C D ~|CeP D®P|



Regarding nonlinear transformations and derivatives, we use the following notational conven-
tions: Coordinate transformations in R™ are consistently marked by a hat (e.g. a,z : R" — R").
Given a scalar field, h : R™ — R and a partitioning into vector-components z = [z;;zs] with
z; € R", ny 4+ ny = n, we write V,h and V, h for the gradient and its respective sub-blocks, i.e.,

V,h :R*" - R", and V,h= {Vzlh] )

V,,h

Moreover, V,,h denotes the Hessian, and the respective sub-blocks V. h for i, j = 1,2 are given
by

n n,m _ vzlzlh vzlzzh’
Vuzh : R" — R™", and szh—{v hov }

z27 Z222h

We allow for derivatives w.r.t. coordinate-transformations, e.g., V,h(z(a)) for a € R™ should be
read as

Vih(2(a)) = V. h(2)j5-a(a)-

Function-valued vector spaces (e.g. V;, £?) are distinguished in their typesetting from real-
valued spaces and sets (e.g. RV, A). The solutions of partial differential equations in this thesis
depend on time t and space x, e.g. zi(t,z) € R for i = 1,2. When it is convenient, we instead
interpret them as functions in time with values in a function space, i.e., z;(t) € V; for some function
space V;. In either case, the concatenation of solution components in a vector is underscored to
distinguish it from an ordinary vector, i.e.,

z(t,z) = [21(t,7); 22(t, x)] € R? or z(t) = [z1(t); 22(t)] € Vi X Vs,

The application of real-valued functions onto the solution components (e.g. h(z)) has to be
understood pointwise in space and time. This holds in particular for the derivative-expressions
from above. For example, the expression V,h(z) is defined by

Vzh(z(ta x)) = Vzh@)li:z(t@)'

Respective expressions V_,h(z) and V. h(z) are similarly defined as the pointwise application of
V_.h and V. h onto z for ¢, 7 = 1,2.

The acronyms FOM and ROM are used to abbreviate full order model and reduced order
model. The latter is typically a low-dimensional approximation of the former. Quantities related
to ROMs are marked by a subscript ,.

Finally, note that the parts are independently structured and have their own numbering.
Cross-references from one part to another are indicated by a prefix, e.g., when we want to refer
to Chapter 1 of Part I.A outside of this part, we write Part I.A-Chapter 1.



Part 1

Port-Hamiltonian approximation for flow
problems on networks



Introduction

Model problem

Part I of this thesis deals with the approximation of a prototypical partial differential equation
on networks. The network is described by a directed graph. Each edge w of the graph can be
identified with an interval (0,1) of length {*. Given the Hamiltonian density 4 : R*> — R and a
friction term r : R? — R™, the edgewise states z* = [2¢;2%] : [0,T] x (0,1) — R? are governed by

020 (t, ) = —0, V., h(z“(t, x))
025 (t, 1) = =0,V h(2” (¢, 1)) — 1(2°(L, 2)) V2, h(2" (t, ),

with short-hand notation V. h defined by
Vzih(zw(t, l’)) = vzlh([zla 22])|[z1,ZQ]:z“(t,x)7 for v = 17 2.
In the upcoming, the above equations are also written in the more compact form

9,

Oiz” (t,x) = -0, —r(z¥(t,x))

V.h(z“(t, z)). (1a)
The edgewise systems are interconnected at inner nodes v of the graph by the two coupling
conditions

Z n“[v|V ,h(z*(t,v)) =0, V. h(z“(t,v)) = V., h(z®(t,v)) forw,& e E(v), (1b)
we&(v)

with n*[v] € {—1,0,1} describing the direction of the edge and £(v) denoting the set of all edges
incident to v, see Part I.A-Chapter [I| for details. The system is complemented by appropriate
boundary- and initial-conditions.

For the set of all edges &, the total mass M and the Hamiltonian H are defined as

M(z) :Z/ 2de and  H(z) = Z/(O’lw)h(z”)dx.

we€ (0,1) wet

Conservation of mass and dissipation of the Hamiltonian (energy dissipation) up to exchange with
the boundary are fundamental properties of our model problem. They are also central for our
analysis and proposed structure-preserving approximation procedure.

Next, let us shortly go through the representatives of , which take a special role in this
thesis. For convenience, we drop the superscript 'w’ and consider the one-edge problem for now.
Throughout the main part we treat the network case.
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Damped wave equation

The damped wave equation, cf. [AH14|, [EK1S8|, [SMH19], is obtained for our model problem by

the choice
«Q 1/1 1
zZ = {577%] , h<[21;22]):§ (azf%—Bzg)

The parameters «, f > 0 may depend on the spatial variable x. When r is constant, this yields a
linear system reading

aop(t,x) + Oym(t,x) =0
Boym(t, z) + Oxp(t, x) = —rm(t, ), for x € (0,1¥), t € [0, 7.

The whole Part I.A is devoted to this representative.

Euler equations

The Euler equations take an important role in many applications, see [Che05], [LeV02], [LeV90],
[BGH11], [LM18], [Dom11]. They consist of the following set of equations characterizing density p,
velocity v and a potential energy P,

Op+ 0 (pv) =0 (2a)

A
O (pv) + 0, (pv2 +p) = —Q—pMU (2b)
Oh + 0, (vh +wvp) = —K,, h=p?/2+ P (2c)

for x € (0,1¥), t € [0,T]. A constitutive law for the prescription of the pressure p has to be
added, and the energy dissipation term K, and the friction term A\ may depend on the states like
K. = K.(p,v,m,P) and A = A(pv) in general. Note that particularly describes the energy
dissipation for the energy functional [ h([p;v])dz.

Barotropic Euler equations

For all our discussions, we take barotropic pressure models [Che05], meaning that we assume p to
be a function only depending on the density, i.e., p = p(p). All in all, the first two equations can
then be solved independent of the third one, and p, v are characterized by

Op+ 0, (pv) =0 (3a)
A (pv) + 0 (pv* +p(p)) = —s=plv|v. (3b)

Still, the system inherits dissipation of the energy functional

2

H([pr]) = /() M(lp)de,  with  h({o:e]) = o + P(o) (30)



which we refer to as Hamiltonian. Note that P is now a function of density instead of a dependent
variable. Given a pressure law p, it necessarily holds

P"(p) = %p,(P) (3d)

due to compatibility reasons with . Clearly, several choices for P may be possible. This is
not surprising, when one keeps in mind that in the full Euler equations additional initial- and
boundary-conditions have to be prescribed for P. Defining z = [p; v], we can formally rewrite
in our abstract standard form

Oy

Oyz(t,r) = [_am _T(;(tal'»} V.h(z(t,x)), with r(z) = %%

Let us list particular choices for pressure laws p and related consistent potential energy func-
tions P, cf. [BGHI11], [MLD19], [DHLT17]. We refer to the references for a physical interpretation
of the constants and derivations of the models.

e Isentropic: p(p) = c,p7, ¢, >0, v > 1
P(p) = -2p"
e Isothermal: p(p) = RT 175, RT >0, a <0

P(p) = RTplog <p801_}§)Tap>

e Ideal isothermal gas: p(p) = ¢?p, ¢, > 0
P(p) = ciplog (ﬁ)

The factor ps. above is needed for a non-dimensionalization and is one, when Sl-units are taken.

Simplified barotropic Euler equations

In many applications it is acceptable to use model simplifications on the Euler equations. Moti-
vated by [BGHI11], [MLD19], we consider the simplification obtained by dropping the term 9, (pv?)
in . By introducing the mass flow m = pv, the system can then be re-expressed in p and m
as

op+0ym=0 (4a)

1
Oym + Ozp(p) = ——;|m!m- (4b)

To apply our framework, we define the Hamiltonian

2
. m =
Hiom) = [ hpmdn, with h(lm)) = "5+ Pl (1c)
0,lvw
with potential energy function P chosen such that
P"(p) = p'(p). (4d)



Again, several choices for P are possible from a mathematical point of view. Equations can
then be rewritten in our abstract model standard form with

_|r _ A m|
zZ = {m] and r(z) = 2D 5

Let us also list choices for potential energy functions P for the pressure laws as above:

e Isentropic: p(p) = cpp”, ¢, >0, v > 1.
P(p) = 27+
e Isothermal: p(p) = RT 17, RT >0, a <0.

P(p) = 775 (log (1 — RTap) + RTap)

e Ideal isothermal gas: p(p) = cZp.
P(p) = 5¢3p°
Note that for the ideal isothermal gas model, the simplified barotropic Euler equations coincide
with the damped wave equations with a nonlinear damping term.
In Part [.B the approximation framework is derived for the general abstract model problem .
The realization by the barotropic Euler equations takes a special role in the last two chapters of

that part: A well-posedness result for its approximation in our framework is derived, and all
numerical examinations are performed for the isothermal Euler equations and their simplification.

Outline

The main theme of Part I is the systematic derivation of a structure-preserving approximation
procedure for nonlinear flow problems on networks of the form and its realization by model
reduction. Special emphasis lies on the preservation of fundamental properties underlying our
model problem, such as mass conservation, energy dissipation and the network structure. To
approach this aim in a systematic manner, we built our approximation procedure around energy-
based modeling concepts, specifically the notion of so-called port-Hamiltonian systems.

Structure of parts

We divide the discussion in the two separate parts Part LA and Part 1.B. Their basic outlines
follow the same pattern: In Chapter 1 preliminary tools necessary for the formulation of the
respective model problem are gathered, and a formal introductory discussion is given. The abstract
approximation procedure is derived in Chapter 2, where also resulting coordinate representations
are treated. Subsequently, the realization of the approximation procedure by model reduction
methods is addressed in Chapter 3. The remainder is then reserved to the application of the
derived approximation- and model reduction-methods. For Part I.A, the application solely consists
of the presentation of numerical results (Part I.A-Chapter 4), whereas in Part 1.B, the abstract
model is first instanced at the example of the barotropic Euler equations (Part I.B-Chapter 4),
and afterwards numerical results are discussed (Part I.B-Chapter 5).

The substructure of the chapters is guided by the hierarchy underlying our approximation
procedure.



Model problem

J space discretization

Full order model

model order reduction

Reduced order model

Complexity-reduced model ——

Figure 1: Sketch for all steps in our approximation procedure. The analysis of Part I.A is restricted
to the linear damped wave equation and the steps marked in blue. In Part [.B, the general model
problem is addressed, and all approximation steps are considered.

Outline of the approximation procedure

Our approximation procedure includes all steps necessary in the construction of low-order and
online-efficient reduced models. The individual stages of our approximation procedure, see Fig. [T
read as follows:

Given an instance of model problem ([1f), we first discretize it in space to obtain the full
order model. Afterwards, a model order reduction is performed leading to the reduced (order)
model. These first two approximation steps correspond to a Galerkin approximation in space.
Although the reduced order model is typically of much lower dimension as the full order model,
it is not necessarily more efficient to solve in the nonlinear case. That is, because the evaluation
of reduced nonlinearities in general requires a lifting step to the space of the underlying full
order model for each evaluation. To avoid this lifting-bottleneck, another approximation step
is included, the complexity reduction. This step is not of Galerkin-type and, therefore, has to
be analyzed separately. All our proposed approximation steps in space are such that they yield
port-Hamiltonian structure. This structure also guides our choice of time discretization, which is
the last approximation step in our hierarchy. We present our results in two separate parts that
emphasize different challenges:

In Part I.A the discussion is restricted to the linear damped wave equation. The focus lies here
on the handling of the network structure and the role of compatibility conditions related to the
convectional terms in the model equations. Only the Galerkin approximation steps are discussed
in detail here, i.e., the space discretization and the model order reduction. For the linear case, com-
plexity reduction is not needed and appropriate structure-preserving time discretization schemes
have already been discussed in literature. Let us also note that a standard port-Hamiltonian form
can be recovered by linear coordinate transformations in this case.

In Part I.B we present a procedure for the general nonlinear model problem . While the
incorporation of the network-aspect is by no means trivial for most approximation schemes, our



ansatz is chosen such that an adaption of the framework presented in Part I.A is almost immediate.
Moreover, our ansatz carefully takes into account the underlying structure of the model problem
on all stages of the approximation. In contrast to the discussion in Part I.A, nonlinear state
transformations have to be considered here. To deal with them, we make use of some tools from
convex analysis, first and foremost of the (partial) Legendre transform. With the help of these
tools, we are able to prove port-Hamiltonian structure for our approximations in the nonlinear case.
In particular, it is shown that a reformulation of the space-discrete systems into a standard port-
Hamiltonian form is possible. The involved nonlinear transformation is, however, not necessarily
well-suited for practical implementation. Hence, time discretization schemes for port-Hamiltonian
systems from literature are not applicable in Part I.B. New structure-preserving time discretization
methods, accounting for our natural parametrization, are therefore proposed.

Overview on port-Hamiltonian approximation

Naive approximation methods for dynamical systems can in general fail to respect the physical
and geometric structure of the system at hand. Needless to say that this is undesired on its own,
but it is also a major source of instability for approximation methods. A remedy consists in the
usage of structure-preserving methods. Their analysis has grown to a wide field of research, see
e.g., [LeV02], [CMKO11], [CGMT12| for selected overviews.

We concentrate here on the port-Hamiltonian framework. This energy-based modeling ap-
proach has undergone a tremendous development since its introduction by the authors of [MvdS92],
[MvdSO01]. It originates from the analysis of finite-dimensional interconnected systems [vdSM13],
[vdSJ14], but also has been extended to the infinite-dimensional setting of partial differential
equations [BMBMI1S], [GTvdSMO04], and has been systematically generalized to constrained dy-
namical differential-algebraic systems [BMXZ17], [vdSJ14]. In what follows, we first touch upon
finite-dimensional port-Hamiltonian systems, and then give a selected and concise overview on
structure-preserving model reduction and discretization. Parallels between methods from litera-
ture and our proposed approximation procedure are drawn.

Finite-dimensional port-Hamiltonian systems

Central in the port-Hamiltonian approach is the Hamiltonian. In the finite-dimensional setting,
it is a functional H : RY — R and typically assumed to be convex. Often it relates to an energy
or entropy in applications. We additionally presume it to be twice continuously differentiable
here. Let z € RY denote a state, and an anti-symmetric matrix J(z) and a symmetric positive
semi-definite matrix R(z) be given, i.e.,
J(z) = —J(z)" € RV and R(z) = R(z)" € RMY, for all considered z.

Further introducing a matrix K € RY?, we can formulate a prototype for port-Hamiltonian
systems of central importance in this thesis:

System 0.1. Find z € C*([0, T];RY), eg € C°([0, T]; RP) and £z € C'([0, T]; RP) such that

%Z(ﬂ — (J(z) — R(2)) V,H(z(1)) + Kep(1)

fp(t) = KTV, H(z(t)).
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Given input u : [0,7] — RP, the system can, e.g., be closed by conditions of either type,
Type 1: ep(t) = u(t), Type 2: £5(t) = u(t), t €10,7],

together with appropriate initial conditions. In the port-Hamiltonian framework, z is called the
energy variable, e = V,H(z) the effort variable, and e and fg the boundary effort and boundary
flow, respectively. The system structure readily implies a fundamental property, which we refer
to as the energy dissipation equality.

Lemma 0.2. A solution of System [0.1] fulfills the energy dissipation equality

CH(a1)) = en(t) - B(1) — VuH(2(0))"R(2) VaH (2(1)) < e(t) - £o(0)
Proof. By application of the chain-rule, we obtain
d d - _
%H(z) =z V.H(z) = [(J(z) — R(z)) V,H(z) + Keg] - V,H(z)

=V,H(2)'J(2)V,H(z) — V,H(z)"R(2)V,H (z) + (Kep) - V,H(z).

By employing the structural properties of the system, we see that the first term on the right side
is equal to zero, the second one is bounded by zero from above, and the third one can be rewritten
as (Keg) - V,H(z) =ep- (K'V,H(z)) = ep - 5. O

As will be discussed in Part I.A in detail, closing conditions Type 2 make System [0.1]a differen-
tial algebraic system. With closing conditions of Type 1, on the other hand, the system simplifies
to an ordinary differential equation. We assume to be in the latter case for the remainder of this

section. In accordance with standard notations, we define the output vector y(t) = fz(t) and the
matrix B = K. Then System [0.1] specializes as follows.

System 0.3. Find z € C'([0, T]; RY) such that

%z(t) = (3(z(t) — R(z(t))) Vo H(z(t)) + Bu(t)
y(t) = BTV, H(z(1)), 2(0) = 2o

for given input u € C°([0, T]; R?) and initial conditions zo € RY.

Model order reduction of port-Hamiltonian systems

The application of standard model reduction onto System can be summarized as follows: One
seeks high-fidelity bases V, W € R¥" with n < N and defines the reduced model of System [0.3
as

WIV) Lo (1) = W [(3(2) — R(2)) VaH (2)]

T
dt e=va,y T W Bu(t) (5)

y(t) = B'V,H (2)j5=va, @), z,(0) = z,0.

Without any further doing, this reduced model most certainly does not inherit the port-Hamil-
tonian structure and not even the energy dissipation of Lemma (0.2l There have been a few
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attempts in literature for structure-preserving model reduction, which yield reduced models of
port-Hamiltonian structure, i.e., of the form

Can(t) = (1:(2r(0) ~ Ro(ar(1) Vi, Hy (1)) + Bru) (6)

y(t) =BV, H(2(t)), 2:(0) = 20,

with J,(z,) anti-symmetric and R,(z,) symmetric positive semi-definite. These attempts seem
mostly to fall in one of the following three categories: 1. Additional approximation of the Hamil-
tonian, 2. compatible reduction bases and 3. reparametrization.

1. Additional approximation of the Hamiltonian Taking a closer look at the reduced
model , it can be recognized that the fundamental structure, which the model is in general
not able to capture, is the gradient structure present in System [0.3] More precisely, we cannot
identify V,H (z)|,=v,, with a reduced Hamiltonian acting on a reduced state. A possible remedy
is to replace this expression by an approximation, for which there exists an underlying reduced
Hamiltonian. Following the ideas of [CBGI6], this can be done by the approximation ansatz

VoH(2) peve, © W (VIW) ' VIV, H(2) jyevs, = WYV, H(2) pevs,, (7)

where VI'W = I, is assumed for the last equality. The latter assumption is not restrictive, as
it can be reached by rescaling, given im (V) and im (W) have generic orientations to each other.
The reason for the special choice of approximation is that it may be interpreted as replacing
the Hamiltonian H by an approximate one reading

H(z) := HVWTz), as it holds V.H(z) = WVTV,H(z) forzecim(V).

With that replacement, the reduced model can be recast in the port-Hamiltonian structure @
with

H,(z,) = H(Vz,) = H(Vz,), B, =W'B
J.(z,) = W'I(Vz,)W, R,(z,) = W'R(Vz, )W,

Apart from the model order- and complexity reduction-method proposed in [CBG16], also, e.g.,
the discretization schemes [Kot13], [GTvdSM04], [PAvdS12], [CML19], [MM14] can be considered
to be of this category.

Remark 0.4. The above interpretation of approximation step by a new Hamiltonian H is not
the only one. Another, possibly more natural one for someone familiar with basic Riemannian
geometry, is that we replaced the Fuclidean gradient V, by a Riemannian gradient acting on the
subspace V, cf. [AMS0S, pp. 60].

2. Compatible reduction bases By the additional approximation step , the upper ap-
proach does not yield a pure Galerkin projection of the full order model but includes an additional
approximation of an operator. This may of course be undesirable. Apart from the additional er-
ror, it also complicates the analysis, as such operator approximations do not necessarily have a
useful interpretation in terms of approximating partial differential equations. The reason for the
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latter is that orthogonal projections between infinite dimensional Hilbert spaces are not neces-
sarily bounded operators. To avoid these difficulties related to the replacement , one can in
certain situations construct compatible Petrov-Galerkin approximations instead. For this to be
practicable, we need the matrix operators J and R to be of sufficiently simple structure. For given
orthogonal reduction basis V € R™"™ we need to be able to construct a compatible reduction basis
W € RY" such that

W'J(Vz,)=J.(z,)V"  and  W'R(Vz,) = R,(z,)V"

for an anti-symmetric J,(z,) € R»" and a symmetric positive semi-definite R,.(z,) € R™". Given
this is possible, the reduced model may be rewritten in the port-Hamiltonian form @ with
H,(z.) = H(Vz,). Note that in contrast to the first approach, the substitution (|7)) is not explicitly
added here as an additional approximation step but appears naturally through the compatibility
between V and W. Such compatible projections have been constructed in [PM16], [AH17], [AH19]
for the special case of R equal to zero and J being a constant symplectic matrix. The approach

there goes by the name symplectic model reduction. A finite element method using similar ideas
can, e.g., be found in [SMHI9).

3. Reparametrization It may also be worthwhile to reconsider the parametrization of the
solution. An important case is the reformulation of the system in the effort variable e = V,H(z).
It is well-known that this generally nonlinear change of variable is connected to the so-called
Legendre transform of H, which we denote by G. It can be characterized by

VeG(€)le=v,H(z) = 2, for all z.
For e = V,H(z), let us define the matrix-valued functions
Q(e) = VeeG(e)a j(e)\e:vzH(z) = j(Z), R(e)\e:vzﬂ(z) = R(Z)-
The reparametrized version of System [0.3| then reads: Find e € C'([0,T]; RY) solving

Qle(t)) re(t) = ((e(t)) ~ Rie(r))) elt) + Bu(1)

y(t) = BTe(t), e(0) = ey.

When applying a Galerkin projection on this reparametrization with W = V| one obtains the
reduced model

Qu(er (1)) e (1) = (T,(e(t)) — Ro(e (1)) (1) + Bou(t
y(t) = Bye(t), er(0) = erp
for the reduced effort e, € C'([0, T];R"), B, = VIB and respective reduced matrix functions
Q.(e;) =V'Q(Ve,)V,  J.(e,)=V'I(Ve,)V, R,(e,)=V'R(Ve,)V.

The anti-symmetry of J,(e,) and the positive semi-definiteness of R, (e,) easily follow. By con-
struction, the reduced model also inherits a reduced Legendre-transformed

G.(e.) = G(Ve,), for which Q. (e;) = Ve,e. Gr(e))
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and by that the full port-Hamiltonian structure. To see the latter, one can rearrange the system
in standard form as in System by performing a Legendre transform on G, and making use
of the related state transformation, cf. Part 1.B for details. In the linear case, the situation
significantly simplifies, see [GPBvdS09], [WLEKI10] for model reduction methods and [FK.J"13]
for a finite-element discretization. For the nonlinear case, see, e.g., [Eggl9].

Relation to our approach Which, if any of the above structure-preserving approximation
ansatzes is suitable, depends on the underlying problem. Especially when the underlying problem
is linear, the third ansatz, the reparametrization, seems to be the most straight-forward, as it
allows for direct Galerkin-approximation. We pursue this approach in Part I.A, where we are
faced with a linear model.

On the other hand, when considering the general nonlinear model problem , the full
reparametrization may be unfeasible. This is, e.g., the case for the barotropic Euler equa-
tions . Our approximation procedure in Part I.B instead relies on ideas of both, the second
approach by compatible reduction bases and the third one by reparametrization. More precisely,
we reparametrize parts of the variables and enforce compatibility conditions to handle the remain-
ing variables.

Our complexity reduction method follows the idea of empirical quadrature [HCE17], [Jam08§],
[FACC14], but we include additional compatibility conditions in order to guarantee port-Hamil-
tonian structure. To the best of the author’s knowledge, the latter has not been proposed before
in the context of structure-preserving approximation of port-Hamiltonian systems.
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Subpart I.A

Linear damped wave equation
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Chapter 1

Preliminaries

1.1 Motivation

Part I.A is devoted to the linear damped wave equation on networks. For a motivation, let us
briefly discuss the equations with spatial domain chosen as the interval (0,[*) instead. Given
T > 0, the pressure and the mass flow, p,m : [0, 7] x (0,1) — R, are assumed to be governed by

aop(t,x) + Oym(t,z) =0 (1.1a)
Boym(t, x) + Opp(t, x) = —rm(t, x), for z € (0,1“), t € [0,T]. (1.1b)

The parameters «, 3,7 may depend on the spatial variable x, but we suppress that in our notation.
We assume there exist constants ¢joy, cup > 0 such that ¢, < a(z), 5(2), r(x) < ¢y for z € (0,1¢).
This system is a basic instance of our abstract model problem. To rewrite it in the abstract form,
let us define the energy variable z and the Hamiltonian density h : R? — R, as

z o 1/1 1
Defining the effort variable and the constant Hessian of the Hamiltonian density as
1
0= Vulis) =lpml. Q= Vi) = [* 1]
B

one can see that (1.1)) corresponds to a formulation in effort variables, i.e.,

-

Q '0e(t,r) = [—8 —896] e(t,x).
Next, let us sketch the weak form underlying our approximation schemes. The function spaces
£2((0,1¢)) and H'((0,1¢)) are defined as the Sobolev space of square integrable functions on

(0,1¥) and the Sobolev space with additionally square integrable weak derivatives, respectively.
The L2-scalar product and norm for b,b € £2((0,1¥)) is written as

(b,é):/(w)b(a;)é(x)da: and  ||b|| = \/(b, D).
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Given b € H'((0,1¢)), we can associate boundary values b[v] € R to v € {0,1} by means of
the trace theorem, [Bra07]. By that, we can define a linear bounded trace operator

T H(0,) 5 R, Th=| el
b[0]
as recalled later in Definition 2.1} In anticipation of the port-Hamiltonian formulations, we intro-
duce additional variables acting on the boundaries of the spatial domain, the so-called boundary
effort and boundary flow

_ len[l] [ sl )
e [68[0]} » fe= [fB[O] . ep(t),f5(t) R, for t €[0,7].
These degrees of freedom are chosen such that eg = [p[l*];p[0]] and fp = [—m[l¥];m[0]] for

smooth solutions. By testing (|1.1)) with appropriate test-functions, taking the integral and using
integration by parts once on the second equation, we obtain the following weak form:
Find p € C*([0, T]; £L2((0,1¥)), m € C*([0, T]; H'(0,1¥)) fulfilling

<Oéatp(t), b1> = _<aﬂcm<t)7 b1>
(BOym(t), be) = (p(t), Oxbo) — (rm(t,x),be) + ep(t) - Tha(t)
fp(t) = Tm(t)

for all b; € £2((0,1¢)), by € H'((0,1¢)). The boundary term in the second equation originates
from partial integration. To close the system, data py,mg : (0,1%) — R prescribing the initial
conditions p(0) = py and m(0) = mg as well as boundary data u” : [0,7] — R for v € {0,1¥}
are assumed to be given. One boundary condition per v is prescribed given by either one of the
following types:

Type 1: eglv] =", Type 2: fplv] = n[v]u”, t€0,7],

with n[v] describing the inner normal vector, i.e., n[0] = 1, n[l¥] = —1. Type 1 relates to
pressure boundary conditions and is weakly imposed in our weak form, whereas Type 2 has the
interpretation of a mass-inflow boundary condition and takes the role of a so-called essential or
Dirichlet-boundary condition for our weak form. Next, we introduce the necessary concepts for
a formulation of the network problem. First the description of the spatial topology, the network
graph, is discussed, and then the Sobolev spaces are generalized to the network case. For this
purpose we employ the framework derived in [EK1S], [Kugl9).

1.2 Network topology

Let a set of nodes N = {vy,..., 1} and edges € = {wy,...,wr} TN xN be given. To every edge
w, we additionally associate a positive length [*, and collect all lengths in the set [ = {i“*, ... [“}.
The tuple G = (N, &,1) describes a directed graph. For w € £ and v € N, the incidence mapping
n“[v] is defined by

1 for w= (v,v) for some v € N
v

n“lv] =< -1 for w= (v,v) for some v € N
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Figure 1.1: Graph G = (N, &) with vertices N' = {v1, 1o, 13,74} and edges € = {w1, wa, w3} defined
by w1 = (v1,10), wa = (19,13) and wy = (o, 14). Consequently, Ny = {w}, Nog = {v1,vs,v4}

and £(vn) = {w1,ws, ws}. Furthermore, n“'[v1] = n“?[vy] = n*3[1n] = 1 and n*'[vn] = n*2[vs] =
n“slyy] = —1.
Remark 1.1. The matriz N € RY* with components [N];; = —n®“i[v;] is known as the incidence

matriz of the graph, cf. [LMTI13], [DHLT17.
The set of all edges adjacent to the node v is denoted by
Ew)={we€: w=(y,p), orw=(1,v)}.

Furthermore, the nodes are grouped into interior nodes Ny C N and boundary nodes Ny = N\N.
The network notations are illustrated in Fig. [[.1l Throughout the manuscript, we make the
following additional assumptions on the network topology:

Assumption 1.2.
A1) The graph (N, &) is connected, finite and directed.
A2) It holds |E(v)| = 1 for all boundary nodes v € Np.

1.3 Function spaces

Let us now introduce the function spaces defined on the network topology. They consist of
compositions of standard Sobolev spaces for every edge. Note that every edge w € £ can be
naturally identified with the interval (0,1“) with {“ being its length, which we tacitly do for all
upcoming integral-expressions. The spatial domain §2 consists then of the union of edges,

Q={r:zrcw, forwe}.
The space of square-integrable functions on &£ is then defined as
£2(&)={b: Q — R with b, € L*(w) for allw € £} .
Given b,b € £L2(E), the scalar product and norm then read

(0.8 =3 (burbde  and  [blle = /(D).

we€
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The subscript for the domain will typically be suppressed, when it is clear from the context.
Further, a broken derivative operator d,’ is introduced as the edgewise weak derivative

(02'b) = Oby, for all w € £.

For convenience, we simplify the notation 0, to d,, as the broken derivative operator is the only
derivative operator we use on the network domain. We then define the space of functions with
square-integrable weak broken derivative on £ by

H;w(é') = {b € L*E):0,be 52(5)} .
A natural identification of the two introduced spaces with product spaces is given by
cE =] w=][£0.) and  HE) = [[H (W) = []H'(0,1).
we€ we€ we€ we€

The function space of piecewise smooth functions are defined accordingly for £ > 0,
Cr (&) ={b:Q — R with b, € C*(w) forall w € £} .

Finally, note that the spatial domains for boundary- and coupling-conditions are the sets of
nodes Ny and Ay. We tacitly identify the function space acting on these sets by the Euclidean
vector space RWol and RWol equipped with the standard Euclidean scalar product and norm. By
means of the trace theorem, [BraO7], we can define an operator for the values of the boundary
nodes as follows.

Definition 1.3. For b € H,,(£) and a boundary node v € Ny = {v1,..., v}, we denote by b[v]
the evaluation of the function at the boundary in the sense of the trace theorem. The boundary
trace operator T : H,,, () — RP is then introduced componentwise as

[Tb];, = n”[vi]b[v] forwe&(y), i=1,....,p and beH, (&)

Further, boundary efforts and boundary flows ey, f5 € RP associated to all boundary nodes of
the network are introduced with components

ep = leplnli-eslwll,  fp=[fslnl;. .. falwll.

The coupling conditions for the network generalization consist of conservation of mass and
continuity of pressure on the inner nodes,

Z n?wmy,[v] =0 for v € N, Pwlv] =PV for w,0 € E(v), v € Nj.
we&(v)

To incorporate them, it is useful to introduce an additional operator acting on the node values.

Definition 1.4. For w = (v,V') € £ and ¢ € H'(w), let ¢[v], @[] denote the evaluations of ¢ in
terms of the trace theorem. Let further, No = {11, ...,v,}. Then TN : HL (€) — RY is defined
componentwise by

[TNObL- — Z bl fori=1,...,q, be H;w(é’).

we&(v;)
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Instead of incorporating the coupling conditions explicitly by the operator from Definition [1.4]
one can also include them in the ansatz spaces directly. Following [EK18], we define

Hyn(€) = b€ /Hgl;w(g) : Z n®[v]b,[v] =0, for v e N

we&(v)

Remark 1.5. By construction, it holds 1}, (€) = {b € 1}, (&) : T"°b =0}
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Chapter 2

Approximation procedure

The approximation framework for the damped wave equation on networks is presented in this
chapter. In Section the network problem is introduced. Its weak form and Galerkin approx-
imation are then addressed in Section and Section [2.3 respectively. The latter can, e.g.,
be realized by finite elements, cf. Section 2.4, The remaining two sections are devoted to the
structure of the Galerkin approximation on the level of coordinate representations, Section [2.5]
and the construction of formulations, in which the algebraic equations relating to coupling- and
boundary-conditions are fully or partly eliminated, Section [2.6]

2.1 Network problem

Let a directed graph (N, E&,1) and parameters «, 5,7 : © — RT\{0} be given with ¢, <
a(x), B(x),r(z) < cyp for x €  and constants ¢, cyp > 0. The edgewise pressures and mass
flows, p¥,m* : [0, T] xw — R for w € £, are assumed to be governed by the damped wave equation

adp®(t, z) + 0,m”(t,z) =0 (2.1a)
LOm®(t, x) + O.p“ (t, x) = —rm®“(t, x), forr ew, we&andtel0,T]. (2.1b)
They are interconnected at v € Ny by the coupling conditions
> nfme(tv) =0  forveN, PPt v) =p*(t,v) forw,@ € EW), (2.1¢)
we&(v)

and one boundary condition for each boundary node v € Nj is set, each of one of the types

Type 1: p“(t,v) = u"(t), Type 2: n“[v|m®(t,v) = u”(t), for w e E(v), (2.1d)
for t € [0,7]. To set up a first weak formulation, we introduce auxiliary edgewise boundary
operators and boundary ports.

Definition 2.1 (Edgewise boundary ports). Let w = (v,0) € € and ¢ € H'(w). Let ¢[v] and
¢[v] denote the evaluations of ¢ at the respective boundary node in the sense of the trace theorem.
Then we define

]

TR (W) 2R T = {—(d;[[ﬂ]} |
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Furthermore, boundary efforts and boundary flows e%4(t),f4(t) € R? for t € [0,T)], are intro-
“[v]] associated to the nodes v, .

duced with components €4 = [e4[7]; e4v]] and £5 = [f4[P]; f4

The weak form of the network system then reads:
Find p € C'([0,T]; £*(£)), m € CY([0,T]; H,,(E)), e € C°([0,T]:R?), f € C'([0,T];R?) and
N € C°0,T];R) for all w € €, v € N fulfilling for each w € &€

(@0 (t), br)e = —(Dum(t), br)e (2.2a)
(BOmM(t), ba)e = (p(t), Dubo)e — (rm(t), ba)e + > _ e5(t) - Tbay, (2.2b)
f5(t) = Tmy,(t), for all w € &, (2.2¢)

for all by € L*(E), by € H,,(E), and t € [0,T], and the coupling conditions

Z fslv] =0 for v e N, eslv] =N forw € E(v), v € NG. (2.2d)
we&(v)

The system then has to be complemented with one boundary condition per boundary node and
initial conditions.

Lemma 2.2. Let p¥,m* € C([0,T];C*(w)) for w € & be a solution of (2.1). Then it also fulfills
the variational principle (2.2]) with

ep = {p
Conversely, any sufficiently smooth solution of the weak problem describes a solution of equa-

tion (2.1).

Proof. Let p,m € C*([0,T];C*(€)) be defined edgewise by the solution components p*, m* of (2.1)
for w € £ Let w = (v,/) € €. Testing (2.1b) with b, € H'(w) and integration by parts then
yields

V’]] R = T = [‘mw[’/]] . forw= ().

m<[v]

<Batm<t)7 b2>w = _<8:cp(t)7 b?>w - <Tm(t)7 b2>
= (p(t), Osbz)w — (rm(t), ba)o — (p*[v — " [V]()bapu[V])
= (p(t), ab2)e — (rm(t), ba)w, + €3(t) - T b2|w,

i.e., equation (2.2bf). Equation ({2.2a)) and (2.2c) follow immediately from the strong form. Sum-

marizing, this shows that a strong solution fulfills the variational principle. On the other hand,
given a solution of (2.2)) with p,m € C'([0,T];C'(€)), we can go through the reverse steps to show
the converse result. O
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2.2 Weak form

Throughout, we assume that at each boundary node v € Ny one of the following boundary
conditions is prescribed, as well as initial conditions given as follows:

Type 1: eplv] = u” € C([0,00),R),  Type 2: folv] =u” € C([0,00),R)

0
and at least one v € Ny with boundary conditions of Type 1. (2.3)

e(0) =ep, u’:[0,7] =R given such that V:NO} es(0) = |:fB(0):| 7

An equivalent, more compact formulation of (2.2)) reads as follows.

System 2.3. Find p € C'([0,T]; L*(£)), m € C'([0,T]; H,,,(£)), es € CO([0, T]; Ry,
fp € C1([0, T]; R™ol) and X € C°([0, T]; RW™l) fulfilling

(a0p(t),bi)e = —(Dum(t), b)e
(BOm(t),ba)e = (p(t), Dubs)e — (rm(t), ba)e + A(t) - TV0by + ep(t) - Tbo
0 = 7"om(t)
fp(t) = Tm(t)
for all by € L*(E), by € H,,(E), and t € [0,T]. Closing conditions are posed.
The Hamiltonian and the total mass of the network system read

5 [ Yo+ s

we€

(i) =  5(on" + ). 1) =

M([p;m]) = (ap, 1), = Z apdz.

weE v

As we show now, the variational principle of System readily implies dissipation of the Hamil-
tonian and mass conservation.

Theorem 2.4 (Energy-dissipation equality). For any solution of the weak form System it
holds fort € [0,T]

%”H([P(t); m(t)]) = ep(t) - fp(t) — (rm(t), m(t))s < ep(t) - fp(t).

Proof. By elementary calculations and the variational principle of System [2.3] it holds

%% / ap2 + 6m2d1: = /(aatp)p + (5atm)mdx
= /(_axm>p + (paxm — ’I“mg)dj; —+ e‘g . T"Jm|w

=— / rm*dz + €% - Tmy,.
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Summing over all edges w € &, using the coupling conditions of System and the definition of
the Hamiltonian H, we get

d
GHml) = 30 55 [ (e gt = [ —rda e Tm,
weE weé
=—(rm*),+eg - Tm=—(rm’), +ez fy <ey -fp.

O

Theorem 2.5 (Global mass conservation). For any solution of the weak form, System it
holds fort € [0,T],

—M([ =Y fsl7l

veNy
Proof. The change of mass in time on one edge w = (v, V) is given as

d

G [ ovdr=- /amM——Mﬂ+mwzmu+mu i)

By summing over all edges w € £ and utilizing the coupling conditions of System [2.3] we can then
conclude

%M([p,m]) —({ap, 1 Z/@t ap dx—ZfB [1;1] Z I8l

we& we€ veNy
]

Moreover, existence of unique steady states as well as exponential decay to steady states
for constant boundary data have been shown in [EKI8]. The respective results are shown by
variational arguments, which carry over to appropriate Galerkin approximation and are uniform
with respect to the discretization parameters. We therefore only state them on this level, cf.
Lemma and Lemma [2.13] Let us mention that also a local mass conservation property holds
for the continuous solution.

Lemma 2.6. Let w € £, and [wy,ws] C w be a subpart of the edge. Then it holds for solutions of
System [2.5 that

d

S| apt)do = m(t)[w) — m(®)ws],

[w1,w2]

Proof. The assertion follows by testing the first equation of the weak form with by = X[u, w,], the
indicator function of the domain [wy, ws). O
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2.3 Galerkin approximation

Space discretizations as well as reduced models are constructed by Galerkin approximation of Sys-
tem [2.3] The main tool for the derivation of the theoretical results are the following compatibility
conditions on the ansatz spaces, see [EKLST18§].

Assumption 2.7 (Compatibility of spaces for System . Let YV =V x V,, and let V, C L*(E)
and V, C H;w(é') be finite dimensional subspaces fulfilling the compatibility conditions

A1) Vi = 0, Vs, with 0,Ve = {& : It exists ( € Vo with 0, = &}
A2) 1g € Vi, with 1¢ : Q@ = R and 1g(x) =1 for z € Q
Ag) {bg S H]l,w<g) : 5’$b2 = O} C Vs

Remark 2.8. The space {by € H,,,(E) : Oxba = 0} in Assumption —(Af)’) is spanned by the
edgewise constant functions, i.e., its dimension is equal to the number of edges.

We are now in the position to set up the Galerkin approximation for the network system.

System 2.9 (Galerkin-approximation of System 2.3). Find p € C*([0,T]; V1), m € C*([0,T]; V»),
ep € CO([0, T]; RWVal, f2 € C1([0, T); RWVo!) and X € CO([0, T); RW™ol) fulfilling

(0ip(t),b1)e = —(0xm(t), b1)e

(BO;m(t), ba)e = (p(t), Duba)e — (rm(t), ba)e + A(t) - TN0by + ep(t) - Tby
0 = Tom(t)
fp(t) = Tm(t)

for allby € V1, by € Vy and t € [0,T] and closing conditions (12.3)). Assumption and Assump-
tion [2.7] are supposed to hold.

With essentially the same arguments as on the continuous level, we can shown energy dissipa-
tion and global mass conservation. We therefore state the results without repeating the proofs.

Theorem 2.10 (Energy-dissipation equality). For any solution of System |2.9, it holds for t €
[0, 77,

%H([P(t)é m(t)]) = ep(t) - f5(t) — (rm(t), m(t))s < ep(t) - f5(1).

Theorem 2.11 (Global mass conservation). For any solution of System it holds fort € [0,T],

GMperme)) = 53 [ oz = 3 gl

we€ veNy

Note that the global mass conservation is ensured by Assumption (AQ). Local mass con-
servation can, however, in general not be shown in the same way as done on the continuous level,
cf. Lemma 2.6, and does not necessarily hold. On the other hand, the assumptions are sufficient
to show exponential decay of the energy with constants uniform in the discretization parameters.
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Lemma 2.12 (Uniform exponential stability). Let all boundary conditions of System be zero,
i.e., v’ =0 for allv € Ny. Then it holds for the solution

H([p(t);m(1)]) < Cexp(=7(t = s))H([p(s);m(s)]),  fort=s>0,

with constants C,vy > 0, which are independent of the discretization parameters and the closing
conditions (2.3)).

The result has been stated in [EKLS™18, Lemma A.2.6] and [EK18, Theorem 7.4]. By the help
of exponential decay, one can also derive the following, see [EKLS™18, Lemma A.2.7] and [EK18|,
Theorem 6.3].

Lemma 2.13 (Unique steady states). Let all boundary conditions of System be chosen constant
in time, i.e., u¥ = constant for all v € Ny. Then the system omits a unique steady state, and the
solution of the system converges to this steady state for any choice of initial conditions in (2.3)).

Remark 2.14. With the help of the uniform exponential stability, uniform a-priori error bounds
have been derived for the Galerkin approximation, System see |[EK18, Theorem 7.5] and
|[EK18, Theorem 8.5]. Given the continuous solution, i.e., the solution of System 18 smooth
enough, the error of the Galerkin-approximation can be bounded pointwise in time by appropriate
norms of the continuous solution and its time derivative.

2.4 Finite element spaces

As a particular choice of approximation spaces fulfilling Assumption [2.7, we employ mixed finite
element methods. Given an interval (0,[“), a natural choice of ansatz spaces are piecewise polyno-
mial functions. As the identification of edges w with intervals (0,1“) is possible, we can similarly
construct ansatz functions, which are piecewise polynomial on each edge. Given a uniform parti-
tioning T, = {T,x : k= 1,..., K,} for the edge w, where T, s can be identified with sub-intervals
of (0,1¥), we define

q
Qq(Tw,k;R> = {(b . Tw,k —R: (b(l') = ijfj, for x I~ Tw,ku with fj € R}

j=0
Q,(T,) = {(b tw—=R: g, € Q(TLiR), for k=1..., Kw} )

For the partition of all edges Te = {71, : w € £} we define spaces of piecewise polynomial ansatz
functions on the network

Qu(Te) ={9: Q= R: ¢, € QTL), forweE}, Py(Te) = Qu(Te) NH,,(E).

Note that Q,(T¢) is by construction a subspace of £*(£), but not of H,,(£). The latter only
contains functions continuous along each edge, cf. [Bra07]. Our particular choice of ansatz spaces
for the space discretization is

Vi=Q(Te), Va=Pi(Te), (2.4)
which clearly fulfill the Assumptions [2.7]

Remark 2.15. Similarly, edgewise higher-order polynomaial ansatz spaces fulfilling Assumption
can be conveniently implemented by employing edgewise Lagrange polynomials for the pressure and
edgewise Legendre polynomials for the mass flow, as done in [EKLS20].
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2.5 Coordinate representations
We can characterize the Galerkin-approximation by differential-algebraic equations in RY by con-

sidering coordinate representations.

Definition 2.16. Let V = V; X Vs, and let bases bz-l,...,bfvi of V; be fixed for 1 = 1,2. For
e = [p;m] € V we define the coordinate representation e = [e;es] € RY, with N = Ny + Ny, by

N1 Nl
pi) =) be(t),  mt) =) the(t),  e=[gi. e €RM
=1 =1

The transformation from the coordinate representation e € RN to the function e = [p;m] € V is

defined as

e v B

The system matrices are defined by

n m n m M
M; = [(abf, by >5]m,n:1 ..... N1 M, = [(8b3, b >S]m,n:1 ..... Ny M = [ ' Mz}
R = [<Tbgvbgn>5]m,n:1 ,,,,, Ny J= [(—@;bg,b{”)g]m:l ..... Ni,n=1,...,Ny
Ly = [Th,..., T2, K, = [72%00), .. 700"
_ |Onip N.p _ |Onig Ny
L_lLQ}ER , K_[K2 e RV,
with p = [Ny| and ¢ = [Ny
System 2.17 (Coordinate representation of System [2.9). Find e € C'([0,T]; RY),
ez € CU[0,T);RP), f5 € CH([0,T];RP), A € C°([0, T]; R?) with
Md t) = J t) + KX(t) + Leg(t 2.5
Doy =| o | et + Kaw) + Ley(r) (250)
0=K"e(t) (2.5b)
f, = L'e(t) (2.5¢)

and closing conditions as in (2.3)).
With the help of Assumption [2.7}(A3), the following can be shown, see [EKLS™18].

Lemma 2.18. Let the system matrices of System be given. Let L, € RM2P~1 pe obtained by
removing one column in Ly. Then the matrices [—J7, Ky, Lo] and Ko, Ls] have both full column
rank.

As a direct consequence of Lemma [2.18, one can show that System is a differential-
algebraic system with differentiation index 2 in so-called Hessenberg form. The lemma can also
be used to proof Lemma [2.13| on the level of coordinate representations.

27



2.6 Elimination of Lagrange multipliers

For an analysis of differential-algebraic systems, it is useful to decouple the equations into their
underlying ordinary differential equations and algebraic equations, cf. [LMT13], [KMO06]. In our
systems, the algebraic equations stem from coupling- and boundary-conditions. We derive more
compact formulations, which incorporate the coupling-conditions into the ansatz spaces for all
stages, i.e., for the weak formulation, the Galerkin approximation with respective compatibility
conditions, and for the coordinate representation. Finally, the underlying ordinary differential
equation is constructed for the coordinate representation.

Weak form

Recall from Remark [1.5] that H,, () = {b € HL,(€) : TNob = 0}. As an immediate consequence,
System [2.3] can be reduced to the upcoming more compact formulation.

System 2.19. Find p € C*([0,T]; L*(E)), mp € C*([0,T]; HL,,(E)), eg € CO([0, T); RNl £, €
C' ([0, T]; RWolY fulfilling

(adip(t), b1)

b —(0zmp(t),b1)e
(Boymp(t),bs) (p(t),0ba)e — (rmp(t),ba)e + ep(t) - Tha(t)
f5(t) = Tmp(?)
for all by € L2(E), by € HL,(E) and t € [0, T] with one closing condition for each boundary node,
each of one of the following types

&
&

Type 1: eplv] = u”, Type 2: fplv] = u”, for v e Np.

Galerkin approximation

As the Lagrange multipliers \” for v € Ny have been removed in System Assumption
has to be adapted.

Assumption 2.20 (Compatibility of spaces for System [2.21)). Let V = V; x Vs, and let V; C L2(E)
and Vo C HY, (E) be finite dimensional subspaces fulfilling the compatibility conditions

A1) Vi = 0, Vs, with 0, Vo = {& : It exists ( € Vo with 0, = &}
A2) 1 € Vy, with 1¢ : Q@ — R and 1¢(xz) =1 forz € Q
Ag) {bg S H}lw(g) : (i)xbg = 0} C Vs

Note that the space {by € HL, (£) : Ozby = 0} is finite dimensional and in particular a subspace
of the space appearing in Assumption [2.7H(A3).

System 2.21 (Galerkin approximation of System. Findp € CY([0,T]; V1), mp € CH[0,T]; V»),
e; € C°[0, T); RWal) and £, € CY([0, T]; RWNol) fulfilling
<aatp(t)7 b1> _<ame (t), b1>€
<58tmp(t), b2> <p(t), 8$b2>g - <TmD(t), b2>g + eB(t) . Tbg(t)
f5(t) = Tmp(t)

(€:
g:
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for all by € V1, by € V5 and closing conditions ([2.3). Assumption 1.9 and Assumption are
supposed to hold.

The results of Lemma [2.13] Lemma and Remark still can be shown to hold true for
the solutions of System [2.21] see [EKIS]. In fact, an equivalence of solutions of System and
System and can be derived. This becomes evident by the upcoming discussion on condensed
coordinate representations.

Coordinate representation

Formulations with (partially) removed algebraic equations are constructed here on the algebraic
level by post-processing the coordinate representation System [2.17 In particular, Corollary
states the coordinate representation for System [2.19} The underlying ordinary differential equa-
tions are constructed in Lemma for a special case and in Lemma for the general case,
respectively. The latter highlights the different roles of boundary conditions of Type I and Type 2
in ([2.3)).

Let us note that our algebraic construction is similar to the one in [GSW13|, [HSS08], where
the decoupling of differential-algebraic equations with Hessenberg-index-2-structure is explained.
We also refer to [BHIL5|, where the algebraic structure stemming from the discretization of essential
boundary conditions is discussed.

Lemma 2.22. Let in System all boundary conditions in (2.3)) be of Type 1, i.e., eg =u for
u:[0,7] — RP, and the system may be rewritten as

M%e(t) _ [_ i _JR] e(t) + KA(t) + Lu(t)

0=KTe(t).

Let Wy € RN2N2=Wol g5 basis matriz of ker(KY), such that

W = {IM fulfills KTW = 0.

w,
Let further

Jp=JIW,, Rp = WIRW,, Mp = WIMW, L, = WTL.
Then the system can be equivalently characterized by the underlying ordinary differential

d B Jp
Mo en(t) = |_gr @ | en(t)+ Louy)

together with the algebraic equations

e(t) = Wep(t), At) = — (KT1\/1—1K)‘1 K'M™! ({_ T _JR} Wep(t) + Lu(t)) :
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Proof. By (2.5b), it follows e(t) € ker(K'). Thus, for W being the Moore-Penrose pseudoinverse
of W, and ep(t) := WTe(t), it holds

e(t) = WWe(t) = Wep(t).

By pre-multiplying with W7 and inserting the latter relation for e, we obtain the underlying
ordinary differential equation for ep, which shows the first part.

On the other hand, when (2.5a) is pre-multiplied by KTM™!, the equation can be solved for
A, as K has full column rank, cf. Lemma [2.18 This gives

_Tfl_liT_Tfl J 1T g-1
A(t) = (K"M™'K) <dt<K e(t) - K'M [_JT —R] e(t) - K'M Lu(t)>.
The first summand in the brackets is zero, as seen by differentiating (2.5b)). Inserting again the
representation e(t) = Wep(t) then finishes the proof. O

The algebraic counterpart of System[2.21|in the general case can be derived in the same manner.
But as can be seen below, there remain algebraic coupling conditions relating to the boundary
terms.

Corollary 2.23 (Coordinate representation of System 2.21)). Let System be given, and let W,
Jp, Rp, Mp and Lp be defined as in Lemma. Then the solution component e € C1([0, T]; RY)
of System is equally characterized by e = Wep, closing conditions (2.3) and

d J
Mo en(®) = | _gr 1 Len(t) + Loes(t

fB (t) = L;geD (t) .

Remark 2.24. A basis matriz W, as utilized in Lemma[2.23 and Corollary[2.23, can typically be
constructed analytically in very effective manner for our systems. This is, because every algebraic
equation in (2.5b|) relates to one coupling condition at one inner node.

To derive the underlying ordinary differential equation in the general case, not only algebraic
manipulations, but also a differentiation step is involved. Therefore, the solution then can depend
on the derivative of the boundary data. Just to simplify the notation, we assume the boundary
nodes to be grouped into Type 1- and Type 2-boundary conditions, respectively, in the upcoming
result.

Lemma 2.25. Let System be given with p, boundary conditions of Type 1, py, boundary
conditions of Type 2, where p, + p, = p, and let the boundary conditions u be grouped as

ui = {11112((31 ’ u,(t) € R, w(t) € R™.
Let
Sa - |: Ipa :| ) Sb — |:0pa7pb:| and Lb = LSb
Opb,Pa Ipb
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Let Wy € RN2N2=(Nol+2) e basis matriz of ker([Kg, LaSy|T), such that

W = {INI } fulfills [K, Ly)"W = 0.
W,
Define further,
Jp =JW,, Rp = WZRW,, Mp = W/ MW
Lp=WTLS,, F=L,(L]L,) 'S/
Then the system can be equivalently characterized by the underlying ordinary differential equation

d J
MDEGD@) [_Jg —II{DD] eD(t) + LDua(t)

- W7 [_JT _JR} Fu,(t) + WTMthub( t),

together with the algebraic equations
ec(t) = Fuy(t), e(t) = Wep(t) +eq(t), ep(t) = [ua(t); u(t)]

Alt) =— (K"TM'K) 'KTM (l 37 JR} (t) + Lep(t ))

put) = — (LbTM‘lLb)_ LiM! d_ 3T _JR} e(t) + LeB(t)) + (LbTMLb)_lF%ub(t).

The proof is similar to the one of Lemma [2.22] We refer to [GSW13], [HSS08] and [KMO06] for
detailed discussions on the construction of underlying ordinary differential equations for differential-

algebraic equations in Hessenberg-form.

Remark 2.26. By construction, the boundary conditions in Lemma [2.25 can be expressed by the
two equations

STe,(t) = u,(t) and  SIf5(t) = uy(t), fort > 0.
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Chapter 3

Realization of model reduction

The starting point for this section is a high-fidelity, but also high-order space discretization by
finite elements, Section [2.4] which we will refer to as full order model. The subsequent structured
model reduction of the full order model is the focus here. The upcoming derivations are mainly
made in the algebraic setting of coordinate representations, and the results are framed in the
wording of model reduction, cf. [BBEF14], [MS05], [Ant05]. The full order model is described by
System [2.17] where we for ease of presentation assume all boundary conditions to be of Type 1 in
. We relate to the boundary conditions as input u, and take the boundary flows as output y.
By that, the input and output fully characterize the exchange of the system over the boundaries.

System 3.1 (Full order model). The full order model, describing the input-output relation u — 'y,
reads

E%X(t) = Ax(t) + Bu(t)
y(t) = BTx(t), x(0) = xo,

with x = [ey;ex; A] and E, A € RNteN+e B € RNT4P defined by the matrices before System

as

M, J .
E= M, . A=|-J" R K|, B:lO ]
0, K! a7

LetU : RN — V¢ be the transformation from coordinate representation to the related function space

V =V as in Definition[2.16, We suppose W(RN) fulfills Assumption and u € C([0, T]; RP).

Remark 3.2. The initial conditions for the Lagrange-multiplier X in System [3.1] are assumed to
be chosen consistent to the characterization in Lemma[2.23 throughout this part, as other choices
would lead to inconsistencies.

It is evident from our discussion throughout this part that System is the coordinate repre-
sentation of a Galerkin approximation as in System with an ansatz space Vy fulfilling Assump-
tion [2.7 The first crucial observation for us is that compatibility conditions of the ansatz space
V; for the full order model can be transferred to reduced order space V, by imposing compatibility
conditions only depending on these two spaces.
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Lemma 3.3. Let Assumption hold for Vy = Vi1 X V. Let V., =V, 1 X V.o C Vs fulfill
1. Vp1 = 0,V,0, with 0, V2 = {& : It exists { € V,.o with 0, =&}
2. 1lg € Voy, with 1g : Q — R and 1g(x) =1 for x € Q
3. {by € Vo1 O,by =0} C V.
Then V. fulfills Assumption 2.7,
The proof of the latter result is straight-forward, and therefore omitted.

Remark 3.4. The Lagrange multiplier A(t) € R? is not reduced in the model reduction step. If
desired, it can be eliminated, partly or fully, beforehand in the full order model, cf. Corollary[2.23.
This still gives an input-output system as in System but with a lower-dimensional Lagrange
multiplier.

Typically it holds for N = dim(Vy) and n = dim(V,) that n < N. We will characterize the
transition from the space V; to the space V, by a reduction basis V € RV*%"4 in the algebraic
setting. Then the assumptions on V, of Lemma [3.3] can directly be recast as assumptions on V.

Assumption 3.5 (Compatibility of reduction basis). For System given, let the reduction basis
V have block structure
Vi
V= V, , V, e RNV, e R = ny 4 no.
I

q

Let further, o, € RNvY e the coordinate representation of 1¢ - 2 — R, 1g(x) = 1 for x € Q. Then
V is assumed to fulfill

A1) im (M1 Vy) = im(JVy)

A2) o1 € im(Vy)

A8) ker(J) C im(Va).

System 3.6 (Reduced order model). Given the full order model in System and a reduction
basis 'V fulfilling Assumption 3.5, the reduced order model is defined by

d
Eraxr(t) = A, x,(t) + B,u(t)

y.(t) = for(t), x,(0) = VTXO,

with x, = [e.1;€,2;A] and E,, A, € R*Tenta B, € R P, Further, V1 denotes the pseudo-
inverse of V w.r.t. the energy scalar product and

Mr,l Jr
E, = M, » =VTEV, A, =|-J' -R, K,o| =VTAV
L Oq KZQ
- M, - M,
B,=|."|=VTB, vi=| VT M, v] Vv? M,
[0gp I I

q q
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Remark 3.7. The initial conditions as chosen in System[3.6 by the pseudo-inverse VI minimizes
the projection-error in the energy-scalar product, i.e., for

M,
Xg=V (VTXQ) it holds  Xo = argmin (x¢ — X)T M, (xp — x) .

xeim(V) Iq

As is evident from Lemmal[3.3] System is again a coordinate representation of a compatible
Galerkin approximation, i.e., of System fulfilling Assumptions Therefore, all results can
be transferred to the algebraic level. Let us state the algebraic counterpart to Theorem [2.10] and
Theorem 2.111

Corollary 3.8 (Energy dissipation equality and mass conservation). Let for System the Hamil-
tonian H, : R™ — R and the total mass M, : R™ — R be defined by

1
Hr<er) == iez—'Mrera Mr<er) = 021Mr,ler,17

with 0,1 = Viol € R™ the reduced coordinate representation of 1¢ € Vi, cf. Assumption .
Then it holds
d
ZrH(en(t)) = u(t) - y,(t) = e;a()Rrers(t) < u(t) -y, (1)
d
dt
Proof. The dissipation equality for the Hamiltonian can be derived conveniently from the algebraic
representation by basic calculations,

d
dt

M, (e.(t)) =01 y.(t)

d

D () - Ve H, (o (1)) = (M%ext)) et

H,(e,(t)) = di

- ({—Jz —Jﬁr] /(1) + Lru<t>) e, (t) = —eyat) Ryena(t) +u(t) -y ().

The mass conservation is most appropriately shown by changing from coordinate representations
to the function space setting. We refer to Theorem and [EKLST18, Lemma A3.3]. O

Clearly, the existence of unique steady states and the exponential stability with stability con-
stants uniform in the reduction parameters also hold by Lemma and Lemma [2.13]

3.1 Compatible basis

For our approach, we consider the construction of the reduced subspace V, = V.1 x V. in the
form

Vi =W+ 24, Vio = Wy + 2Zs.

A standard model reduction procedure is applied to construct the high-fidelity spaces W C Vy,
from which we extract separate bases W; C Vy,; for i = 1,2. The reduction spaces are comple-
mented by spaces Z; to guarantee the compatibility conditions of Lemma[3.3] Our procedure thus
consists of several steps.
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Stable splitting with partial compatibility

Starting from unstructured bases, our first aim is to extract block bases W; € RVo" with i, < N;
for i = 1,2, fulfilling Assumption [3.5}(A1). Defining W; = im (W), this may be expressed as

im (M;W1) = im (JWs),  or equivalently MW, = JW;. (3.1)

Here, we tacitly identified the matrices My, J with their related linear functions. We consider two
different strategies to reach this aim.

Remark 3.9. Notably, it will turn out that the situation is simpler in the linear case, when
moment matching is applied. Nevertheless, we keep the discussion more general here, as we will
need it later in Part I.B, but also if other model reduction procedures for the linear model are
applied.

Strategy 1:

One possibility is to base the whole construction on an unstructured high-fidelity basis W, € RN
relating to the first component e; only. Let us introduce a pseudo-inverse of [J; KZ] as

B?]TZM?l K ({Igﬂ M, [J7 Kﬂ)l- (3.2)

By Lemma 2.18| one can see that it is well-defined. The pseudo-inverse is related to a minimization
problem. Given g; € R™ | it holds

.I.
gy = {Igﬂ g1, solves gy = argmin (651\/[262)

62 €RN2
J |- M1g1:|
S.t. 0y = .
et o
The bases fulfilling the compatibility condition (3.1)) are then chosen as

J

W, =W and W, :=
1 1 2 |:K%“

.I.
} W,
The main issue in this strategy is that we do not directly control the second solution component

e, by a high-fidelity basis, but need to somehow encode enough fidelity in W for both components.
We follow this approach in Part 1.B.

Strategy 2:

Another possibility is to base the procedure on a high-fidelity basis W € RN relating to both so-
lution components e;, ;. Then we first need to extract basis matrices W, for the sub-components
e; for i = 1,2. The naive splitting W = [Wl; Wg], followed by a separate orthonormalization,
is known to be very sensitive to numerical errors. We therefore apply the cosine-sine splitting
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instead, [GVL.96], [VL85]. For the matrices Wy, W, the related cosine-sine decomposed is given

as

Wl - Wl B C XT

W2 o W2 S ’
with Uj, Uy and X orthogonal matrices, and C, S diagonal matrices with [C]; + [S]:;; = 1. Note
that the cosine-sine decomposition can be computed in a numerical efficient and stable manner.

We present in Algorithm [3.10] an implementation, which takes into account non-standard scalar
products.

Algorithm 3.10 (Stable splitting via cosine-sine decomposition).

function [Wbl,Wb2]=split(W1,W2,M1,M2,tolerance)
% compute cholesky factorizations Mi=Ri*Ri’
R1 = chol(M1); R2 = chol(M2);
% compute generalized svd
[U1,U2,X,C,S] = gsvd(R1*W1,R2*W2,0); % O: economic version
% eliminate dependent columns
kc = find(diag(C)>tolerance);
ks = find(diag(S)>tolerance);
Wbl = RI\U1(:,kc); Wb2 = R2\U2(:,ks);
end

Having constructed block bases W; € RYi% for i = 1,2 by Algorithm , let W; = im (Wl)
Next, a post-processing step is needed to guarantee the compatibility condition (3.1). The easiest
choice is to set

t
W1 = Wl + MI_IJWQ, WQ = WQ + [k]T:| Wl.
2

We refer to [EKLS20], where this has been applied.

Remark 3.11. Strategy 2 seems not optimal for truncation-based methods like proper orthogonal
decomposition in terms of reducing the order most efficiently. Let us therefore point towards
a related discussion for a slightly simpler related problem. Given a Hamiltonian system in the
following canonical form

%x(t) = |:_IN 0} V. H(x(t)), with H : R*Y — R,

the so-called symplectic model order reduction aims for a symplectic reduction basis V € R2N.2n
with n << N. This means, one seeks for a reduction basis fulfilling

Both greedy and singular value decomposition based approaches have been proposed, see [PMI16)],
JAH1T], [AH19], to accomplish that. The adaption of the ideas from symplectic model reduction
to our problem of finding a basis fulfilling seems possible. We, however, do not pursue this
direction here.
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Complementing spaces and compatibility

Let us assume high-fidelity spaces W;, ¢ = 1,2, fulfilling the compatibility condition (3.1)), have
been constructed by either of the former strategies. Let o1 be as in Assumption [3.5] and set

T T
0y = {Igg} o1, with [Igﬂ as in (3.2).

We then define the complementing spaces Z; and the overall reduction space V,; by

2 = span{o }, 2y = span{oa} + ker(J)
Vo1 =W+ 2, Vio=Ws+ 2
V, as basis matrix to V,; for i = 1, 2. (3.3)

The orthogonalization is done w.r.t. the related energy scalar products (a,b) — a - (M;b) for
i = 1,2 throughout, see Algorithm [3.12]

Algorithm 3.12 (Orthogonalization).

function Vo=ortho(W,U,Ms,tolerance)
% constructs orthogonal basis of ’W’, orthogonal to im(U), in scalar
% product induced by ’Ms’
for k = 1:size(W,2)
% orthogonalize to Uj
for r=1:2 % use re-orthonormalization
for j = 1:size(U,2)
hk1j = U(:, j)’ * Ms * W(:, k);
W(:, k) = W(:, k) - U(C:, j) * hklj;
end
end
% orthogonalize to previous Wj
for r=1:2
for j = 1:k-1
if d(j)<tolerance, continue; end
hk1j = W(:, j)’ * Ms *x W(:, k);
W(:, k) = W(:, k) - W(:, j) * hklj;
end
end
% normalize
d(k) = sqrt(W(:,k)’ * Ms * W(:,k));
if d(k)>=tolerance,
WC, k) = W(:, k) / dk);
end
end
% only keep relevant vectors
Vo = W(:,find(d>tolerance));
end
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By construction, Vi, Vy then fulfill Assumption [3.5] Algorithm summarizes their con-
struction from bases W1, Wy, fulfilling the partial compatibility (3.1]).

Algorithm 3.13 (Modifications).

function [V1,V2]=modify(W1,W2,M1,M2,J,K2,01,KernelJ,tolerance)
V1 = ortho([W1,M1\(J*W2),01],[],M1,tolerance);
S = [J’,K2];
V2 = M2\ (S*x((S’*(M2\S) )\ [M1*V1;zeros(size(K2,2),size(V1,2))1));
V2 = ortho([KernelJ,V2],[],M2,tolerance);
end

3.2 Moment matching

Next, we discuss the construction of Wy, W, by moment matching, cf. [Ant05], [Gri97]. Given the
transfer function s — (sE — A)~'B, the moments k; around an expansion frequency sy € C read

k., = — [As—olE}j AS—OlB, with ASO = A — SoE, fOl"j > 0.

J

Let us separate these moments in block structure according to System [3.1] as
k;=|n;|, with p; € RMNP, n, € RNz v; € R,

The zeroth moment is then characterized by

—80M1 Ho + J Mo =0
—soMamy — Iy — Rmy + Kovg = —Lo
K n, = 0. (3.4a)

The recursion for j > 1 reads accordingly

—soM p; + Jn; = Mip;
KJ n; = 0. (3.4b)

As a direct consequence of Lemma [2.18] one can see that A, as above for sy > 0 is regular, which
shows the well-posedness of all moments.

Lemma 3.14. The recursion (3.4]) is well-defined for any sy > 0 and j > 0.

The moment matching method is a particularly suitable choice, as in this case the splitting
into subspaces Wy, W, fulfilling (3.1)) is almost immediate.

Lemma 3.15. Let p; and n; for j =0,..., L, be defined by the recursion (3.4). Let further,
WY = span{py, ...}, Wy = span{ng,....n}.

Then for sg > 0, it holds MyWE = IWE, whereas for sy = 0 it is instead M{WE™ = JWE.

Moreover, K& n; = 0 for any choice of so > 0 and j > 0.
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Theorem 3.16. Given sy > 0, let WE and W¥ be as in Lemma[3.13, Let further,

\4%% or so >0
Wy =W, m::{ . Jor

) for sp = 0.

Then V1, Vy defined as in (3.3)), fulfill Assumption . Moreover, the related reduced model,
System (3.6, matches the first 2(L + 1) moments at s of System[3.1]

Proof. Most parts of Theorem [3.16| conclude the upper discussion and therefore have already been
shown. The only assertion not yet discussed, is the improved moment matching result. We claim
to match 2(L + 1) moments, whereas in the general case of Galerkin-type moment matching, only
half the amount can be guaranteed, cf. [Ant05, [Gri97]. The improved result can be deduced from
the special symmetries present in our system, which directly follows from the results of [Fre08]. O
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Chapter 4

Numerical results

The numerical results of this chapter have already been published in [EKLST18|. The focus of
the upcoming studies lies on the performance of our structure preserving model order reduction
approach. To ensure negligible errors in all other discretization steps, those are carried out with
sufficiently high resolution. If not stated otherwise, space discretization is realized by the finite
element method with 1000 elements per edge and the ansatz spaces Qo(Te), P1(Te) from ({2.4)).
The time discretization employs 1000 steps with uniform time step size A;, and is based on the
f-scheme with 6 = 1 + A, [EK1S], [Kugl9].

The compatible reduced models in all numerical experiments are constructed in accordance to
Theorem with so = 0 as chosen expansion frequency. Given the moment matching spaces
WE WE and complementing spaces Z;, Z, as in , our reduced models employ the ansatz
spaces

Vi =WIUZ, V=Wt U2, for L > 0. (4.1)

4.1 Structure-preservation

Standard non-compatible reduced models can in general not cover the essential structural prop-
erties, if they are under-resolved. To showcase this, we compare standard ROMs constructed by
the moment matching spaces

Vﬁl == WlL, Vr,g = WQL, for L 2 O,

against their compatible counterpart from (4.1)). Clearly the standard model does not fulfill
Assumption [3.5]

Our first numerical experiments are carried out on the most simple network consisting of one
pipe, Fig. Throughout, zero boundary conditions are chosen at the right node v5, and the
related column in the input matrix B of FOM, System is removed, which leads to a system

Figure 4.1: Network consisting of a single pipe of unit length [ = 1. The model parameters are
chosenasa=b=1r=1.
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exact standard ROM modified compatible ROM
L 0 2 9 0 2 9

(0) || 1.000 || 0.750 | 0.902 | 0.949 || 1.000 | 1.000 1.000
(0) {[ 0.500 || 0.375 | 0.451 | 0.475 || 0.500 | 0.500 0.500
(0) || 1.000 || 1.000 | 1.000 | 1.000 || 1.000 | 1.000 1.000
(0) {[ 0.500 || 0.667 | 0.554 | 0.527 || 0.500 | 0.500 0.500

projection

mass constraint

Table 4.1: Initial values of M (0) and H(0) for the mass and energy for full and the reduced order
models obtained by projection in the energy norm with and without additional mass constraint
for varying number of moments L + 1.

with the single input »**(¢). This setup is already appropriate to showcase the loss of essential
structural properties for standard ROMs.

Remark 4.1. Remouving the columns relating to zero boundary conditions in the matriz B of FOM
does not affect the simulation. It does, however, influence the moment matching procedure. This
artificial simplification is only done for the tests using the one-edge network of Fig. [4.1].

Errors in initial conditions

As discussed in Remark [3.7, our choice x,(0) = VTx, for the initial conditions of the reduced
model provides the best approximation with respect to the initial Hamiltonian H(0) for a given
ansatz space V. This alone, however, is not sufficient to guarantee mass conservation. Recall that
Assumption [3.5}(A2) has been used to prove the conservation of mass in time. But in fact, it also
guarantees that the reduced model reproduces the total mass M (0) of the full order model at the
initial time. The standard reduced model, on the other hand, may suffer from large deficiencies in
the initial mass. As a remedy, which not employs our analysis, one could enforce mass conservation
in the initial conditions as a constraint, similar to [CCS18].
For initial values of FOM chosen as

p(0,2) =0, m(0,z) =1, x € ), (4.2)

the different strategies for the construction of initial values in the ROMs are compared in Table [4.1]
for varying included moments L. For the standard non-compatible ROM, we observe a substantial
miss-specification of the total mass at initial time if the initial conditions are chosen by the energy
projection. Exact representation of the total mass via the constraint, on the other hand, leads to
an artificial increase of the initial energy. The size of both defects can be reduced by increasing
the approximation order L, which allows to approximate the initial conditions better and better.
Our compatible ROM, on the other hand, satisfies Assumption and therefore leads to the exact
representation of the mass and a good approximation of the energy at the same time. For the
problem under investigation, the energy can even be represented exactly.

Exponential stability

We next consider the influence of the basis construction on the exponential stability of the reduced
models. We again set the initial values as in (4.2)), and choose the input at the left boundary
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exact standard ROM modified compatible ROM
\ L 0 2 9 0 2 9
0.5000 || 0.3750 | 0.4512 | 0.4745 || 0.5000 | 0.5000 | 0.5000
0.1528 || 0.3750 | 0.1665 | 0.1514 || 0.1876 | 0.1552 | 0.1527
0.0512 || 0.3750 | 0.0708 | 0.0509 || 0.0690 | 0.0511 | 0.0511
0.0174 || 0.3750 | 0.0384 | 0.0173 || 0.0245 | 0.0173 | 0.0174
0.0059 || 0.3750 | 0.0273 | 0.0059 || 0.0084 | 0.0059 | 0.0059

=W N = O T

Table 4.2: Energy decay H (t) for the full order model, the standard non-compatible reduced model
and the modified compatible reduced model for varying number L + 1 of included moments.

conditions as u*'(t) = 1 for ¢ > 0. In Table , we display the values of the energy for the full
order and the reduced models for a sequence of time steps.

The modified compatible ROM yields uniform exponential decay of the energy in all cases.
Already for L = 2, the energy is predicted accurately over the whole time interval. The standard
reduced model, on the other hand, underestimates the initial energy and does not provide the
correct decay rate for small L. For the smallest model with L. = 0, we do not even observe any
decay in energy at all.

4.2 Numerical robustness

Recall that our underlying Galerkin framework in Chapter |2| suggests the interpretation of the
columns of the reduction bases V; and V3 as orthogonal bases for the subspaces V,; and V, 5. In
fact, any single moment corresponds to the solution of an elliptic boundary value problem, which
explains why the basis functions are smooth. For the one-pipe network Fig. [4.1] which is again
used throughout this section, the underlying spatial domain can be identified with the interval
[0,1]. In Fig. 4.2 we display our basis functions obtained for L = 3.

0.& 1

Figure 4.2: Bases for the subspaces V,.; = W, + Z; (left) and V.o = Ws + Z5 (right) from (4.1
obtained for L = 3. The resulting dimensions are dim(V, ;) = 5 and dim(V,2) = 6 here.
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—h=1/20 —h=1/20
3 —h=1/40 ]|

Figure 4.3: Basis functions computed with the same Krylov iteration but using different full order
models obtained by finite element discretization with mesh sizes h = and %. Left:
pressure; Right: mass flow.

11
207 40

Also note that the functions look similar to a sequence of orthogonal polynomials of increasing
degree. This indicates that the projection onto the moment spaces leads to some sort of higher
order approximation.

Mesh independence

In the formulation of our algorithms, we paid special attention to a construction that respects the
underlying function space setting. As a consequence, the subspaces V,; and even the corresponding
bases turn out to be almost independent of the underlying full order model. To illustrate this fact,
we display in Fig. one of the basis functions for pressure and mass flow computed with full order
models resulting from discretization on different meshes. We choose rather coarse discretizations
for the full order model here in order to visualize the differences clearly.

Note that the basis functions for different levels coincide almost perfectly, up to discretiza-
tion errors. This clearly demonstrates the mesh independence of the proposed algorithms. As
mentioned before, all algorithms could even be formulated directly for the infinite dimensional
problem and the basis functions depicted in Fig. thus correspond to approximations for the
corresponding functions that would be obtained by the Krylov iteration in infinite dimensions.

Stability of the splitting step

In our basis construction we use the cosine-sine decomposition in order to improve the numerical
stability of the splitting W = [W1; Wy]. A simple splitting with re-orthogonalization of Wy and
W,, on the other hand, could be realized as follows.

function [W1,W2]=simplesplit(W1l,W2,M1,M2,tolerance)
W1 = ortho(W1, [],M1,tolerance);
W2 = ortho(W2, [],M1,tolerance);

end
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0.6 0. 1

Figure 4.4: Basis functions for the pressure space W} obtained after L = 9 Krylov itera-
tions and splitting with the cosine-sine decomposition (left), and the simple splitting and re-
orthogonalization (right).

In Fig. [4.4) we compare the results obtained by splitting the spaces WY of moments by this simple
strategy with those obtained by means of the cosine-sine decomposition.

Due to the possibility of interpreting the basis vectors as functions on the interval [0, 1], one
can easily conclude that already for relatively small dimensions, the standard splitting suffers
from severe numerical instabilities. Let us emphasize that this is caused only by the instability
of the splitting step and not by the employed Arnoldi iteration defining the moment spaces. The
splitting via cosine-sine decomposition, on the other hand, does not suffer from these instabilities
and should therefore always be preferred in practice. Let us refer to [GVLI6] for further discussion.

Figure 4.5: Small network example with edges of unit length. The model parameters for

the edges are specified by the vectors a = [4,4,1,1,1,4,4], b = [},1,1,1,1,1 1] and
r=rq- [%, %, 1,1,1, %, %] with constant damping parameter ry varying over the test cases.

4.3 Approximation of input-output behavior

By Theorem [3.16/we know that the reduced models obtained with our algorithms exactly match the
first few moments of the transfer function, from which we can expect a good overall approximation
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Figure 4.6: Mass inflow y*2(t) = m(t, vo)n[v2] over boundary node v, for the network test problem.
Results are displayed for FOM (blue) and the ROM (red) for damping parameters 1o = 0.1,0.5, 1
(left to right) and L = 4,9,19 (top to bottom).

of the input-output behavior in frequency domain. With the following tests, we take a closer look
also at the approximation in time domain. First, we consider the small network depicted in
Fig. [£.5] The chosen edge-parameters correspond to the modeling of pipes with different cross-
sectional areas.

The initial- and boundary-conditions are specified as

p(0,2) =0, m(0,z) =0, x €
t, 0<t<l1

() =¢2—t, 1<t<?2 and  u™(t) =0, t>0 (4.3)
0, t>2

For varying damping parameter ry, we compare the mass inflow of the FOM and the ROM
over time at the vertex vy in Fig. [4.6, The resulting mass-flow-profile is relatively complex due to
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Vg

1

V3

Figure 4.7: Large network example with edges of unit length. The model parameters are globally
chosen as a = b =1 and r = 0.5. The boundary nodes are depicted in blue.

multiple pathways through the network and possible reflections at the junctions. The oscillations
in the initial phase of the output are due to a Gibbs phenomenon. This effect, however, becomes
negligible when increasing the dimension of the reduced models. For L = 19, which here corre-
sponds to dim(V;) = 37 and dim(V,) = 44, we already observe an almost perfect prediction of the
input-output behavior. The plots displayed in Fig. also illustrate the exponential decay of the
output which becomes faster when the damping factor rg is increased.

4.4 Results for a larger network

To demonstrate the viability and efficiency of the proposed model reduction approach also for
larger problems, we consider as a last test case the network depicted in Fig. 4.7, The full order
model is of dimension 94.078 in this case.

In Fig. 4.8, we plot the mass fluxes over the three boundary nodes which result as response to
the input u = [u"; u"2; 43| with component u** as defined in (4.3)) and u*2 = u”3 = 0.

For L = 9 Krylov iterations, we obtain a reduced model with dim(V;) = 19 and dim(V5) = 66
here, which is not capable to capture the relevant system behavior. Setting L = 19, results in a
reduced model with dim(V}) = 34 and dim(V3) = 81, which already allows to predict the input-
output behavior rather well. For L = 39, we obtain a reduced model with dim(V;) = 61 and
dim(V5) = 108 which yields an almost perfect reproduction of the system output.
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Figure 4.8: Mass-flux across the output ports v, vo, v (left to right) obtained with the full order
model (blue) and the reduced order models (red) with L =9,19,39 (top to bottom).
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Subpart 1.B

Nonlinear flow problem
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Chapter 1

Preliminaries

This part is concerned with the approximation of our general nonlinear flow problem on networks,
see the prior introduction of Part I, or in Section below. In this chapter we shortly
review the commonalities and differences in the derivations of this part to the ones in Part LA
and introduce the crucial additional concepts needed in this part. In particular, the treatment of
the network structure follows very similar for our kind of approximations. The major difference
to the linear case is that additional tools from convex analysis are needed here, first and foremost
the partial Legendre transform and its related variable transform.

1.1 Commonalities and differences to the linear case

Commonalities

Notation and framework is adopted from Part I-A where possible. In particular, the handling of
network aspects completely relies on the framework of Part I.A. Let us therefore briefly recapitulate
a few definitions of Part I.A-Section . A network (€, N,1) is assumed to be given, fulfilling
Assumption I.LAJI.2] This means N' = Ny U Nj, and every boundary node v € Np has exactly
one incident edge. Recall that the spatial domain is described by the interconnection of edges and
every edge can be identified with an interval w = (0,1“). Consequently, function spaces acting
on the network can be introduced by the composition of edgewise function spaces, e.g., £2(€),
H,,,(E) and Hy;, (). Recall that the related £?-product was also defined in terms of its edgewise
contributions, i.e.,

(b,b)e => (b,b)e  and 11b]]e = 1/ (b, b)e

weE

Subscripts are used to indicate the integration domain. When we integrate over the whole spatial
domain, we also write (-, -) instead of (-, -)¢. The broken derivative-operator has been introduced
as the edgewise weak derivative

Ou : Hp(E) = L3(E), (020) 1 = Orbye, for all w € &,

and the boundary operator T : H,,,(E) — RWol by means of the trace theorem.
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Remark 1.1. In practice, the edges w € € may have different weights A“ associated to them. For
ease of presentation, we assume AY = 1 throughout the main part and postpone the generalization

to A¥ # 1 to Section[2.0,

Remark 1.2. When considering the equations on one edge only, the problem can be simplified as
follows: The spatial domain 2 = (0,1¢) and the boundary Ny = {0,1“} can be assumed. The set of
inner nodes Ny is empty, and the coupling equations, below, do not appear. Also € can be
replaced by Q = (0,1%) in all function spaces, and the scalar product on L?(E) needs to be replaced
by the standard scalar product on L2((0,1¢)). The boundary operator simplifies to

—b[1“]

Th= [ bl

] , for b€ H'((0,1°)).

With this simplification, most upcoming derivations can be followed without the framework of
Part 1.A.

Differences

According to the port-Hamiltonian wording, our weak formulations of Part I-A used a parame-
trization in the effort variable e = V,H(z). Although a similar theory could be derived in effort
variables for the nonlinear case, see [Eggl9|, this choice of parametrization is not viable for the
application we have mainly in mind, which are the barotopic Fuler equations. We instead rely
on a mixed parametrization, composed of parts of the energy variable z and the effort variable
e, in this part. The resulting space discretization is similar to [Eggl8] for the barotropic Euler
equations, cf. Chapter [4, but we additionally preserve port-Hamiltonian structure. Moreover,
the transformation between energy variables and effort variables is now generally nonlinear and
needs more care in the examinations. To cope for that, we make heavy use of the so-called partial
Legendre transform and the theory behind it, see Section

Further, recall that we almost exclusively are concerned with Galerkin-type methods in space
in Part I-A. Both, the space discretization by a finite element method and the projection-based
model order reduction fit into the same Galerkin framework. To efficiently evaluate nonlinearities
in projection-based reduced order models, it is necessary to add a so-called complexity reduction
step in this part. We derive a structure-preserving complexity reduction by a quadrature-type
approximations of integrals involving nonlinearities here, similar to [HCEF17], [JamO08], [FACC14].
Finally, as existing structure-preserving time discretization schemes for port-Hamiltonian systems
from literature, cf. [LMI1T7], [Eggl9], [MM19], cannot be applied to our formulations, due to
our rather unconventional mixed parametrization in effort and energy variables, we deduce new
structure-preserving time discretization schemes for our proposed parametrization. All in all, we
go through each of the approximation steps illustrated in Fig. [1}in the introduction of Part I.

1.2 Tools from convex analysis

We present a concise summary of the results from convex analysis we draw from. For further
reading, we refer to [RW9§|, [Roc70] and references therein.

Definition 1.3 (Convexity). Let Z C R™ be a conver set.
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o A function ¢ : Z — R is called convex, if for every z,z € 7 it holds

oAz + (1 —=N)z) < \p(z) + (1 — N)op(z), for A€ (0,1).

o A convex function is called strictly convex, when the upper inequality holds strictly for z # z.
e A function U :Z — R is called (strictly) concave, when z — —V(z) is (strictly) conver.

The following characterizations of strict convexity are used throughout the work, see [RW9S|
Theor. 2.14].

Theorem 1.4. Let 7Z C R™ be convex and ¢ : 7. — R. Then it holds:

1. If ¢ is differentiable, it is strictly convezx, if and only if,

¢(z) — ¢(z) > V,0(z) - (z — 2), forall z,z € Z.
2. If ¢ s differentiable, it is strictly convex, if and only if,

(V.0(z) — V,0(2)) - (z —2z) >0, for all z,z € Z.

3. Let ¢ be twice differentiable. If its Hessian V,,¢(z) is positive definite for all z € 7, then
it is also strictly convex. Moreover, it is convex, if and only if, the Hessian is positive
semi-definite.

Note that the characterization Theorem [1.4}(3) of strict convexity by the Hessian is only
sufficient, but not necessary. An example for a smooth strict convex function with a Hessian not
being positive definite is x — 2%, Clearly, its Hessian x — 1222 is zero at z = 0.

Legendre-transformation

Definition 1.5. For a function ¢ : Z — R with domain Z C R™, the Legendre-transform ¢* is
defined by

¢ (y) = SUIZJy-z—qb(z), y € R™.
K4S
There exists a well-established theory around the duality of convexity- and differentiability-

properties of a convex function and its Legendre transform. We give here a basic result, which is
a special case of [RW9S8], Theorem 11.13].

Theorem 1.6. Let Z C R™ be an open convex set, and ¢ : Z — R be differentiable and strictly
convex. Then its Legendre transform ¢* is differentiable and strictly convex on every open convex
subset of its domain. Moreover, the Legendre transform (¢*)* of ¢* is equal to ¢.

The Legendre transform ¢* of ¢ is constructed such that its gradient, if it exists, is the inverse
function of the gradient of ¢, as the following theorem states.
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Theorem 1.7. Let Z C R™ be an open convex set, and ¢ : Z — R be differentiable and strictly
convex. Then the mapping z — V,¢(z) is injective, and its inverse with z(V,$(z)) = z for all
z € 7 reads

2:V.0() S L, aly) = Vyo' ().
Moreover, the Legendre transform can equally be characterized as

" (y) = 2(y) -y — #(2(y)), fory € V,0(Z).

Proof. Let z,z € 7 with z # z. For injectivity of the map z — V,¢(z), we have to show
that V,0(z2) # V,0(z). The latter is immediate by the strict convexity of ¢ and the second
characterization of Theorem of strict convexity. By that the map is injective, and the inverse
2 :V,0(Z) — Z exists.

For the next part, recall that by Definition [I.5] the Legendre transform is given as the supre-
mum over the map ¥ : z — y -z — ¢(z). As VU is strictly concave and differentiable, its supremum
is uniquely realized at z with

0=V,V(z) =y — V,6(2).

Clearly, z = z(y), with z : V,¢(Z) — Z the inverse to z — V,¢(z), fulfills the latter equation.
That verifies the claimed characterization of ¢*. Differentiating the just derived characterization
of ¢* then also shows z(y) = V,¢*(y). O

Remark 1.8. Many authors also use the label ‘convex conjugate’ or ’Legendre-Fenchel transform’
for ¢* defined in the general setting of Definition[1.5. We use the more classical label 'Legendre
transform’, which is typically used, when the additional assumptions of Theorem [1.6 hold.

Partial Legendre-transformation

Instead of applying the Legendre transform onto all components, one can apply it only to parts
of the components. This yields the partial Legendre transformation. Accordingly, we separate in
the upcoming the vectors a,z € R" into sub-vectors

a z . ,
a:[l], z:[ll, with a;,z; € R", n =n; + no.

Related state transformations in R™ are denoted by a(-),z(-), for which also sub-components
a;(+), z;(-) with images in R"™ are introduced. We consider the partial Legendre transform w.r.t.
the second component throughout.

Definition 1.9. Let Z C R"™ be a convex set. The partial Legendre transformation of h : Z — R
15 defined as

g(a) = sup ay - zo — h([ay; 2z9)), fora= [al] )
zo€{Z2:[a1;22]€Z} ag
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Theorem 1.10. Let Z C R™ be a convex set. For h:Z — R, let zo — h([z1;22]) be strictly convex
and differentiable for fived z,. Then the map

a:Z—R",  az) = {v:ﬁ(z)]

is injective, and its inverse with z(a(z)) = z exists and is of the form

A ~ . a; o ap
z:A—7Z, z(a)= {22(81)] : fora= [32}
with A = a(Z) C R™.

Proof. Let z = [z1;Z2] and Z = [Z1; Z3] be in Z with z # z. Injectivity of a(-) is then equivalent to
a(z) # a(z). When z; # 2z, this holds trivially. Let us therefore assume z; = z;, implying that
Zy # 7. The strict convexity of zo — h([z1; 2z2]) implies by Theorem that

(Ve h([21525]) = Vi, h([215 22))) - (22 — 22) > 0,

i.e., V,,h(z) # V,,h(z), which shows the injectivity. Clearly, its inverse z : A — Z then exists
and is of the claimed form. ]

Theorem 1.11. Assume that the requirements of Theorem hold true. Then the partial
Legendre transformation g of h in Definition[1.9 can also be characterized by

g:A—R, g(a)=12z(a) ay — h(as,z2(a)), fora= [Zj € A.

Moreover, it holds
Vag(@) = =V, h(z)p=2@),  Vayg(a) = 2(a),
and ¢ : ag — g([ay; ag]) is strictly convex.

Proof. Let a = [aj;as] € A be given. By construction, ¢ : zy — as - 2o — h(ay,z9) is strictly
concave and differentiable. Its supremum is therefore uniquely realized for z, with

0 ; vz2w(22) =az — V22h<z>|zz[al§i2]'

Clearly, this holds for the choice Zy = Z,(a) with 2,(+) as in Theorem[1.10] which shows the claimed
representation for the partial Legendre transformation. The equalities Vi, g(a) = =V, h(2),=5(a)
and Va,g(a) = z2(a) follow by straight forward calculations. As the partial Legendre transform
can be considered as a Legendre transform of a function parametrized in a; = z;, strict convexity

of ¢ can be deduced from Theorem O
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Generalizations to other scalar products

Up to now, we have tacitly used the standard Euclidean scalar product, (z,z) — z - z, in all our
definitions. But the gradient and the Legendre transform are actually inner-product-dependent
concepts, and other inner products as the Euclidean one will naturally appear later, when we
consider our Galerkin approximations.

Definition 1.12. Let ¢ : R® — R be a differentiable function and M € R™" a positive definite
symmetric matriz inducing the inner product

(z,2)y = 2 - (M2), forz,z € RY.
Then the gradient Vg ¢ with respect to the inner product (-,-)m is defined by
(Vm,20(2),2)y = V20(2) - Z, forz,z € RY.
It can be expressed by the Euclidean gradient as Vg ,$(z) = M7V ,¢(z).

Note that the criteria for strict convexity in terms of the gradient, Theorem is invariant
under the used scalar product. For the (partial) Legendre transform w.r.t. any other inner
product, all results from before can be adapted. We only give the summarized results here, as the
proofs are very similar to the Euclidean case.

Definition 1.13 (Generalization of Def. . Let Z = 7y x Zy C R™M™™2 be g convexr set and
M € R™" be symmetric positive definite. The partial Legendre transformation of h : Z — R
w.r.t. the inner product (-,-)m is defined as

gm(a) = sup (ag, Z2)py — ([a1; 22]).
z2€{Z2:[a1;22]€Z}

Lemma 1.14 (Generalization of Theorem [1.11)). Assume that h : Z — R in Definition is
such that ¢ : Zo — R, ¢ : 29 — h([Z1;22]) is strictly convex and differentiable for fixed z,. Then

5 - ni4n2 A — 7 _ &
a:Z—R , a(z) = [VM,zgh(Z)] , forz = LJ

is injective, and for A = a(Z) its inverse

z:A—>7, z(a)= {i:(la)]’ fora= & ,

exists. Moreover, the partial Legendre transform gam(-) can also be characterized as

aj
as

gm(a) = zo(a) - ay — h(ay, zs(a)), fora= €A,

and it holds
valgM(a) - —Vzlh(z)\z:i(a), VM,a2gM(a) - 22<a)7

and ay — gm([as; ag)) is strictly conver.
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We also note that all parts of Theorem [1.7|generalize in the natural way to this case. This espe-
cially includes that we end up with the Hamiltonian itself, when the (partial) Legendre transform
is applied twice w.r.t. the same inner product.

A comparison of Lemma and Theorem show that a scaling in the inner product leads
to an inverse scaling of the gradient, as expressed by the following proposition.

Proposition 1.15. Let the conditions of Lemma hold. Let g(-) and gm(-) be the partial
Legendre-transform w.r.t. the Fuclidean scalar product and the scalar product (-, -)m, respectively.
Then it holds

VMa:gm(a) = M™'Va,g(a),  fora€A.

Remark 1.16. Both, gradients and Legendre-transformations also take a prominent role in more
general settings. While the generalization of a Riemannian gradient on finite dimensional nonlin-
ear submanifolds can be calculated from the Euclidean gradient by suitable projection and rescaling,
e.g. [AMSOS, pp. 60], the situation is more delicate in the infinite dimensional case, where the ex-
istence of gradients is non-trivial and depends on the choice of inner product, see [Zei85)], [Brell).
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Chapter 2

Approximation procedure

This chapter presents the approximation procedure for our general nonlinear flow problem on net-
works. The problem is introduced in Section and variable-transformed formulations as well as
a variational principle are discussed. This lays the foundation for our Galerkin approximation and
complexity reduction framework, which we present in Section and Section [2.3] respectively.
The structural properties of the approximations are further analyzed on the level of coordinate
representations in Section Afterwards, energy-stable time discretization schemes for our ap-
proximations are discussed in Section Finally, Section then addresses the adaptions to the
case of networks with different edge-weights, which is needed for the the simulation of realistic
network scenarios.

2.1 Network problem

Let a network be described by a directed graph (N,&,1) and Q = {x : = € w, forw € &}
describe its spatial domain. We consider a class of prototypical partial differential equations on
the network: The state z = [21; 2] : [0, 7] x Q — R? is governed by

9,

Oz(t,x) = {—(‘31 i (a(t. 7)) V.h(z(t, z)), reQ, tel0,T] (2.1a)

with 7 : R? — R such that 7(z(¢,z)) > 0. The solution components are interconnected by the
coupling conditions

Z n“v|V.,h(zw(t,v)) =0, V.h(zw(t,v)) = V. h(zi(t,v)) forw,oe&(v). (2.1b)
we&(v)

To close the system, data z, : 8 — R? is assumed to be given to prescribe initial conditions
z(0,x) = zo(x) for z € Q, and one boundary data u” : [0,7] — R per boundary node v € N,
each describing a boundary condition of one of the following types,

Type 1: V., h(z(t,v)) =u”(t), Type 2: n“[V|V ,h(z(t,v)) =u"(t) we ) (2.1¢)
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for t € [0,T]. We refer to h(-) as its Hamiltonian density and to

Hz) = (h(z), 1) = Y / h(z)ds

we€

M(z) = (z1,1) = Z 2dw

wee Y'Y

as the Hamiltonian and the (total) mass, respectively. Given (2.1) has a strong solution, it can
be shown that

d w
E'/\/l(z) = Z n [V]vmh(z[y])

veNy,wel(v)

%’H(Z) < Z n“[|V ., h(z[v])V ., h(z]V]).

veNy,weE(v)

The first relation has in our application the interpretation of mass conservation, and the second
one is referred to as energy dissipation from now on. Our approximation schemes is constructed
such that they mimic these two relations on a discrete level, which greatly enhances their stability
in comparison to standard methods. These properties are also used to derive, e.g., the existence
of global solutions for our discretizations.

Assumption 2.1. The domain Z C R? of the Hamiltonian density h : Z — R is an open convex
set. Moreover, h is twice continuously differentiable with symmetric positive definite Hessian

Vh(z) for all z € Z.

Lemma 2.2. Under Assumption [2.1], it holds

V.o h(z) > 0, Ve h(z) > 0,
Vo h(2) Voo h(2) > (V.,2,0(2))?, forz € Z.

Proof. The eigenvalues of the Hessian are dependent on z € Z and read

1

1022) = (Tosshl@) + Vogsh(2) £ (T.12h0) = Topsh @) + 17 sh(2)?)

By Assumption , 1/2(z) > 0 are positive. The assertions of the lemma can be derived by the
latter by basic manipulations. O]

Corollary 2.3. Under Assumption[2.1], the map

a:Z—A, a(z)= {V:flt(z)} ) for a= Ej

and its inverse z : A — 7, defined in Theorem are both continuously differentiable.
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Proof. Theorem [I.10]is applicable, which shows that a is injective, and its inverse z is well-defined.
The gradient V,a(z) of a is continuous by Assumption [2.1] and a direct calculation shows that its
eigenvalues read A\; = 1 and Ay = V,,h(z), which are strictly positive by Lemma[2.2] Therefore,
the derivative of z : A — 7Z is a continuous function and is given as

. o (d., 1 0
d—Z(a)):(VaZ(a)) = d—a(Z) = | Vuph() )
a Z lz=2(a) Veoyrph(2(a))  Vayyh(2(a)

)

which can be deduced by applying the implicit function theorem locally for each z € Z. O]

Additionally, Assumption determines our system ([2.1]) to be of strict hyperbolic type ac-
cording to the following definition, see e.g, [LeV02].

Definition 2.4. Let Z C R" and F : Z — R™", g : Z — R" define the partial differential equation
Owz(t, x) = F(z(t, 2))0.z(t, x) + g(z(t, z)), reQ, tel0,T],

forz : [0,T) xQ — Z on Q C R and T > 0. Assume further that ¥F(z) has n real distinct
eigenvalues iy, ...,y for all z € Z. Then we call this partial differential equation, and every
partial differential equation formally transferable into the above form, strictly hyperbolic. Moreover,
W1, -, lby are called its characteristic speeds.

Proposition 2.5. Under Assumption the partial differential equation (2.1a)) is strictly hyper-
bolic. The characteristic speeds read

)‘1/2(2) = vzleh(z) + \/Vz121h(z>vz222h(z>7
where \1(z) is positive and \y(z) is negative for z € 7.

Proof. Equation (2.1a)) can be formally rewritten as in Definition with

F(z) = {_1 _1] Vuih(z) € R?*  forz e Z.

The eigenvalues of F(z) are given by A;/5(z) as in the proposition. Using Lemma , it is readily
seen that \; is positive, and A\, is negative, which completes the proof. O

Change of variables have played a crucial role in the theoretical and numerical analysis of hy-
perbolic systems, e.g., [Moc80], [Har83], [CHS90], [JamO§|. Next, we discuss the state-transformed
versions of the strong form , our approximation schemes are based on. The partial Legendre
transform plays a prominent role in the upcoming.

Corollary 2.6 (Partial Legendre-transformed strong form). Let z : A — Z and g : A — R be
defined as in Theorem . Let further a € C'([0,T7;C,,(E) x C,,,(E)) fulfill

’ pw

’ [V:;g(t))] - [—ax —r_(gfm] [_vzﬁi?“” } : reQ, tel0,T]

with r(a(t)) := 7(z(a(t))). Then z(a) fulfills equation (2.18)), and for the Hamiltonian H it holds
H(z(a(t))) = (h(z(a(t))), 1) = (%(a(t))ax(t), 1) - g(a(t)).
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Remark 2.7. Likewise as for the Hamiltonian density function h, also for H, a partial Legendre
transform G can be introduced. For sufficiently smooth a(t), it reads

G(a(t)) = (g(a(t)), 1) = (2(a(t))az(t), 1) — H(z(a(t))),
and it holds

H(z(a(t))) = (%(a(t)ax(t), 1) — G(a(t)),

which is in analogy to the last part of Theorem stating that the Legendre transform of the
Legendre transform again yields the Hamiltonian. For a related discussion of the dual theory in a
function space setting, we, e.g., refer to [Zei85, Theorem 51.A] and [Brell).

Both, the underlying partial Legendre transform, Corollary and the interpretation of the
system in terms of the energy variable z play a crucial role in our considerations. Referring to
the latter interpretation, we construct a related state-transformed form of with the help of
Theorem [L.I1] It reads

o |stam] = Lo ] [0 wen sepn e

Note also that by construction as(t) = V,,h(z(a(t))). By testing the upper strong form and using
partial integration once, the following variational principle can be deduced.

Theorem 2.8. A strong solution a € C'([0,T7];C,,,(€) x C},,(£)) of fulfills the variational
principle

(Orar(t),b1) = —(0zaz(t), br)

—{ 1
(0:22(a(t)), ba) = (V2 h(z(a(l))), Ouba) + ep(t) - Thy — (r(alt))az(t), ba)
f5(t) = Tas(t)
)-
= [

for all by € L2(E), by € ’Hdw(c‘f Given ./\fa ={vi,...,p}, it holds for
ep = [es[]; .. seslwl], fs = [feln];- .5 felvp]] € R, and

eplvi] = V. h(z(alw])),  fplw] = n*[vi]V.,h(z(alw))), forw e Ewi),
fori=1,...,p.
Proof. The second equation in reads
Ahza(a(t)) = =0, V., h(z(a(t))) — r(a(t))ax(t).

Testing this equation with by € H}. (€), integrating it over one edge w = (v,v) € £ and using
integration by parts once, we obtain

(0:22(a(t)), b2)w = (Ve h(2(a(t)), Bba)e — (r(alt))az(t), ba)w
+ [V h(z(t, ) (=ba[a]) ], -

Repeating this for all edges and then summing over all equations, the interface terms at the inner
nodes drop out, as by € H}, (£). All in all, this gives the second equation of the variational
principle. The other equations follow similarly. O]
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Remark 2.9. The variational principle may also hold for generalized solutions not being classical
solutions. The needed reqularities for all terms in Theorem to be well-defined for everyt € (0,T)
depend, however, on the choice of the Hamiltonian density h(-) and the nonlinearity r(-). To
the best of the author’s knowledge, there only exist partial results on the well-posedness of weak
solutions for this type of equations, e.q., [Che05], [LeV02).

The variational principle can be used to show (local) mass-conservation and the energy-
dissipation equality. The proof of this upcoming result is done in a way suitable for adaption
to our Galerkin approximations later on.

Theorem 2.10. Leta € C*([0,T};C,,,(€) X C,,,(E)) fulfill the variational principle of Theorem

) Ypw

for some fp € C*([0, T]; R™o!) and ep € C([0,T); RWol). Then it holds for [wy,ws) C w, w € €

Sl amdr=al - @), SMa0)= Y 0l
[w1,w2] veNy

%H(i(a)(t)) = ep(t) - f5(t) — (r(a(t))as(t), as(t)) < ep(t) - f5(t).

Proof. The first relation, the local mass conservation, follows by testing the first equation of the
variational principle in Theorem with b1 = Xfw,,w,], the indicator function of the domain
[wy, ws]. By that we get
d
dt

aydr = (Osan, X[wl,w2]> = —(0,as, X[whwz}) = ag[wy] — asfwy).
[w1,w2]

The second equation, the global mass conservation, follows similarly by summing up over the
individual masses over the edges.
To derive the energy dissipation, we prove, as a preliminary step, the existence of £(a(t)) €

L%(€) such that
(V.,h(z(a)),b) = (£(a),by) for all by € L*(E), (2.3)

for solutions a of the variational principle. By assuming a fulfills the variational principle, the
term (V. h(z(a)), d.b2) has to be well-defined for all b, € H}. (€) and t € [0,T], as the second
equation of Theorem [2.8 implies. The compatibility

£2(&) C {€: Tt exists ¢ € Hy, (€) with 9, = &}

then implies that b; — (V,, h(z ( )) by) is well-defined as an element of the dual space of £?(€).
The existence of £(a) fulfilling (2.3) can now be deduced from the Riesz representation theorem,
as L?(€) with (-,-) is a Hilbert space. Moreover, a formal application of the chain rule gives

d

- 1(2(a)) = (a1, V2, h(z(a)) + (D2 (a), az).

As shown in the preliminary step, V., h(z(a)) can be replaced by &(a) here. Applying the varia-
tional principle of Theorem with b = [£(a); as] then gives

(Orar, Vi, h(z(a))) + (0i22(a), az2) = —(0za2,&(a)) + (V. h
+ep-Tay— (r(a),a3) =ep-fz — (r(a),a
which finishes the proof. O

60



Remark 2.11. Let {b¥}ren be an orthogonal basis of L*(E). The function & : L2(E) x HL, () —
L2(E) fulfilling

(Vaih(2(a)),01) = (£(a),b)  for all by € L2(E),
which we introduced in , then has the representation
1 .
£@) = == (V.. h(2(a)), b} ) bf.
AT

It can be interpreted as the gradient w.r.t. the L*-scalar product of a; — —(g([ay; as]), 1) for fived
az, see Remark[1.16

The existence of gradient representations in the underlying variational principle is strongly
related to the structure-preservation of our upcoming approximation schemes. They are a key
tool for most analytical results on the Galerkin approximations.

2.2 Galerkin approximation

To transfer the structural properties on Galerkin approximations, we need the following structural
assumption on the ansatz spaces.

Assumption 2.12 (Compatibility of spaces). Let V =V x Vy, Vi C L2(E) and Vo C H). (E) be
finite dimensional subspaces fulfilling the compatibility conditions

A1) Vi = 0. Vs, with 0, Vs = {& : It exists ( € Vo with 0, = £}.
AQ) {bg S Héw(g) : axbg = 0} C Vs.

For our analysis, we assume for each boundary node v € N that one of the following boundary
conditions is prescribed, as well as that initial conditions are given as follows:

Type 1: eplv] = u” € C([0,0),R), Type 2: fglv] =u” € C'(]0,00), R)
a(0) =ag, forageV,u”:[0,7] - R given such that Tay(0) = f5(0). (2.4)

Other types of boundary conditions could be handled similarly, given the boundary data is regular
enough.

System 2.13. Find a € C*([0,T]; V1 x V,), f5 € C'([0, T]; R™ol) and e € C([0, T); R™o1), solving

(Oray (t),b1) = —(0zaa(t), b1)
(Oi22(a(t)), b2) = (V2 h(z(a(t))), Oub2) + ep(t) - Ty — (r(a(t))ax(t), ba)
fr(t) = Tas(t)
for all by € Vy, by € V5 and closing conditions . Assumption 18 supposed to hold.

The compatibility conditions yet imply two important properties on every solution of the
Galerkin approximation, the local mass conservation and the energy dissipation equality, as we
will derive next.

61



Lemma 2.14 (Local mass conservation). Let Assumption|2.19 hold, and let for a; € C*([0,T]; V)
and ay € CY([0,T); Vs) the variational principle
((9ta1(t), b1> == —<8xa2(t), b1>7 te [O,T]

hold for all by € Vy. Then it follows O;ay = —0,.a5.
Proof. By construction, dya;(t), 0zas(t) € V, fort € [0,T], i.e., they lie in the test space. Therefore,
the variational principle with b; = 0;a; + 0,ao gives

<0ta1 (t), 8ta1 (t) + axag (t)) == (—3xa2(t), at(ll (t) + 3xa2(t)>
By subtracting the right-hand side from both sides of the latter equation, one can see that for all
t € [0,T] the L2norm of d;a1(t) + Dyax(t) is zero, i.e., dya; = —0yas. O

Remark 2.15. Lemma[2.1]] shows that for any solution of System mass conservation readily
holds in a pointwise sense, i.e., local mass conservation. This is in contrast to the result for
the Galerkin approximation of Part I.A, where we could only guarantee global mass conservation

and needed the additional assumption that the global constant function was included in Vi, cf.
Assumption 1.A{2.7.

In the upcoming result, we state that all expressions involving the Hamiltonian density h
can be re-expressed by representatives of the function spaces V;,V,. This yet reveals that the
Galerkin approximations inherit the gradient structure of the underlying Hamiltonian density h
and its Legendre transformed g.

Theorem 2.16. Let {b},—;
of System can be recast as

(E(a(t), ba) = (€(a(t)), Bube) + ep(t) - Thy — (r(a(t))as(t), ba)
with&:V = Vi and £:V — Vs, defined by

N1
) 1
Z||bk|2<vzlhz ), 0 b = Z—||blf||2<valg(a),b’f>b’f
k=1

N, be orthogonal bases of V; for i =1,2. Then the second equation

Z ] (2Tt )

The proof relies on the Riesz representation theorem, together with the compatibility condition.
We refer to the more general result of Theorem [2.23]

Theorem 2.17 (Energy-dissipation equality). For any solution of System it holds

%H(i(a(t))) = ep(t) - f5(t) — (r(a(t))as(t), as(t)) < ep(t) - f5(t),
where the Hamiltonian for a € Vi x Vs is defined as H(z(a)) = (h(z(a)), 1).

As the proof is almost verbatim to the one of Theorem , up to replacing the spaces £2(€)
and H}. (€) by Vi and Vs, it is omitted.
Remark 2.18. Note that HY, (E), equipped with the L*-scalar product, is not a Hilbert space.
Thus, the identification of 0,%,(a) with £(a) € HL (E), as we did it in Theorem |2.16, explicitly
relies on the finite dimensional setting, whereas the proof of the energy dissipation does not, i.e.,
the existence of the representation é (a) from Theorem is never explicitly used in our proofs.
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2.3 Complexity reduction

In order to formulate the complexity reduction, we have to specify the realization of the Galerkin
approximation steps. In our approach, they consist of a space discretization by the finite element
method and a subsequent model order reduction step, cf. Fig. [I] in the introduction of Part I.
This yields the full order model and the reduced order model, respectively. Both models are
of the form of System [2.13, but the ansatz space for the full order model is a typically large
superset of the ansatz space for the reduced order model. In what follows, V refers to the ansatz
space of the reduced order model. Moreover, the full order model is assumed to be associated
to a partitioning of the spatial domain 2 described by finite elements K; C Q, j = 1,...,J.
The complexity reduction aims for efficient approximation of nonlinear integral expressions in the
reduced order model without evaluating them for each finite element. For that, we apply the
following quadrature-type approximation.

Definition 2.19. Let a partitioning of 2 be given by the full order model by finite elements
K;cQ,j=1,...,J, fulfilling

UKJ-:Q, / lde =0, forj #1.
e K;NK,
Let further an index-set I C {1,...,J} and weights w; € R for i € I be given. Then we define the
complexity-reduced bilinear form (-, )¢ : L2(Q) X L2(Q) = R and || - || by

b= us [ dalbond, Il = VBB

Note that (-,-). can be seen as an approximation of the Ly-scalar product (-,-). For our
analysis, we rely on the following assumptions.

Assumption 2.20. The bilinear form (-, -). is given as in Definition with w; > 0 fori € I.
Moreover, there exists a constant C such that it holds

1 .
EHbHcg o] < C|)blle, forbe Vi UV,.

Remark 2.21. The last part of Assumption[2.2( is the same as requiring the Lo-norm || - || and
[| - || to be equivalent norms on Vi U V.
The complexity-reduced approximation of System [2.13| we propose then reads as follows.
System 2.22. Find a € C*([0,T]; V1 x V,), 5 € C1([0, T); R™?l) and e € C([0, T); R™?1), solving
(Orar(t),b1) = —(0zaa(t), by)

(0:22(a(t)), ba)e = (V2 M(2(a(t))), Dubo)e + ep(t) - Tha — (r(alt))as(t), ba)e
fB (t) = TCLQ (t)

for all by € Vi, by € Vs, Closing conditions (2.4), Assumption and Assumption are
presumed to hold.
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A crucial point is that we can recast the complexity reduction of the nonlinear terms as
complexity reduction of the Hamiltonian, i.e., System can be re-interpreted as a Galerkin-
approximation with a modified Hamiltonian and friction term. The structural properties expressed
in Theorem [2.16| carry over to the complexity-reduced system very naturally.

Theorem 2.23 (Counterpart of Theorem 2.16: . Let {bf} =1, N, be orthogonal bases of V; for
i =1,2. Then the second equation of System [2.29 can be recast as

(E(a(t)), ba) = (€(a(t)), Do) + ep(t) - Thy — (r(a(t))az(t), ba)e
with €V = Vi and € : V — Vs, defined by

1

||
I MZ
>—‘?r

(V- h(a(a), b Z T (Teugta). 1),

No
= Z ||2 <at azg ) bg >Cb’§
k=1

Proof. When all expressions in System [2.22| are well-posed, this implies particularly

(V.. h(z(a(t))), 0zbs). < 00 and (O Vayg(a),ba). = (Or22(alt)), ba). < 00

By that and the compatibility condition V; C 9,V», the linear functionals
(I)l : Vl — R, b1 — (Vzlh( ( )) b1> CDQ : VQ — R, bQ —> <8tvazg(a), b2>c

are seen to be bounded. This means that ®;, for « = 1,2, are elements of the dual spaces of
V;. We consider the £2-scalar product here. As the latter spaces are Hilbert spaces, the Riesz
representation theorem then shows the existence of £(a(t)) € V; and £(a(t)) € Vs, as claimed in
the theorem. O]

As a direct consequence, the energy-dissipation equality carries over from Theorem with
an almost verbatim proof.

Theorem 2.24 (Energy-dissipation equality). For any solution a(t) of System it holds

%’Hc(i(a(t))) = ep(t) - f5(t) — (r(a(t))as(t), ax(t)), < ep(t) - f5(1),

where the complexity-reduced Hamiltonian is given as

He(z(a)) = (h(z(a)), 1) fora e Vi x V.

2.4 Coordinate representations

The identification of gradient structures in the function-space setting, which we did in Remark [2.11]
and Theorem [2.16] strongly suggests that we should be able to find coordinate representations
with gradient expressions of an underlying energy functional. We construct these representations
in the upcoming. The notation follows the one from Part I.A-Section [2.5] where possible.
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Definition 2.25. Let V = V; X Vs, and let bases b},...,bﬁvi of V; be fixed for i = 1,2. For
a = [a1;as] € V, we define the coordinate representation a = [a;; as] € RN, with N = Ny + Na, by

()

N;
a;(t) = bal(t),  a=la;...;a] € RV
=1

The transformation from the coordinate representation a € RN to the function a = [ai;aq] € V is

defined as

Sbtai )] [a
v RY Y(a) = |2l D] Jar)
v = [ - o)
Galerkin approximation

Let us first consider the coordinate representation of System [2.13] Recall that in the function
space setting, the partial Legendre transform G : V — R and its density g : R> — R are given as

Gla) = (9(a), 1), gl(a) = %(a)ay — h(z(a)),

where h is the Hamiltonian density. The respective coordinate representation of G is then defined
as

G:RY =R,  G(a)=G(¥(a)).
By the chain rule, it follows for [ € N; that

0

EG(a) = <Va,-9(§1)\g=\1/(a)v bi> .

Let for i = 1,2, M; € RY be symmetric positive definite matrices. The partial gradients of G in
the scalar product (x,y) — (M;x) -y according to Definition then read

aG(a);...' 0

vaaiG(a) = Mi_lvaiG(a) = Mi_l 8_

It readily can be seen, cf. Corollary [2.6] that System naturally translates into a coordinate
representation as follows.

Corollary 2.26. Define the system matrices

mn=l,...,N1 m,n=1,...,Na
M T m
M:{ 1 MJ, I = (=055, Ut Mot
R(a) = [(r(¥(a))bs, b5 )] ne1..N,
Ko = [T0h,..., Tb52]", K — [ONIZM}
2



Then System can be equivalently described as:
Find a € CY([0, T];RY), fz € C'([0, T); R¥el) and e € C([0, T]; RWN?l) | solving

d a (t) J —VM, .o, G(a(t))
M — - LA Kep(t
i [Tataon] = [ miacy] |y ) et

fp(t) = KT a(t).
Remark 2.27. Note that only because of the compatibility of Assumption|2.19 on Vi and Vs, we

are able to recover the gradient structure fully in the coordinate representation, cf. Corollary[2.26,
In particular, we utilize that for by € Vs, it holds for an orthogonal basis {bﬁ}lzl ,,,,, Nis

N1 1

(Varg(@), Oeba) = Y (b, 0:ba) A (Va,g(a),bh),

=1 1

which relates to the term JT Vg, o, G(a(t)) in the coordinate representation, cf. Remark|2.11]

In light of our discussion, the question arises, if we can recover a Hamiltonian and rewrite the
system in Corollary in terms of the energy variables in standard port-Hamiltonian form. This
turns out to be the case, as the following result shows.

Theorem 2.28. For the system in Corollary[2.26], the coordinate transform
i:Ay =RV, 3a)= .7
drow i(a) Lﬁz(a)

is well-defined and injective on every open convex subset Ay C RY of the domain of G. Moreover,
for H : 3(An) — R defined as the partial Legendre transform of G by

H(z) = sup (22, a2)m, — G([z1; az)),

age{ay:[z1;a2]€AN}
1t holds
VM1,Z1H(3(a)) - _thalG(a)a VMQ,ZzH(z(a)) = az,

and the coordinate representation can be equally rewritten as follows:
Find z € C*([0,T];3(An)), fz € CY([0,T];RWVel) and ep € C([0, T]; R™No!) solving

d J
Mopa(t) = [—JT —R(z(t))
fp(t) = K" VM. H(z(t)),

:| VMH(Z(t)) + KGB<t)

with R(+) defined such that R(3(a)) = R(a) for a € Ay.

Proof. The theorem can be derived by employing a partial Legendre transform on the functional
G and the results from Lemma [T.14 O

Remark 2.29. [t can be shown that there exists a transformation V. from the coordinate repre-
sentation z € R" to the function z : Q — R?, such that

z(U(a)) = V,(3(a)), forae Ay CR"™
The Hamiltonian of Theorem can then also be written as H(z) = (h(V.(2z)),1). This is in
correspondence to the results in Theorem [1.6,
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Complexity-reduced system

All results we were able to derive for the purely projection-based approximation, System [2.13] can
be carried over to the complexity-reduced System [2.22] While the first result, Corollary holds
independently of Assumption [2.20 the derivation of all other upcoming generalizations heavily
rely on that assumption.

Corollary 2.30. Let the system matrices be as in Corollary[2.26, Let, furthermore,
Ge: Ay = RY, G.(a) = (g(¥(a)), 1), for Ay C RY
Re(a) = [(r(¥(a))b3, 05" )]y, v, -
Then System can be equivalently described as:
Find a € CY([0, T];RY), fz € C'([0, T); R¥2l) and eg € C([0, T]; R™NoD), solving

M% [VMQ,ilgc)(a(t))} B {—JT —Rja(t))] {_w;;(%(a(m + Keg(t)

fp(t) = K a(t).
Lemma 2.31. For G. as in Corollary[2.30, it holds for fixed a; that
d:RM 5 R, D :ay — G.([ar;as))
15 strictly convex on every convexr open subset of its domain.

Proof. For fixed a; € RM | let a convex subset S C R™ of the domain of ® be given, and let
as,ay € S with ay # as. As @ is differentiable, strict convexity can equivalently be shown by
Theorem by verifying the inequality

!

(VaQCI)(éz) — Vasz(ag)) . (E_ig — ag) > 0.

As a preparation, we introduce the following notation for the functions related to the coordinate
representations,

N1 Ny

E 1.1l — E 1=l 1. . N = __ [=1. . =N N:
a2: b2u2 GVQ, a2: b2u2 GVZ, fOI 32: [62,...,u22], a2— [a2,...,u22:| GR 2.

=1 =1

Moreover, we define a; € V; as the function related to the coordinate representation a;. Then it
holds

Nl Nl

0 _ _

Vo, ®(a2) -8y = » 3 O(az)ah = Y (Vayg([a1;az)), b)), ab
=1 =1

ag

= Zwi /KZ Va,9([ar; as)) (; aébé) dx = Zwi /KZ Va,9([ar; as)) asdz.

el el
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And likewise, it holds

(Vay®(82) = Va,®(a2)) - (82 — @) = > wy /K (Va,9([a1; a2]) — Va,g([ar; as])) (a2 — as) d .

el

-~

As w; > 0 by definition, it only remains to show that S; > 0 for ¢ € I, and for at least one

j € I'itis S; > 0. Note that by construction, as — as € Vs, and therefore we can follow from the
equivalence of || - ||. and || - || on V, that
_ _ L,
S ui [ (@2 - axPdo = o2 - aal 2 2 a2 — aalf >0,
iel K ¢
i.e., there exists a j € I with (@y —as2) |k, # 0. Further, the strict convexity of the density function
g : R? — R with respect to its second argument, Theorem [1.11] then implies for this j

/ (Vang([a1:@2]) — Vang([as; as])) (@ — az)de >0,  and
K;
/ (Vorg(ar:a]) — Vog(ar: a])) (@2 — ap)dz >0, forie 1.
K;
Summarizing, it follows

(Va, ®(82) = Va,@(a2)) - (82 — az) = Y _w;S; > w;S; > 0.

el

From Lemma [2.31] the following two results can be derived in analogy to Lemma [1.14]
Lemma 2.32. Let the domain of G., denoted by Ay, be an open convex set. Then

Sian o RY, (@) = L;i;)} - {VMQ,:GAa)} o Joras Eﬂ

18 1njective.
Theorem 2.33. Let the system matrices be as in Corollary and the assumptions of Lem-
ma[2.39 hold. Let H.. : 3(An) — R be defined as partial Legendre transform of G, by

H.(z) = sup (Z2, a2)Mm, — Ge([21; a2)), for z = [z1; 22).
age{as:[z1;a2]€AN}

Then it holds
VM1,Z1P[C(Z)|Z=2§(a) = _le,m GC<a)7 VM27Z2HC<Z)|Z:§(3) = a.

Moreover, the coordinate representation can be equally rewritten as follows:
Find z € C'([0,T];3(Ax)), f5 € CY([0, T); R™Nol) and e € C([0, T]; RV, solving

d J
Mgl = [—JT ~R(z(1))
fp(t) = K"V, He(z(t)).

:| VMyzHc(z(t)) + KeB(t)

with R defined such that R(3(a)) = R.(a) fora € Ay.
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Note that 3(Ay) is a nonlinear N-dimensional manifold, which depends on the Hamiltonian
density h(-) and the quadrature rule (-,-).. The representation of Theorem is therefore not
suitable for a numerical realization. Also for the examination of well-posedness, the upcoming
formulation in a is more convenient.

Lemma 2.34. The solution a € C'([0,T];V) of System can be equally characterized by an
ordinary differential equation

d
Ea(t) = f(t,a(t)), a(0) = ag € A,

for a € CH([0, T);RYN). In this formulation, £ :[0,T] x Ay — RY is continuous, and Ay denotes
the open set of the domain of f.

Proof. Firstly, the state transform 3 in Lemma [2.32|can be shown to be continuously differentiable
with pointwise non-singular Jacobian. This readily follows from the non-singularity of the Jacobian
of ay — 3(aj, ay) for fixed a;, which, in turn, can be derived with the help of Corollary and a
similar calculation as in the proof of Lemma [2.31}

In the second step, we consider the construction of the claimed standard form. Let a €
C'([0, T];RY) be the coordinate representation of Corollary As 3 is continuously differen-
tiable, we may apply the chain-rule to get

b | _ di(a(t)
s (a(t)) = Z(a(t))aa@)’ with Z(a(t)) = PR

Using the representation of Corollary [2.30, we can write

(MZ(a(t))) %a(t) =M % {VM%:C(;C)(a(t))]
_ |: J :| |:—VM1,a1Gc(a(t))
~J7 R.(a(t)) ay(t)

As M is non-singular, also (M Z(a(t))) is non-singular by the first part of the proof. Because of
that and because the algebraic conditions fz(t) = K a(t) present in the coordinate representation
of Corollary are linear in a(t), the differential equation in the above stated standard form
can be derived by eliminating the boundary port variables eg, fz. The construction is in complete
analogy to the one in Lemma I.A{2.25] for the linear case, which is the reason why we do not
repeat it here. O]

] + Kep(t).

2.5 Time discretization

In the following, we construct time discretization schemes for System [2.13] The compatibility con-
ditions for V; and Vs, Assumption [2.12] are supposed throughout. The schemes are constructed
such that an analogous energy-bound as Theorem [2.17] can be shown for the fully discrete sys-
tem. The first two ones, System and System feature numerical dissipation, though.
Their energy bounds are therefore referred to as dissipation inequalities, instead of dissipation
equalities. The third, System [2.45]is dissipation-free but more complex and restrictive in terms of
implementation.
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Remark 2.35. The same kind of results hold, when the time discretization schemes are applied

to the complexity-reduced System [2.29 instead. Also the proofs can be transferred almost verbatim,
which s why we do not discuss them separately.

In the following, let 0 = ¢ty < t; < ... < tx = T be a partition of [0,7], Iy = (tx—1,tx]
and [, = [tk—1,tx] for K = 1,... K. For ease of presentation, we assume constant time steps
Ay =t —tr_1. The closing conditions are realized for the time-discretized systems as follows:
Given initial data a; and one boundary data u** per boundary node v € Ay and time-step k, we
set

Type 1: ef[v] = u™, Type 2: fE[V] = u™

a’=ag, fora,eV. (2.5)
Remark 2.36. Let us stress that the upcoming time discretization schemes employ different ansatz
spaces for the solution. The realization of time-discrete boundary conditions u*" has to be adapted
accordingly: The first scheme, System[2.37, can be seen as a finite-difference-type scheme and thus
uP? is nothing but a point-evaluation in time then. For the Galerkin-in-time methods, System

and System ubv is a polynomial in time and is obtained by quadrature from the continuous
boundary data in (2.4)).

We start with the simplest and most dissipative discretization scheme.

System 2.37 (Implicit-Euler-type scheme). Let initial- and boundary-data be given by (2.5)).
Then, find for k > 1, a¥ = [a¥;ak] € V) x V,, f& el € RV by solving

1
E(&‘f — a1 b)) = —(D,ak, b))
1
K@z(@k) — 2(a" 1), ba) = (V. h(2(a")), 0,b2) + €} - Tba — (r(a*)ab, by)
t
£ = Tas

fOT‘ all by € Vl, by € Vs.

Note that System [2.37| can be interpreted as an implicit-Euler-type discretization in the energy
variable z. This differs from the classical implicit Euler scheme, in which the second equation would
read instead

1

A (Vazo(a")) - (@* —a"") by) = (V. h(2(a")), Oubo) + € - Thy — (r(a")as, by).

The interpretation of the system in energy-variables plays a crucial role for all our schemes. A

similar result as Theorem .17 for the time-continuous case can be derived.

Theorem 2.38 (Energy-dissipation inequality). For any solution of System it holds for
0<I<k<K,

k k
Hz(a") - H(z(@)) < A, (Z el £ — (r(@), <aé>2>) <Y et

Jj=l+1 Jj=l+1

where the Hamiltonian for a € Vi x Vy is defined as H(z(a)) = (h(z(a)), 1).
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Proof. Clearly, it suffices to consider the case [ = k — 1, as | < k — 1 can be directly derived from
that case. Using the characterization of strict convexity of Theorem onto h(-) yields

H(z(a") — H(z(a"")) = (h(z(a")) — h(z(a"™)), 1) < (z(a") - 2(a" "), Vh(z(a"))).
As V_,h(z(a")) = af € V, and Lemma holds, the time-discrete variational principle of
System with [by; by] = V,h(z(a%)) can be used, leading to
1
— (2(a") —2(a"), Vh(z2(a"))) = e} - £ — (r(a")a5, ap)
— (03, V2, h(2(a"))) + (V2 h(z(2")), Osaz)
=ely - £ — (r(a"), (a})?) < e}, - £}
Setting together the two inequalities shows the assertion. O]

The difference of the dissipation inequality of Theorem to an equality is given by the
numerical dissipation

DR 1) = A, (Z e — (r(a)a), a%>> -G - HEE)] . (26)

Next we construct more elaborate time discretization schemes by Galerkin methods in time, cf.
[RSV13], [AM04], [LW16], [Eggl9]. In the construction, the following well-known result is crucial,
cf. [Hacl2].

Lemma 2.39 (Tensor product Hilbert space). Let V be a Hilbert space with inner product (-, )y
and basis (v;)ien, and Q be a Hilbert space with inner product {-,-)o and basis (q;)ien. Then the
tensor space Q @V is a Hilbert space with inner product (-, Yoy defined by

(d1 ® V1,2 ® Va)oy = (1, q2) g (V1, Va)v, Jor qi,q2 € Q, vi,va €V,

Because of the latter lemma, the Hilbert-space structure obtained after space discretization
can be transferred to a space-time Hilbert-space structure. For a given Hilbert-function space W,
we introduce the spaces of polynomials up to ¢-th order on I, = (tx_1, tx] with values in W as

q

j=0
Clearly, these spaces are tensor Hilbert spaces as described in Lemma when the £2-scalar
product is used in time. Continuous and discontinuous compositions of the spaces are defined as
Pyl —{¢>eC (0, T W)« ¢, € QI W), for k=1,...,K}
QW) ={¢:(0,T] =W : ¢y, € QUi;W), fork=1,...,K}.

A function ¢ € Q,(W ) may have jumps at the interval boundaries ¢, but for each & € {1,..., K},
a continuous function can be defined on the closed interval I, = I}, U {tx_1} as

" € C(I; W), ¢ (t) = ¢y, (t) forte Iy,

without ambiguities. When ¢ € P, (W), it simply holds ¢(tx) = ¢*(tx) = ¢*'(tx). In the
upcoming, we consider the time discretization of System by discontinuous Petrov-Galerkin
methods.
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(Vg) and ep, fB €

System 2.40 (Time-discontinuous Galerkin). Find a = [a;; as] € Py(V1) X Q-1
(t) = ay, (t) fort € I it

Qu—1 (RMol) such that for k =1,...,K and a* € C(I;; Vi x Vo) with a*(t)
holds

/(ata’f(t),bl)dt— —/ (0,a5(t),by)dt

/I (Ora(ab (1)), ba)dt = / (V2 h(a(a(1)),2ube) ~ (r(a (1))ab(0) )
+ [ enlt) Thadt = [(za(a(1-0) = 220 (1) Baltr )]

f5(t) = Taa(t).
for all by € Qq,l(jrk; Vi), by € Qq,l(fk;vg), with closing conditions ([2.5)).

Lemma 2.41 (Space-time local mass conservation). Let Assumption hold for Vi and Vs, and
let for [ar; as] € Qu(Ik; V1) X Qq_1(Ix; Va) the variational principle

/ (Dan(t), b}t = — / (Duan(t), by)dt

Ik [k
hold for all by € Q, 1(Ix; V1). Then dia; = —0,as.

Proof. By construction, dia;,d,a2 € Q,1(Ix; V1), i.e., they lie in the test space. Therefore, the
variational principle with b; = 0;a1 + 0,as gives

/ (Oray (t), Osaq (t) + Oras(t))dt = / (—0zas(t), Opar(t) + Ozas(t))dt.
Iy Iy,

The E_Q-product in time together with the inner product (-,-) on V; form an inner product on
Q,-1(Ix; V1). By subtracting the right-hand side from both sides of the latter equation, one
can see that the norm of d;a; + 0,as induced by the inner product on Q, 1(Ix; V) is zero, i.e.,
8ta1 == —6’90(12. O

Remark 2.42. The variational principle in Lemma[2.41] then clearly holds for all test functions
by for which the expressions are well-defined. Mass conservation, locally in space and time, can be
derived by testing the variational principle with local indicator functions.

Theorem 2.43 (Energy-dissipation inequality). For any solution of System it holds for
0<I<k<K

tk

H(z(a(tr))) — H(z(a(t))) </keB(t)-fB(t)—(T(a(t))aa(t),az(t»dté/ ep(t) - f5(t)dt,

t; 17}
where the Hamiltonian for a € Vi x Vs, is defined as H(z(a)) = (h(z(a)), 1).

Proof. Tt suffices to consider the case [ = k — 1, as [ < k — 1 directly follows from that. For
convenience, the abbreviation ¢/ = [c]; c}] := z(a’(t;_1)) for j € {k —1,k} is used throughout the
proof. It then holds

H(z(a" () — H(z(@" ! (te1))) = H(z(a" (1)) — H(2(a"(te-1))) + H(c") — H(c" )
- [ (Gntataon. 1 par+ (hiet) = i

(e}
T
=

~—
—_
~——
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By the strict convexity of ¢ +— h([cF; c]) for fixed ¢} and the fact that ¥ = a¥(t,_;) = ¢ by the
choice of the ansatz spaces, it holds by Theorem [1.4] that

(h(c®) = R(c*™)) = Vo, h(2) jgeer (5 — 571) < 0.
This clearly implies
(h(c") = h(c"1),1) — (§ — & V., 1(2) jper ) < 0. (2.7)

By construction, a* € Q,(Iy; V1) x Q,_1(Ix;Vs) is smooth in time on I, and the chain rule can
be applied to get

d

/Ik<£h(i(ak(t)))’1>dt:/<5ti(ak(t)),Vzh(i(a’“(t))))dt

- / (01t (1), Vs h(2(2* (1)) + (0i2a(ab (1)), ab (1)) dt.

As V_,h(z(a")) = ak € Q, 1(I}; V,) and Lemma holds, the variational principle with [by; by] =
V.h(z(a*)) can be used, leading to

[V

[ {Gintatat 1) =~ [ 0.0, V. h(a(a ) + (T ha(a (), 0.0

I,

~(rat ()eb(e). 50t + [ en(t)- Ealtyde = [(¢5 = b, ab(tx-))]

k

= —<7’(ak(t))a§(t)7a’§(t)>dt+/ ep(t) fp(t)dt — [y — 3™, Vayh(ch))] .

Iy,

Inserting the latter equality into the first equation of the proof and using estimation (2.7 finishes
the proof. O

The difference of the dissipation inequality of Theorem to an equality is given by the
numerical dissipation

DP(t) Z/Okes(t)-fB(t)—(T(a(t))az(t),az(t)ﬂt—[H(i(a(tk)))—H(i(a(o)))]- (2.8)

Towards energy-preserving time discretization schemes

At least theoretically, time discretization schemes fulfilling a dissipation-equality can also be con-
structed by Galerkin methods in time, which is demonstrated in the following.

Definition 2.44. Let 1T, : L2(Ii;R) — Qu 1(Ii;R) be the L>-orthogonal projection in time,
defined for f € L2(I};R) as

/ (Mf@)gdt = [ FOgdt,  for all g € Qpr(IsR).

Ik Ik
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ep € Q1 (RMoN), £5 1[0, 7] — RW™ol with a; € P,(V1) and 2:(alz]) € Py(R) for x € Q, such that
fork=1,..., K it holds

/ <8ta1(t),b1>dt = —/ (3xa2(t)7bl)dt

Ik Ik

System 2.45 (Time-continuous Galerkin). Find a = [a1;as), a: [0,T] — Vi x Vy and

/ (Oia(a(t)), bo)dt = / (V. h(E(a (1)), Bsba) — {r(a(t)) Thy as(t), ba)dt

Iy, Iy,

+/ eB(t) 'Tbgdt
Iy,

fB(t) = Ta2<t)
for all by € Q, 1(I1; V1), by € Qu1(Ix; Va), with closing conditions (2.5).

Theorem 2.46 (Energy-dissipation equality). For any solution of System it holds for
0<I<k<K

k
H(z(a(t)) - H(z(a(h) = ) /1 ep(t) - fp(t) — (r(a(t)), (I;ax(t))*)dt

j=i+171
123

< / en(t) - £(1)dt.
17}

Proof. We consider only [ = k—1, as | < k—1 can be directly derived from that case. By applying
the chain rule we get

H(s(a(n) - Hataltn) = [ ( Ghiataion). 1) a

— [ @ar(0). V.ih(ala)) + @ia(a(0), ax(t))i

Iy,

:/ (Orar (), 11V, h(2z(a(t)))) + (O:22(al?)), Hraa(t))dt.

I,

In the last step, we used that d,a,[z], 0;2(alx]) € Q, 1(I};R) for almost all z € Q. Using now
the variational principle of System ([2.45)), we get

H(z(a(t))) — H(z(alte-1))) =/ —(r(a(t)) My as(t), Mraa(t)) + ep(t) - T (Hrax(t)) dt

Iy,

+/I — (022 (1), IV, h(2z(a(t)))) + (V2 h(z(a(t))), 0x (Lrax(t)))dt

= / — (r(a(t)), Mxaz(t))?) + ep(t) - T (raz(t)) dt.

Iy,

The last equality holds, as

/ (0ras(1), 1V, h(z(a(t))))dt = / (MkOzaz(t), V2, h(z(a(t))))dt

Iy, Iy,

_ / (V.. h(#(a(t))), 0, (TTras(t)) VL.

Iy,
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Finally, the boundary-term can be rewritten as

/ en(t) - T (Tpas(t)) dt — / (Trep(t)) - Tas(t)dt = / en(t) - £5(1)dt.

I I I
which finishes the proof. O

Theorem describes a dissipation equality in contrast to Theorem [2.43] and Theorem [2.38]
Thus, the term

D“wa=§ju}ﬂwfmw—wmmm@mmﬂ»ﬂ—wmaam»—ﬂ@@@m (2.9)

=1

is provable equal zero in exact arithmetic.

Remark 2.47. The realization of System 1s more delicate in comparison to the former
methods due to the different parametrizations in space and time. Note furthermore that terms

linear in the variable as, such as fjk@xag(t), bi)dt, lead to nonlinear expressions in the coefficients
of the space-time discrete solution.

For the special case of 2, : R? — R being a linear map, System coincides with [LW16] for
the conservation part. Only for this case, terms linear in the variable as, such as |, 1, (0zas(t), by)dt,
lead to linear expressions in terms of the coefficient representations of the fully discrete system.
The respective coordinate representation is stated in System [2.50]

Coordinate representations of discontinuous Galerkin in time

The detailed coordinate representation of the time-discrete System for the lowest-order ¢ = 1
is presented here. As by construction the test functions by, b, as well as the solution components
ak, 0,ak, f% and e% are constant in time on Ij, most integrals in System can be evaluated
explicitly. Thus, for k > 1, the piecewise solution a* € Py (Iy; Vi) x Qo(Iy; V,) and the constant
values efs, & € RVl fulfill

<a’f(tk) —a¥(ty), bl<tk71)> = —A <a:ca]2€(tk71)7 bl<tk71)>
(Z2(a"(t)) — 22(@" 1 (te1)), ba(tam1)) = | (Vi h(2(2"(1))), Buba(te1))

(@ (1)) ab (0), balta )t + Ay - Th(t 1)
£ = Ta5(te1).

Given the transformation W : RY — V as in Definition [2.25| the related coordinate represen-
tation a/ = [a];a}] € R" is characterized by

tp—t k=1 | t=tk—1 k&
a’“(t):xp({ﬁt & ;Z? A, alD, for ¢ € [ty_1, te.

For a = [a;; as] € R", we introduce the notation

5= [ow, eto)
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for the energy variable. Finally, we employ a quadrature-rule for the remaining time-integrals.
Given quadrature-weights w, and quadrature-points ¢, for p € {1,..., P} the quadrature-rule for
a vector- or matrix-valued function f : a — f(a) is then defined as

P th—tp k—1 | tp—te—1 _k 1
] =) wf ([ A ;5 A alD A E/I f(a”(t))dt. (2.10)
p=1 k

The algebraic representation for the marching scheme reads then as follows:

System 2.48 (Coordinate representation of System [2.40). Given closing conditions (2.5)), find
fork>1,a* ¢ RN, ek, fh € RWVol | solving

1 . . J =F -V, a, G
AM (@) -3() = [_JT =k [R]] { | e ]} + Kej

2

£ — KTak.

Remark 2.49. The quadrature in time =% makes the implementation much more convenient. We
use high-order quadrature rules, which are expected to come with negligible small additional errors.
The rigorous inclusion of quadrature rules in time into our analysis is left for future research here.

Coordinate representations of continuous Galerkin in time

Here, the coordinate representation of the time-discrete System for the lowest order g = 1
and the special case 25([ay; as]) = as is discussed. The latter means that a = z(a).

By construction it then holds a = [a;;as] € P1([0,T]; V), es € Qo([0, T]; RN?l) and
fz € P.([0, T]; R™o!). By basic manipulations, System may also be simplified to

(a1(tk) — ar(ty—1), b1 (tk-1)) = —/ (Dpas(t), bi(tr-1)) dt

I,

(as(tr) — az(te-1), ba(ti-1)) = / (Va,h(a(t)), 0:ba(ty-1))

Ik<7«(a(t)) ( /I a2(§)d§) ,bQ(tk_1)> dt 4 e - Thy(tre_1)
fp(t) = Tas(t), k

where again e, € R™ol is equal to the constant value ep(t) for t € I.
Given the transformation ¥ : RN — V as in Definition [2.25| the related coordinate represen-
tation a’ = [a]; a}] € R" and f}, € R4l is characterized by

H=w (Lt " okl
a(t) ( \, a’ =+ ) a" |,

t, — 1t t— tp—
f(t) = ’“At Afl

The quadrature rule for a vector- or matrix-valued function f : a — f(a) is then defined as

P
=k f] = Zw QL + o~ tho1 k) & i/ f(a®(t))dt.
= 8 Ay Ay A Jn,
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System 2.50 (Coordinate representation of System [2.45). Given closing conditions (2.5)), find
for k> 1, a" ¢ RV, efy, fi € RVl solving

AitM (@) -3@"")) = [_JT —E [R]} {

£ — KTak.

2.6 Generalization for weighted edges

Throughout all our derivations, we assumed all edges w € £ to have a weight equal to one. If this is
not the case, we define A = {A%, w € £} as the set of edge-weights and extend the directed graph
to (N, E,1, A). To cope for the weights A¥, the following adaptions are needed: In generalization
to model problem (2.1)), the state z : [0, 7] x Q@ — R? is then governed by

Oz(t, z) = {_ax —f(;% x))} V.h(z(t, x)), reQ, tel0,T],

together with coupling conditions at v € Nj given as

Z n“]AV ,h(z.(t,v)) =0, V.h(zw(t,v)) = V. h(z(t,v)) forw e &(v),
we&(v)

and one boundary condition per boundary node v € Ny, each of one of the following types,
Type 1: V., h(z,(t,v)) = u’(t), Type 2: n”[V|A®V ,h(z,(t,v)) = u"(t), weE(v),

for ¢t € [0,T] with prescribed boundary data «” : [0,7] — R and initial conditions. Note that
scaling terms A“ enter the coupling conditions and the boundary conditions of Type 2. Similarly,
for the integration operator (-,-)¢ over the network scaling terms A“ have to be added,

(b,b)e =) A / blx]blx]da. (2.11)
we& w
The Hamiltonian is altered accordingly to

H(z) = (h(z, 1)e ZA“’/h(z)dx.

we€

Finally, the ansatz space Y, (€), defined at the end of Part I.A-Section [L.3] is modified to

Haio(€) = D€ H,\(E) : Z n®[V]A“b,[v] =0, for v € Ny

we&(v)

With these adaptions, all our derived results generalize immediately to the case of a network with
differently weighted edges.
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Chapter 3

Realization of model reduction

In this chapter we discuss the implementation of our abstract model order reduction and com-
plexity reduction approach from Chapter 2] The preceding space discretization step is assumed
to be realized with the same finite element ansatz spaces as for the linear case in our studies,
cf. Part I.A-Section The finite element discretization serves as the full order model (FOM)
in this chapter. Thus, our starting point is a coordinate representation similar to Corollary [2.26]
Compared to the analysis in Chapter [2, we allow for more general boundary conditions here. They
are realized by a generic nonlinear function g : R? x RP x RP — RP.

System 3.1 (Full order model). Let input u : R? — [0,T] be given and the system matrices be as
in Corollary[2.20. Let further

2,(a) = Va,G(a), &1(a) = —Vm, . G(a), d(a)=R(a)a,,  foracR".
The full order model then reads: Find a € C*([0,T];RY) and e € C([0, T]; RWNl) | solving

d M1a1 (t) J él(a(t)) 0
— | = — |4 Kep(t
i i) = o 7] )~ Lagat) et
0,1 = gles(t), K a(t), u(t)), a(0) = ao.
Let ¥ : RN — V; be the transformation from the coordinate representation to the related function
space V = V¢ as in Definition . We suppose V; = W(RY) fulfills Assumption .
Note that we employed the equality V,,G(a) = MyV i, .a,G(a) in the definition of zy(a) in
System to get slightly shorter expressions compared to Corollary [2.26]

Remark 3.2. The initial conditions eg(0) are assumed to be prescribed consistent with the input
function and its time-derivative at t = 0 and the initial state ag, cf. Part I.A-Lemma [2.25, and
need therefore not to be prescribed separately.

All upcoming methods will be snapshot-based. Consequently, we assume training data, the
so-called snapshots S, to be given as

Sl
S = [a',a%...,al] e RV, al = [Z}] , forl € {1,...,L}. (3.1)

2

The training data typically consists of snapshots of one or several solution trajectories of System 3.1]
for appropriate training setups.
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3.1 Model order reduction

The model order reduction step by projection closely follows the ideas of Part I.A-Section [3.1]
We thus are brief in the exposition here. The compatibility of the full order model, i.e., Assump-
tion on V; = ¥(RY) can be guaranteed for reduced order models under assumptions on the
reduction basis only. In accordance to Part I.A-Assumption [3.5] they read as follows.

Assumption 3.3 (Compatibility of reduction basis). For System given, let the reduction basis
V,, have block structure

v
V, = { ! V, e RV vy e RV =y + s

v.)
Then Vy, is assumed to fulfill
A1) im (M1 Vy) = im(JVy)
A2) ker(J) C im (V).
Note that one compatibility condition less is needed as in Part I.A, as the proof for mass-

conservation is slightly different, Remark The ROM (without complexity reduction) is
constructed by Galerkin projection.

System 3.4 (Order-reduced model). Given the full order model in System and a reduction
basis Vy fulfilling Assumption the reduced order model is defined as follows: Find a, =
[a,1;a,5] € C'([0, T];R™) and e € C([0,T]; R™o1), solving

% [1;/522:&(;))} N {—JZ’ Jr} [e;(j(t()))] - [ar(i (t))} +K,ep(t)

Op,l = g(eB(t)> KgaT(t% u(t))v ar(o) = lengaOa
where M is as in C’omllary M, = VbTMVb and

M,; = VIM,V, J, =V7IIv,, d,(a,) = VId(V,a,)
éa(a,) = M IVIM é:1(Via,),  2.2(a) = Via(Via,), K, = VI'K.

Remark 3.5. Both, the initial condition for a,.(0) and the term €,1(a,) can be interpreted as
orthogonal projections of their non-reduced counterparts w.r.t. the energy scalar products.

To construct a reduction basis V,, fulfilling Assumption [3.3], we follow here Part I.A-Section [3.1]
Strategy 1. Including the small adaptions needed for the slightly modified compatibility condi-
tions in this part compared to Part-I.A, this leads us to Algorithm The call 'ortho’ in the
algorithm refers to Part [.A-Algorithm [3.12] and the system matrices My and K, are defined as

in Corollary [2.26]
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Algorithm 3.6 (Compatible basis for System [3.1]).

function [V1,V2]=compBasis(W1,M1,M2,J,K2,KernelJ,tolerance)
V1 = ortho(Wi,[],M1,tolerance);
s = [J’,K2];
V2 = M2\ (S*((S’*(M2\S))\ [M1*V1;zeros(size(K2,2),size(V1,2))]1));
V2 ortho([KernellJ,V2], [],M2,tolerance);

end

The high-fidelity basis W; that our Algorithm takes as input, is calculated from the
snapshots S of (3.1). More precisely, we collect a;(¢;) and M;'Jay(#;) in one new snapshot matrix
and apply proper orthogonal decomposition (POD) onto it. This is summarized in Algorithm [3.7]
The call 'Podscp’ in the algorithm refers to POD in a desired scalar product, see, e.g. [GHIS],
[KVO01).

Algorithm 3.7 (POD basis W1).

function [W1]=PodW1(S,M1,J,dimr)
[N1,N2] = size(J);
S1 = S(1:N1,:); S2 = S(N1+(1:N2),:);
% construct POD-basis of dimension ’dimr’ using scalar product induced by ’M1’
Wi = Podscp([S1,M1\(J*S2)],M1,dimr) ;
end

Remark 3.8. Given a(t) = [ai(t); a2(t)] is a snapshot of a solution to System at time t, it
holds

Ml_lJaQ(t) = 8ta1 (t)

Thus, our strategy for the snapshot collection can also be interpreted as collecting a;(t;) and the
time derivatives 0ya;(t;) for | = 1,...,L in a snapshot matriz and applying POD. Including
time derivatives into the snapshots has been proposed, e.g., in [IW1])], [KVO1], also for problems
without any special additional structure. The saddle-point-type structure and our aim to ensure
Assumption (A 1) further motivates this for our problem.

3.2 Concept of complexity reduction

Although the reduced order model is typically of much lower dimension n < N than the full order
model, evaluations of nonlinearities may still scale with N. This is because there is in general no
better way to evaluate them than performing a prolongation step a = Va, every time. To avoid
this bottleneck, nonlinear terms are additionally approximated by so-called complexity reduction.
Applying this approach to System [3.4] leads us to the complexity-reduced model.

System 3.9 (Complexity-reduced modgl). Under the definitions of System and additional
complezity-reduced approximations z.s,d. : R" — R™ and é.; : R* — R™ of z,5(-), d,(-) and
&,1(+), the complexity-reduced model is defined as follows:
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Find a, = [a,1;a,5] € C*([0, T];R") and e € C([0, T]; RNol) solving
d M, a,(t) J.| |eci(aq(t)) 0
_ N ’ — ’ — ~ K,« t
i ttin] = Lo | o]~ ] +100s0
Op,l - g(eB(t)7 Kzar(t)a u(t))a ar(o) = Mr_lngaO-
The rest of this section is concerned with the construction of the complexity-reduced function-

approximations. For the exposition, we generically write f : RY — RM for the nonlinearity of the
full order model. Its counterpart in the order-reduced model reads

f.:R" >R",  f:a,— Vf(Va,), VeR"Y" m<M
Remark 3.10. In our case it is M € {Ny, Ny, N}, Ve {V1,Vy, Vi} and, e.g., f = é;.
The complexity reduction now aims for a cheaper-to-evaluate f, : R — R™ with
f.(al) ~ f,.(a), foral =Vvja, 1=1,... L, (3.2)

with a! the snapshots as in and V; the pseudo-inverse w.r.t. the given scalar product.
The main ingredients in the construction of f. are the formulation of an approximation ansatz
and its solution by a snapshot-based heuristic. Similar to the model order reduction step, the
implementation of compatibility conditions have to be explicitly implemented in the complexity
reduction. The relevant condition here is Assumption [2.20]

3.3 Quadrature-type complexity reduction

Our complexity reduction framework from Section employs one sparse quadrature-rule to ap-
proximate every nonlinear integral expression. Recall that the full order model infers a partitioning
of the spatial domain 2 by the finite elements K; C €2, j = 1,...,J. Following Definition the
sparse quadrature-rule approximation (-, )., is defined by an index set I and quadrature weights
w; as

G =Y w /K_B[x]b[x]dx, Bbe £2(E).

It is used to set up the complexity-reduced functions zs(-),d.(-) and é.1(-) of System as
described in Corollary [2.30] A gain in efficiency is achieved, when only a few non-zero weights
w; are employed, i.e., [I| < |{1,...,J}|. The construction of those weights is the topic of this
section. For convenience, we gather them in a vector with one entry for each finite element,

w;, 1€l

wi € R, [wi]; =

0, else.
The starting point is the representation of the £2-scalar product (-,-) as a sum of contributions
from each finite element K,

(b, b) —iw;.‘ /K _B[m]b[x]dx, for b,b € L2(E). (3.3)

81



The coefficients wjf € R are nothing but the edge-weights from Section ﬁ For a network without
edge-weighting it is wf =1,j=1,...,J. For fixed functions b,b € £L2(£), (3.3) can be interpreted
as a linear equality fulfilled by the weight-vector w/ = [w{ Lo ;wf;] eER’, ie,

[, blzlblz]dz [, blzlblz]dz ... [, Dl]blz]dz] w' = (b,b).
Similarly, one can reformulate each evaluation of the nonlinearity f,. at a snapshot of (3.1)), i.e.,

f.(V*ta(t;)) € R for [ € {1,...,L}, as m linear equalities fulfilled by w/. Collecting all of them
in one large system, this then takes the form

Aw’ =b, with A € Rf™/ b ¢ RI™ (3.4)
A b determined by f. and S = [él, a? ... ,éL} from (3.1]).
We refer to, e.g., [HCF17], [Jam08], [FACC14] for the detailed form of the entries in A and b. The

approximation ansatz for the quadrature-based approach then aims for a sparse vector of weights
w? € R/ such that

Aw? =~ b, with A, b as in (3.4])).

The fundamental underlying heuristic we apply to find appropriate weights w?" is the greedy
search from Algorithm [3.12] similar to the ones used in [HCFI7], [Jam08]. In contrast to the
references, we additionally allow for initially fixed quadrature-points by the input w{“. These
initial quadrature points are chosen towards the fulfillment of Assumption [2.20]independent of the
snapshots, as explained below.

Remark 3.11. The minimization problem in Algorithm [3.1%-Step 2.d is an unconstrained least-
squares problem, which can be easily solved exactly.

Algorithm 3.12 (Greedy empirical quadrature weights).
INPUT:

e Data matriz A and vector b as in (3.4
e Initial sparse-quadrature vector wi"

o Number of quadrature-points n..
OQUTPUT: Vector wi* of quadrature-weights
1. Set Iy={ie{l,...,J}: [wi"]i #0}.
2. fork=1:n,
a) Define set of candidates I. = {1,..., J} \ Ix_1.
[AT (Awht — b)} |.

b) Find jmes solving: maxjey, j

C) Set Ik = Ik—l U {jmaw}'
d) Find w* solving:

min HAWk — bH
whke R
[wk}j:O, for j¢Iy

endfor

3. Set wi* = w"e,
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Towards compatibility

Regarding our analysis, we should aim for a quadrature-weight such that Assumption [2.20] is
fulfilled, i.e.,

w; > 0, 1=1,...,J (3.5a)
1 _
&l1olle < 1Bl < Cbile, be Vi, ie{l,2}. (3.5b)
Condition (3.5b])) needs to be translated from function-space setting to an algebraic setting. For

that, let bases b}, ..., b} of V; for i = 1,2 be given as in Definition m Then define mass matrices
Mi, Mc,i € R by

(ML), = (65, 07), Ml = (b, bi)es gl=1,...,n. (3.6)
Any v € V; can be written in terms of its coordinate representation v = [vl;...;0"] € R™ as
v ="M v'bl. Tt then holds
1] = (v,0)e = Y (0B, 0]} = > (b, b)) 0'0? = v/ Me,v.
Jil=1 gl=1

Similarly, the norm ||v|| can be expressed in terms of M;. Condition thus holds for a
bounded C, when M., is non-singular for ¢ = 1,2. Moreover, C can be seen as a stability-
constant, and it is C ~ 1 for M., ~ M,;. This clarifies our aim. Its strict fulfillment in a practical
implementation is, however, a challenging task.

Remark 3.13. The greedy procedures in [HCF17], [Jam08] enforce the positivity-constraint
in contrast to our Algorithm [3.13. We omitted the constraint, as we only observed very minor
violation in all our numerical experiments and the constraint , which showed to be more
relevant in our tests, is not enforcible in such a straight forward manner in a greedy procedure.

We therefore take a more pragmatic approach and include in a pre-selection step a few
quadrature-points towards the fulfillment of the part of (3.5), which is the most troubled in
practice. We observe that to be the following condition:

116]] < Cl1bl]e, for be K, K={weVy: dw=0}. (3.7)

As we incorporate K in our reduced space V, 5 independently of the snapshots at hand, cf. As-
sumption [2.12 this is not surprising. With the same reasoning as above, a related algebraic
characterization of can be given in terms of a basis w!, ..., w" of K by the mass matrices
M, M, € R¥* defined by

[1\7[]” = (w, w'), [Mc} y = (w, w"),, i,j=1,... k.

Our implementation of the pre-selection step in Algorithm [3.14] aims towards initial quadrature-
weights wg", for which M, ~ M. Note that within the procedure it is employed that the entries
of M can be expressed in terms of a basis wy, ..., wy of ker(J,) and the function

f, : R™ — RF, f. a0 Wla,y, with W = [wy,..., wy].
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The weights wi" obtained from the pre-selection are taken as initialization in our greedy search.
By this, respective quadrature points are forced to be included, independently of the snapshots.

Algorithm 3.14 (Pre-selection of weights for compatibility).
INPUT: Matriz J, from System
OUTPUT: Vector wi" of quadrature-weights

1. Form orthogonal basis W = [wy, ..., wy| of ker(J,.).

2. Define £, : R™ — R* f.:a,,— Wa,,.

3. Construct A and b according to foral =w, forl=1,... k and f,.
4. Find wl" by Algorithm for A, b from Step 3, and wi" =0, n. = k.

Adaption to our model

For the greedy training phase in the construction of the quadrature-weights, we suggest to ap-
ply Algorithm onto the snapshots and the nonlinearity composed of aT() and a, —
W,J.é.1(a,). The matrix W is constructed to be a basis matrix for im (J,). Its inclusion only
removes redundant data and enhances the performance of the training phase. Our full proce-
dure consists of the pre-selection step and the subsequent greedy search. Its implementation is
summarized in Algorithm [3.15]

Algorithm 3.15 (Training of sparse quadrature weights).
INPUT:

e Projected snapshots a, I =1,...,L from (3.2)

e Order-reduced model, System[3.]]

o Number nonzero entries n.
QUTPUT: Vector wi* of quadrature-weights

1. Construct pre-selected quadrature-weight vector wi* from Algorithm .
Construct orthogonal matriz W ; with im (W ;) = im (J,.).
Define £, : a, — [d,(a,); W,J,&,.1(a,)].

Construct A, b depicted in (3.4) for f, and snapshotsa’, | =1,...,L.

Cvov o e

Find w? by Algorithm with A, b, wi" and n. as above.

Remark 3.16. While the pre-selection of w(i" in Algorithm strongly improves the perfor-
mance, cf. Section it does not rigorously guarantee Assumption to hold. The design of
a more sophisticated heuristic strictly enforcing compatibility is a direction for future research.
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3.4 Complexity reduction by DEIM

Another popular complexity reduction method is the discrete empirical interpolation method
(DEIM). This non-structure-preserving approach is instanced here for later numerical comparisons
against our structure-preserving method from Section [3.3]

Let us explain the basic idea of DEIM with the example of the generic nonlinearity f, from (3.2)),

f.:R" > R"™  f:a,— V'f(Va,), VeR"Y" m<M

Let f(+) be the related full order model nonlinearity. The ansatz of DEIM aims for an interpolation
of f(-) by an appropriate sparse approximation. This is realized by setting up a quadratic matrix
D with only a few non-zero columns, i.e., a small image, such that

f(a') ~ Df(a")
for the trained snapshots a', (3.2)). The DEIM-complexity-reduced function is then defined as
fc ray VTfo(Vbar).

A gain in efficiency is achieved, when the sparsity of Dy is employed in the implementation. The
construction of Dy follows a greedy procedure. We refer to [CS12], [CS10], [DS18], [PDG18] for
details. Note that the references suggest slightly varying greedy methods, but the used approxi-
mation ansatz is the same for all of them.

Adaption to our model

In our implementation we employ the DEIM-procedure depicted in [PDGI8| Algorithm 2] (without
oversampling) to each of the nonlinearities 2, 5(-), d,(-) and &, (-) of System [3.4] separately. That
is, sparse quadratic matrices D,, Dy and D, are constructed in the training phase to set up the
complexity-reduced nonlinearities for System as

Zeo 1, = VID.2,(V,a,), d.:a, — VID,(V,a,)
éc1:a, — M1 ViM;D.é (Vya,).

85



Chapter 4

Application to Euler equations

Our approximation procedure is in particular applicable for the Euler equations with barotropic
pressure models and for its simplifications sketched in Fig. Besides the isothermal model,
we are mainly interested in, e.g., the isentropic model is another instance for a barotropic pres-
sure model. We refer to the introduction of Part I and [Che05], [BGHII], [Eggl8] for details
and alternative approximation methods. In this chapter we focus on the first two stages of the
model hierarchy of Fig. the barotropic Euler equations and what we refer to as the simplified
barotropic Euler equations. The respective models for the network case are stated together with
their approximation in our framework. We also derive a well-posedness result for the complexity-
reduced system at the end of the chapter.

As our main motivation is the simulation of gas networks, we present the respective model
assumptions here, cf. [SABT17], [HGCATRMO09], [BGH11], [DHLT17]. The typical choice for the
pressure model in this application is the isothermal model. Further, edges w € & represent (cross-
sectionally averaged) pipes. The cross-sectional areas A = {A“, w € £} are constant on a pipe but
may be different for each one of them. They act as weights for the edges, see Section 2.6, and the

Isothermal Euler

(1S01)

J drop term 9, (pv?)

Simpl. isothermal Euler
(1S02)

J assume p(p) = cp

Nonlinear
damped wave equation

Figure 4.1: Model hierarchy for (isothermal) Euler-type equations. Equations of (ISO1) and
(ISO2) are given by (4.1) and (4.2)), respectively.
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network description is thus given by a directed graph (N, &,1,.A). The pipes are assumed to be
perfectly round. For convenience, we also introduce functions A, D :  — R for the cross-sectional
area and the diameter. It then holds

Ay, = A% and Ay, = Dlw, for w e £.

4

In the upcoming, p and v denote density and velocity, respectively. The pressure p is assumed
to be a function of density only, i.e., p = p(p), which exactly is the characterization of a barotropic
model. Further, \ describes a friction factor, which may be state-dependent.

4.1 Barotropic Euler equations

In the full barotropic Euler equations, which we also refer to as the ISO1 model for the isothermal
case, the density and and velocity p,v : [0,T] x Q — R are governed by

Op+ 0, (pv) =0 (4.1a)
0pv) + 0 (0 + p(p)) = —5 5l (1.1b)

for x € Q, t € [0,T]. Given a potential energy function P(-) fulfilling
1

P(p) = ;p’(p),
the coupling conditions at inner nodes v € Ny read
S n)A%p o] = 0 (4.1¢)
weE (v)
P'(p)v] + UleW = P'(po) V] + UleW for w,0 € E(v). (4.1d)

The system has to be complemented with initial conditions and one boundary condition per
boundary node. For the isothermal Euler equations, it holds in particular

P 1—RTap
1—RTap’
for R > 0 the specific gas constant, 7' the temperature, a model parameter @ < 0 and a factor

from the non-dimensionalization p,.. For the latter, it holds p,. = 1, when Sl-units are used. Our
abstract standard form ([2.1)) specializes to

ISO1:  p(p)=RT (4.1e)

P(p) = RTplog (psc

Pl _
atM_[ 9, p)pU]Vh p;v)), reQ, tel0,T]

with h([p;]) = p @LTMWFE—%, z = [p;].

v?
2

With mass flow m given as m = pv it then holds

Vanoid) = v ([ 2] ) =[5 20

The complexity-reduced approximation, System [2.22] for this case thus reads as follows.
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System 4.1. Find [p;m] € C'([0,T]; V1 x V,), f5 € C'([0,T];R™el) and eg € C°([0, T]; RWal)
such that it holds

(Orp, b1) = —(0em, br)
2
<at%7 b2>c = <Pl<p) + %, (9xb2>c +ep- Tb2 - <T(p7 m)m7 b2>c
fB =Tm

for allby € Vy and by € Vs, and [p(0); m(0)] = [po; mo]. One boundary condition for each boundary
node v € Ny is prescribed, each of one of the following types for t € [0, T,

Type 1: eglv] = u” € C([0,0),R), Type 2: fplv] = u” € C*([0,0),R)
and at least one v € Vy with boundary conditions of Type 1.

The Hamiltonian of System [4.1|is then given for a = [p;m] as

ovon (b))

The specific choice of boundary conditions is chosen for the upcoming theoretical investigations
in Section For the application, more general boundary conditions can be easily included, cf.

System [3.1]

4.2 Simplified barotropic Euler equations

In the simplified barotropic Euler equations, which we also refer to as the ISO2 model for the
isothermal case, the density and and mass flow p,m : [0,7] x  — R are governed by

Op+ 0xm =0 (4.2a)
Al

orm + Oxp(p) = —E;|m\m (4.2b)

for x € Q, t € [0,T]. The coupling conditions at inner nodes v € N then read

> 0 p]Amy[v] =0 (4.2¢)
we€(v)

Ploulv]) = plpplr))  for w,s € EW). (4.2d)

The system has to be complemented with initial conditions and one boundary condition per
boundary node. Again, we can construct a Hamiltonian. For this, we assume a potential energy
function P(-) to be given with

P"(p) =1 (p)-
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For the isothermal Euler equations, it in particular holds

. 1
p p

1502 ple) = BRIy PO)= frga

log (1 — RT'ap) + RTap) . (4.2¢)

Our abstract standard form (2.1)) in this case specializes to

—9,
Oy [751] = [_&t —r(p,pv)} Vh([p;m]), re, tel0,T]
with h(lpim]) = "+ Plp). r([pim]) = %@ 2 = [oym).

The complexity-reduced approximation, System [2.22] for this case thus reads as follows.

System 4.2. Find [p;m] € C'([0,T]; V1 x V,), f5 € C'([0,T];R™el) and e € C°([0, T]; RWal)
such that it holds

(Op, b1) = —(0zm, by)
<atm> b2>c = <p(p)a 8:cb2>c +ep- Tb? - <T(p7 m)ma b?)g
fB = Tm

for allby € Vy and by € Vs, and [p(0); m(0)] = [po; mo]. One boundary condition for each boundary
node v € Ny has to be added.

The Hamiltonian of System [4.1|is then given for a = [p;m] as

HeVoR o) = (P(o) + ’%1>

Remark 4.3. The nonlinear damped wave equation, Fig. differs from the simplified barotropic
Fuler equations by the fact that the Hamiltonian density h is a quadratic function in the energy
variable, i.e., there is constant ¢ > 0 such that

(m2 + cpg) .

N | —

h(lp;m]) =
As elaborated on in |[Kugl9], [EKLS20], most results from Part I.A can be generalized from the
linear damped wave equation to the nonlinear damped wave equation for appropriate friction terms.
4.3 A well-posedness result

In this section we aim for a well-posedness result of System [£.1] which is the complexity-reduced
approximation of the full barotropic Euler equations. We base our derivations on the following
additional assumptions.

Assumption 4.4.
A1) Assumption on 'V and Assumption on (-, )c hold.
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A2) The function P : (0, M) — R for M > 0 is two times continuously differentiable. It holds
P"(y) >0, and y < max{P(y), 1} fory € (0,M), and lim,_, s P(y) = cc.

A3) The initial conditions [po;mo| € V are chosen such that py(z) € (0, M) for x € K;, i € 1.
A4) The friction model takes the form r(p,m) = 1/p* (laminar friction model for X(-)).

A5) The underlying full order model uses the finite element spaces from Part ].A-Section i.€.,
Vi1 = Qo(T:) and Vio = Pi(Te), and the restriction of the density to one finite element K,
p(t)k,, is constant.

A6) It holds AY =1 for allw € €.

Assumption (Al) ensures that || - || and || - || are equivalent norms on V; and V,. As-
sumptions (A2)-(A3) are used to show that the complexity-reduced Hamiltonian #H. can be
evaluated and bounds the norm of the solution. Moreover, the underlying Hamiltonian den-
sity h : (0, M) x R — R then fulfills Assumption . To establish a global existence-result, we
follow the lead of [Eggl8 Lemma 4.4] and derive uniform boundedness of the solution and strict
positivity of the density. The proof of the latter relies on Assumptions (A4)-(A5) and is needed
to avoid zeros in the denominators of System [4.1] The last assumption is only made for ease of
presentation.

Lemma 4.5. For any solution of System u it holds that p(t)|x, > 0 fort > 0 and i € I.
Moreover, there exists a constant C, independent of the discretization parameters, such that

vVt =\ 1
xl\/ml R<t ) p(0)|Ki
m(0)

for R(t) = H, ({p(O); WD + /0 t en(s) - fp(s)ds,  foriel,

where A, is the grid size of the finite element K.

< exp (C

Proof. At several instances, we employ that p(t)x, and d,mk,(t) are constant in space. As long
as 1/p(t) |k, is well-defined, it therefore holds

2%<m$m)::<@Z%”>Kj:‘<@“”véV>m
1

_<@m@vﬁvkgg(R%@”@m“”mm)RﬂZ'

By the inverse estimate, there exists a constant C' with ||0,m(t)||x, < C/A.,||m(t)||k,. Together
with 1/p(t) and 0,m(t) both being constant on K, this yields

1 1

p(t)|Ki ||ag;m(t)||1(i,oo = P(t—)|IQ ||8$m(t)||Kl < (),
O |l
with ¢;(s) A |0 Ki.
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Setting together the two estimates, we thus get by the Gronwall lemma, see [Chi06],

P(slm = e (/ Ci(s)ds) p<ol>|m'

It remains to bound fo ci(s)ds for i € I. Assuming p(t)|x, > 0 and i € I, we can follow
T T 2
Y L)
0 el o 11 P@) |l 0 p(t) .
G ) e (o)
< —= ) ,1) dt+H. t);—==1 ) = R(t).
/ << )t A oy |) ~ 10

The latter equality corresponds to the energy-dissipation equality of Theorem [2.24] integrated in

time. Now first applying the Jensen-inequality, see [RW98], and then inserting the former estimate
yields

[ et < (¢ [ atoras) o 0 ( [

Inserting the latter bound on fo ¢;(s)ds into the estimate obtained by the Gronwall lemma finishes
the proof. O

m(t)
p(t)

m(t)

p(t)

) 1/2 i
d < t).
. s) < CAxi\/E\/R( )

Remark 4.6. In the special case of (-,-). chosen as the L*-scalar product, we recover the case of
pure Galerkin-approzimation without complexity reduction. Lemmal].5 then shows strict positivity
of p(t) on all of the spatial domain. Such a result has been derived in [Eqgl8] in a similar setting.

Note that positivity of p(t)x, can only be guaranteed for ¢ € I by Lemma This turns out
to be sufficient, as the p(¢)-terms in the denominator are only evaluated for i € I. Next, we derive
a boundedness result for the solution.

Theorem 4.7. Let Assumptions[{.4] hold. Then there exist constants Cy,Cy, independent of the
discretization parameters, such that for [p;m] € V with pig, > 0 for i € I it holds

1

loll+ el < (gt ) [Coellosmn) + ).

Proof. Let k = argmax;c;p|x,, and let I = {i € I : pg, > 1]} w.Lo.g. be non-empty. Otherwise
we trivially can bound the terms ||pl|c, pjx, by a constant. From Assumption [4.4(A1) we get

_HpH2 < HpHQ szpU( < PIK, szp|K
el el
= PIK; Zwm\m + Z W;p|K; P(pix,.) sz (Pix,) Z wj
iel JEINT iel JEINT
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By Assumption [£.4}(A2) it follows that P(-) can be bounded from below (not necessarily by zero),
which implies that there exists a constant ¢ such that

wrP(px,) < sz’P(mm < (P(p),1)c + ¢

Together, this shows that for some ¢;, ¢, > 0 it holds

Pl < === (@u(P(p), 1)e + &)

Similarly, it follows

1 9 s/ m? m? m?
ZalllP < = ("1} <o ("1} < Plow) (1)
1 m
< L(rp) o ()
Wi ¢

p
where in the last step the same estimate on P(p[xy]) as before has been used. With the help of

Young’s inequality it follows

ﬁ T (51 < 2(} (P v+ (1) +e).

Setting together the estimates for ||p|| and ||m|| shows the assertion. O

[Iml| <

Notably, the bound on the £2-norms in Theorem 4.7|is almost independent of the discretization
parameters. Only the quadrature weights of the complexity reduction step enter. To make the
bound uniform, one has to require the quadrature weights to be bounded from below by a positive
constant. The concluding result now reads as follows.

Theorem 4.8. Given ft7;0 ep(t) - fp(t)dt is bounded for T > 0, System has a unique solution
[p;m] € CH[0,T); V1 x Vy), £ € C*([0,T); R™ol) and eg € C([0,T); RWa1).

Proof. Without loss of generality, we assume that the assumptions of the theorem hold for 7' =
oo for the upcoming proof. Let the boundary conditions u” be grouped in two vectors u; €
C([0,00),RP1) and uy, € C*(]0,00),RP?) according to our distinction into boundary conditions
of Type 1 and Type 2. In Corollary and Lemma characterizations of a = [p;m] €
CH([0,T); V1 X V) in terms of a coordinate representation have been derived. This coordinate
representation can be written as a system in a € C*([0,7); RY) and p € C([0, 00), RP?) given as

MG statn] = Lo ] [l # R w0+ [8

0=1[0 Py]" a(t) — uy(t).

The matrices Py and Py describe sub-blocks of Ky in Corollary [2.30, To show global existence
of solutions, we employ the underlying ordinary differential equation of the coordinated represen-
tation. It is obtained by eliminating p. According to Lemma [2.34] this yields a system of the
form

d
alt) = £(t.a()), a(0) = ap € Ay
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with £ : [0, 7] x Ay — RY continuous. Let ¥ : RY — V be the transformation from the coordinate
representation to the function in V), Definition [2.25| The domain Ay can then be specified as

Ay ={acRY: with [p;m] =V¥(a) €V, and 0 < p[z] < M for v € K;, i € I}.

The local existence of a solution readily follows by the Peano existence theorem. The extension
theorem [WP10, Theorem 6.2.1] then states that there exists a maximal continuation of this
solution onto a maximal interval [0,¢*). The theorem further states that either ¢* = oo or one of
the following scenarios holds for finite ¢*:

e The solution diverges, i.e., || limy- a(t)|| = oo.
e The solution tends to the boundary of Ay, i.e., limu a(t) € 0Ay.

The first scenario cannot be reached as the solution is bounded due to Theorem 2.24] and The-
orem The second scenario of a(t) leaving Ay is a contradiction to Lemma Therefore,
t* = 00, and the solution can be globally extended.

Let us now discuss the uniqueness. For that, we reinterpret the boundary conditions u;(t),
us(t) and the time-derivatives Sa,(t), 43,(a(t)) as right hand sides for fixed ¢ > 0 and gather
them in a vector g(t). The coordinate representation then yields an algebraic system determining

[a(t); u(t)] in dependence of g(t), given as

F({Z%D {Z((?)] =g(t),  with F(m): —JT R;;(Ig(t)) P,

al(t) 0
50 = " o G [se0)] + P ()

Under the help of Part I.A-Lemma and the inverse function theorem, unique solvability of
the algebraic system can be derived. This, in turn, shows that the time derivatives %al (t) and
435(a(t)) are unique for each t > 0, i.e., the uniqueness of solutions of System . O

Remark 4.9. The boundedness of the boundary exchange fio ep(t) - f5(t)dt was posed as an
assumption in Theorem [{.8 Under certain circumstances on the boundary conditions or the
form of P(-), one can derive an intrinsic bound. Sufficient is a bound depending linearly on the
Hamiltonian and continuously on the boundary conditions u”. We obtain this, e.g., when only

boundary conditions of Type 1 are posed, or for the isentropic model for P(-), cf. the introduction
of Part I and [Egq18], [CheQl].

Let us briefly summarize the results of this subsection: We derived well-posedness, positivity
of the densities, p(t)x, > 0 for i € I and ¢ > 0, and we were able to bound the norms of p(t), m(t)
in terms of H.([p(t);m(t)]) as described in Theorem for t > 0, i.e., by the initial data and
power exchange over the boundaries as described in Theorem [2.24
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Chapter 5

Numerical results

Different aspects of our theoretical findings are numerically illustrated in this chapter using the
example of the isothermal Euler equations on networks. After our standard setup for the numerical
experiments is settled in Section [5.1} the time discretization is examined in Section All other
sections are on the performance of our model reduction approach. Expectably, the latter depends
on the parameter regimes and scales at hand. We briefly illustrate this for a small network example
for varying friction terms in Section [5.3] More extensive studies are then carried out on a larger
network example in Section [5.4 First this is done for purely projection-based reduced models
and then for the additionally complexity-reduced ones. In particular, a comparison to the non-
structure-preserving alternative for complexity reduction given by DEIM is made. Finally, the
importance of the compatibility condition, Assumption for the performance of our proposed
complexity reduction is showcased in Section [5.5]

5.1 Setup for numerical results

For all calculations, equations and quantities are non-dimensionalized w.r.t. to Sl-units. Where
we assume it to be helpful, we state the respective Sl-base in squared brackets once, e.g., [kg] for
kilogram. The constants

h = 3600 and km = 1000

are used to specify time- and space-variables in the illustrations. The isothermal Euler equations
(ISO1) and its simplification (ISO2) from Chapter |4 are considered here in parameter regimes
typical in the application for gas transport networks, [SABT17], [HGCATRMO09]. For all test
cases, the constitutive law for pressure p is set to

p(p) = RT#%O, with R = 518 {@LK} , T=283[K], a=-3-10""%
If not stated differently, the ISO1 model is utilized. Although ISO1 and ISO2 lead to very similar
solution trajectories for all our test scenarios, the ISO1 model clearly is the more challenging one
in our framework due to the more complex Hamiltonian structure.

Errors are measured by the £2-norm in space and the supremum-norm in time. If not stated
differently, the solution of the FOM acts as the reference solution. Thus given a as the FOM
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solution, and the approximation a at hand, the relative error Er is defined as

maxie(o 7] |[a(t) —a(t)[le

Er =
! maxyeor) ||a(t)|le

The FOM is obtained using a finite element discretization on an edge-wise uniform partitioning
with the ansatz spaces from Part I.A-Section 2.4 Our standard discretization parameters are
A, < 500[m| chosen maximal as spatial step size, and a time discretization by the implicit Euler-
type scheme, System with A; = 3[s| uniformly for FOM and all reduced models. Only
deviations from these settings are reported in the scenarios. The resulting nonlinear algebraic
equations after all discretization steps are solved by Netwton’s method, which is ran until a relative
tolerance of 107® is reached in our energy-norm. If the fixed-point iteration has not reached this
tolerance after 20 iterations, we cancel the simulation and consider it as failed. For convenience
of implementation, a few nonlinear integrals are approximated by the Gauss-quadrature with
four quadrature-points [Barl6], [DHOS]. These are the space integrals of the friction-term d(-)
in System [3.1] and its reduced counterparts as well as the time-integrals in the Galerkin-in-time
methods, Section , for which we already introduced the placeholder =* [-] for quadrature, see
(2.10), and the boundary data for the Galerkin-in-time methods, cf. Remark 2.36

The projection matrix in all our reduced models is obtained by Algorithm [3.7] This algorithm
as well as the complexity reduction methods get the trajectory of the FOM solution sampled
at 500 uniformly distributed time instances as snapshots S in , if not stated differently.
The reduced dimension n and the number of degrees of freedom in the greedy search of the
complexity reduction n. then fully specify these models. We reserve the abbreviation ROM in
this chapter for the reduced model gotten from Galerkin projection without complexity reduction,
System [3.4 Additionally complexity-reduced models, System [3.9] are denoted as ROMQ and
ROMD, depending on whether the quadrature-based method of Section [3.3|or the DEIM method
of Section [3.4] is applied. Recall that only the complexity-reduced models ROM@) and ROMD
are online-efficient in the sense that computational time is saved compared to FOM. The model
ROM, in comparison, takes about the same simulation time as FOM. All implementations have
been carried out in MATLAB Version 9.1.0.441655 (R2016D).

Remark 5.1 (Spatial representations for network solution). The spatial domain described by a
single pipe can be identified with an interval. In our spatial representations for networks, we
tacitly make these identifications for each pipe and string them together, see Fig. Fig. and
Fig.[5.11. Note that discontinuities in the mass flows at junctions, marked by dotted vertical lines
in the figures, are to be expected when more than two pipes meet due to the employed coupling
conditions.

5.2 Time discretization

In this section the performance of our time discretization schemes System [2.37, System [2.40
and System are compared. We refer to them in the upcoming as ImpFEul, DG and CoG,
respectively. In contrast to all other sections, the space approximation is fixed and only the time
discretization is varied. Consequently, the reference solution refers to a solution obtained from a
highly resolved time discretization. In our case it is obtained by MATLAB’s solver ’odel15s’ with
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Figure 5.1: One pipe, Scenario Spatial representation of reference solution.

the relative tolerance modified to 'RelTol = 10™® and exact Jacobian matrices forwarded to it.
We start by considering a scenario with only one pipe.

Scenario 5.2 (One-pipe network). The network topology consists of one pipe w = (v1,va) with
length 1¥ = 100km and diameter D = 2\/1/7 (i.e. A =1). Initial- and boundary conditions are
chosen as

1 2
p(0,2) = 40 + 9 (l% - 5) . Am(0,2) = 200

p(t, 1) =41, p(t, 1) = 44, tel0, 7], T=120.

The ISO2 model is employed and the laminar friction model

64
)\(m) = 10_5m—D.

Moreover, step size Ay = 2km is chosen, resulting in a dimension N = 101 for FOM.

The scenario involves initial conditions far afield from a stationary solution and a comparably
small friction factor given by the laminar friction model [DHLT17].Consequently, relatively large
temporal gradients are observed in the considered simulation period ¢ € [0, 120], see Fig. ﬂ The
scenario is designed to reveal the different numerical dissipation rates of our methods distinctly.

Numerical dissipation

Recall the (absolute) numerical dissipation D™PEUL DPG and DG for the different methods from
(2.6), (2.8) and (2.9). Defining the total dissipation for the final time 7" as

Dor = H(z(a(T))) — H(2(a(0))),
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Figure 5.2: One pipe, Scenario 5.2l Left: Rel. numerical dissipation Dr; Right: Rel. errors Er.

we can introduce a relative numerical dissipation rate Dr as the method-dependent quantity

ImpEul
DTT(T) for ImpEul
Dy = % for DG (5.1)

DC;—GT(T) for Cod.

This rate is depicted in Fig. [5.2}eft for Scenario for varying step size A;. ImpFEul and
DG show a similar, rather high numerical dissipation, which scales approximately linear with the
step size. CoG, on the other hand, inherits no step-size dependent numerical dissipation, but
only a small step-size independent base-deviation in the Hamiltonian. With under 1078 it is of an
order comparable to the chosen tolerance in the underlying Newton’s methods. This numerically
confirms our energy dissipation inequalities and, in particular, the dissipation equality shown
in Theorem [2.46]

Convergence

A convergence study in time for Scenario [5.2]is depicted in Fig. [5.2}right. It shows distinctly the
convergence orders, which are first order for ImpFEuler and DG and even second order for CoG.
We note, however, that the handling of the friction term in CoG may lead to lower convergence
orders for scenarios featuring other friction models.

One can observe this for the upcoming scenario, where the so-called Weymouth-model [DHLT17]
is used for the friction factor.
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Figure 5.3: Network topology 'Diamond’ used in Scenario . Lengths {I“/km : w; € £} =
{40, 38,18, 15,28,27,25} and diameters {D* : w; € £} = {1.3,1,1,1,1.3,1.3,1}. The domain
{w; € €:i=1,...,4} is marked in magenta.
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Figure 5.4: Diamond network, Scenario [5.3] Spatial representation of reference solution with the
domain relating to the marked path in Fig. |5.3]

Scenario 5.3 (Diamond network). The network topology is given as in Fig. . The boundary
conditions are chosen as

p(t,v1) = 60 + uy(t), Am(t, v5) = 200

t t _
with uy(t) =5 <exp (_E) — cos <%)) , te[0,T7], T =2h,

and the solution is initialized with the respective stationary solution at t = 0. The employed
friction model reads

4

A= GLas iy

The resulting dimension of FOM is N = 771.

The solution to Scenario [5.3|is visualized on the highlighted parts of spatial domain in Fig. [5.4
for different time instances. A convergence study can be found in Fig. [5.5] once for ISO1 and once
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Figure 5.5: Diamond network, Scenario [5.3] time discretization errors, divided by employed
models.

for ISO2. Convergence behavior is overall already seen for larger step sizes A; compared to the
former one-pipe scenario. All methods show here first order convergence, i.e., CoG is not of higher
order. In terms of absolute error, it still shows the best performance. Further recall that CoG is
only realizable for the ISO2 model and every single time step is more expensive, cf. Remark [2.47]
Again, DG and ImpFEul show very similar quantitative approximation behavior. As ImpFEul shows
to be slightly more efficient in our implementation, we employ this method here for all upcoming
tests. Let us mention, though, that DG could be generalized to higher-order methods by choosing
higher-order ansatz spaces, whereas a higher-order energy-stable generalization of ImpFEul is not
straight-forwardly obtained in our analysis.

5.3 Reducibility of gas networks

Of course not every model or every parameter regime is equally appropriate for the application
of model reduction methods. One notoriously hard-to-reduce type of model consists of transport-
dominated systems, which allow for sharp fonts, [CMS19], [RSSM18]. Luckily, in our application
of gas networks, the friction term together with the high characteristic speeds insert considerable
damping effects. How strong they are, depends on the chosen friction factor A. To illustrate its
influence, we repeat Scenario |5.3| with the modified input-profile

. t, 0<t<l1
Up(t) = Ssqu <4Z> : With se,(t) =<2 ¢, 1<t<2 (5.2)
0, t>2,

and varying choices of friction factor X\. The choices are A = 0.01 and A = 0.002, both constant
over the whole network. For both choices the respective solution on the spatial domain marked
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Figure 5.6: Diamond network, Scenario with modified A and input profile u, from (5.2)). Left:
A = 0.01; Right: X = 0.002. Spatial representation of reference solution with domain relating to
marked path in Fig. 5.3

in Fig. [5.3| can be found in Fig. [5.6l The comparably high characteristic speeds inherent in the
problem are apparent when considering the solution at t = 0.2h. Already at this point in time,
the influence of the varying boundary conditions at v have spread over the whole spatial domain.
A visualization of the evolution over time for the density and mass flow at the pipe-end of w, can
be found in the top rows of Fig. and Fig. 5.8

The respective differences in time of FOM minus the reduced models are plotted for a selection
of reduced models in these figures below. For all reduced models the dimension n = 12 is used. For
ROMQ®@-12 and ROM@-17 the complexity reduction is done with n, = 12 and n. = 17, respectively.
While the (not online-efficient) ROM resolves the solution quite well for all scenarios, noticeable
errors occur in the complexity-reduced models. Their approximation quality tends to be worse
for the case with lower friction factor A = 0.002, see Fig. 5.8 bottom. In particular, the ROMQ
method with n, = 12 seems under-resolved for this case. Notably also the under-resolved reduced
models allow for a stable simulation. This behavior can not be taken for granted when applying
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Figure 5.7: Diamond network, Scenario with modified A and input profile u, from (5.2)). Left:

A = 0.01; Right: A = 0.002. Temporal representation of density p at pipe-end of ws.

Top:

FOM- and ROM-solution. Bottom: Difference of ROM and ROM@E to FOM.

non-structure-preserving model reduction methods to our kind of model, as seen in the second
half of Section [5.4 and Section [5.5] Further, only scenarios with rather high friction factors seem
appropriate for model reduction. We assume to be in such regimes for all upcoming tests.
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Figure 5.8: Diamond network, Scenario with modified A and input profile u, from (5.2)). Left:
A = 0.01; Right: A = 0.002. Temporal representation of mass flow Am at pipe-end of wy. Top:
FOM and ROM-solution. Bottom: Difference of ROM and ROM(@ to FOM.
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Figure 5.10: Input profiles for Scenario divided by cases.
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5.4 Model reduction for larger network

For all remaining numerical experiments in this part, we consider a larger pipe-network. The
respective topology, shown in Fig. [5.9] is constructed from [SABT17, GasLib-40] by a few modi-
fications, such as replacing compressors by pipes and rounding the pipe-lengths onto two leading
digits.
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Figure 5.11: Large network, Scenario divided by cases. Spatial representation of reference
solution with domain representing pipes 1-8 (marked in magenta in Fig. [5.9).
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Pipe-end 2 Pipe-end 4 Pipe-end 7
69} 69} 69}
- wl wl . /\
> / /
+ / L L
g 677 67 / 67
5 -/
O e6r 66F 661
65| 65| 65|
0 1 2 3 4 0 1 2 s 4 5 0 1 2 s 4 5
300 0 65
g 250 -20 /"A\ 70 ’\
T / -40 / / ‘\\ \
% 2000/ 75 / \
= / \ 601/ \ /
w150 \ / \ -80
z \ -80 / \
= 100 V -100 \x -85
50 -120 -90
0 1 2 3 4 5 0 1 2 3 4 5 0 1 2 3 4 5
Time t/h Time t/h Time t/h

Figure 5.13: Large network, Scenario [5.4-Case B, temporal representation of reference solution at
pipe-ends of pipes with number 2, 4 and 7 (left %(95fight). Top: Density p. Bottom: Mass flow Am.



Scenario 5.4 (Large network). The network topology is given as in Fig. . For given input-
profile u,, the boundary conditions are chosen as

p(t,v1) = 65 + uy(t), p(t,ve) = 50 + wu,(t), p(t,vy) = 60 — uy(t)
p(t, vs) = 60, p(t,vg) = 45, Am(t,v3) = —100 ¢ € [0,T],

for T = 5h. The solution is initialized with the respective stationary solution att = 0. Constant
friction factor A = 0.01 is set. The input-profile is varied by cases:

o Case A: u,(t) =5 (exp (—f) — cos (71)).

o Cuse B: uy(t) = (1)) +2 (1 sim(amt) + ~4f oxp (1),

t, 0<t<1
With Usew(t) =2 —1t, 1<t <2
0, t>2

The resulting dimension of FOM is N = 4074.

The input-profiles u, for the cases of Scenario are plotted in Fig.|[5.10, Respective solutions
are illustrated in Fig. [5.11]in a spatial representation. Temporal representations can be found in
Fig. for Case A and in Fig. for Case B. Comparing these with the input-profiles from
Fig, [5.10] the smoothing of the solution profiles by the damping is apparent.

For all upcoming tests, the solution trajectory of Scenario [5.4-Case A is used for the snap-
shots of the training phase. Consequently, larger errors for the reduced models can be expected
in Case B.

Projection step

First, the error in the model reduction in dependence of the reduced dimension n is examined. For
this, we consider in Fig. the reduced models without complexity reduction, i.e., ROM. In the
figure a direct comparison to OrthP is drawn, which is the orthogonal projection of the solution
trajectory onto the respective reduced space. OrthP thus shows the pure projection error made
in the model reduction and serves as a lower bound for the expected total reduction error.
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Figure 5.14: Large network, Scenario [5.4] relative errors Fr of ROM compared to orthogonal
projection. Left: Case A (trained); Right: Case B (not trained).

We observe its error to monotonically decrease until an error of about 1072 is reached. Further,
the gap between ROM and OrthP is quite small and no significant drift-off effects can be observed
in ROM. In other words, our reduced models show to be robust, both for the trained Case A and
the not trained Case B. However, recall that ROM is not online-efficient and thus complexity
reduction has to be taken into account to save computational time.

Complexity reduction step

Next, we examine the performance of the complexity reduction step for varying degrees of freedom
n. in the greedy search of the complexity reduction methods. For this, we fix the reduced dimension
n = 40 in all models. The errors made for Scenario by our proposed ROM() and the non-
structure-preserving ROMD are compared in Fig. [5.15] A few observations can be made. Firstly,
the simulations of ROMD do not even run to completion for quite a few parameter settings, which
are all points without a plot in Fig. |5.15, This in particular is the case for the not perfectly
trained setting, Fig. [5.15}Case B, where only for n, = 75 and n. = 85 the simulation of ROMD
does not break down. Our proposed ROM(), on the other hand, does not suffer from these severe
stability issues, and it runs to completion for all considered parameter settings. We also observe
that for n. sufficiently large, the complexity reduction errors can be neglected compared to the
reduction errors. In the setting of Fig. [5.15] this holds for n. ~ 65 and larger. Although ROMQ
performs profoundly more robust than ROMD, it also shows some undesired effect. The error
is not monotonously decreasing for increasing n. for n. < 50, though not as wavering as for
ROMD. This points towards room for improvement for our heuristic, Algorithm [3.15], underlying
the construction of ROM(Q. The speed-up factor we observe for ROM() in comparison to FOM is
about a factor of six in our implementation (/50 sec. vs. 2300 sec.) for the highest tested order
n.. We want to emphasize, however, that this factor is strongly implementation-dependent and
we assume bigger speed-up factors to be possible.
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Figure 5.15: Large network, Scenario [5.4] relative errors Er of complexity-reduced models. Un-
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Figure 5.16: Large network, Scenario [5.4] with model modified to ISO2. Relative errors Ep of
complexity-reduced models. Underlying reduced dimension n = 40. Left: Case A (trained);
Right: Case B (not trained).

Complexity reduction for simpler model

Recall that our discretization of ISO1 involves nonlinearities in the time derivative as well, which
represents a further challenge for the complexity reduction. By changing the model to ISO2, we
have a setup without nonlinearities in the time derivatives, cf. Section In ROMD, where all
nonlinearities are complexity-reduced independently of each other, we thus can omit to approxi-
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mate the now linear time-derivative-part. In the notation of Section [3.4] this relates to the choice
D. = I. We repeat Scenario [5.4] with this simplification and compare the performance of the
complexity reduction methods in Fig. [5.16] Both ROM@ and ROMD perform better in terms of
errors. In particular, the simulations in ROMD all run to completion for n. > 55. Nonetheless,
the same basic observations as in Fig. can be made: The structure-preserving ROM(E) model
is more robust and has no parameter setting with simulation breakdowns. But its error is also
not monotonically decreasing for increasing n. on the whole parameter domain. The speed-up
factor we observe in this setting for ROM@ in comparison to FOM is about a factor of four in our
implementation (/50 sec. vs. ~200 sec.) for the highest tested order n..

5.5 Compatibility condition for complexity reduction

As discussed in Section there is one part of our compatibility-conditions Assumption [2.20]
which is notoriously violated for non-structure-preserving complexity reduction in our setting.

That part is (3.7)), i.e.,
1] < C||bl., forbe K, K={weV,: d,w=0}.

Recall that the constant C' can be seen as a stability-constant and can be estimated from certain
mass matrices, cf. the discussion in Section [3.3] In particular, it is bounded by the the condition
number of the matrix M. o from (3.6,

cond(M,2) = [[M,2||, HMC_%H2 :

Recall further that a pre-selection step is assigned towards the fulfillment of in Algo-
rithm In the upcoming, it is showcased that this pre-selection step does lower the condition
number cond(M.. ) and leads to overall more stable reduced results.

In what follows, a modified complexity-reduced model ROM@-nc is compared to our proposed
ROMG@. The modification ROM@-nc is constructed to disregard for the compatibility condition,
but to be otherwise similar to ROM(). Concretely, we construct it by Algorithm without its
pre-selection step. In the notation of Algorithm , this relates to setting wgu =0.

We repeat our perfectly trained case, Scenario Case A, for ROM(@ and its non-compatible
modification ROM@-nc. From the plot Fig. [5.17 eft of the resulting errors, we can see that
ROMQ@-nc even fails for a few parameter settings in contrast to ROM@. Also, if it does not fail,
it performs worse for almost all choices of n.. Further, ROM@-nc generally inherits significantly
larger condition numbers cond(M,2) than our proposed method, Fig. m’ght, which is to
be expected. Further, by comparing Fig. left and -right, a coherence of cond(M. ) and the
performance of the reduced models is apparent. Also the non-monotonicity of the errors in ROMQ
w.r.t. n. seem to correlate to a non-monotonicity in the condition number of cond(M.z). We
want to stress that the error and cond(M.2) stabilize for ROMQ for large enough n.. In our test
case that is for n. > 55. This stabilization can, on the other hand, not be observed for ROMQ-nc.
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Discussion and conclusion

Our aim in Part I was the systematic construction of online-efficient, structure-preserving reduced
models for the approximation of a nonlinear flow problem on networks. In contrast to standard
model reduction methods, our proposed procedure provides approximations that inherit the mass
conservation and energy dissipation, which are fundamental features of the nonlinear flow problem.
Furthermore, our reduced models can be shown to be of port-Hamiltonian structure. Most of our
derivations relied on a careful energy-based modeling and appropriate variational principles. The
discussion was divided into Part I.A and Part 1.B.

In Part LA we focused on the linear damped wave equation as a simple instance of our flow
problem. The analysis for this special case relies on the Galerkin framework [EK1§|, [Kugl9]. We
studied the algebraic setting, which results after space discretization, in detail. This includes the
differential-algebraic structure related to the network-character, and the interplay of the function-
space setting and algebraic compatibility conditions, cf. Assumption [2.20]

We then embedded the results in a model reduction context, cf. Assumption [3.5] and proposed
stable numerical procedures for the construction of compatible reduced models. In this regard,
the problem of finding compatible bases has been analyzed, which showed some similarities to
a problem occurring in so-called symplectic model reduction [PM16], [AHI7]. We also showed
in Theorem that this problem significantly simplifies, when moment matching is chosen as
the underlying model reduction procedure. With our subsequent numerical studies, we could
verify the superior structural properties of our proposed structure-preserving approach compared
to standard methods.

In Part I.B the approximation of the general nonlinear flow problem was then approached.
In its treatment, we were faced with several additional challenges compared to the linear case:
The energy-based modeling and the formulation of variational principles appropriate for structure-
preserving approximations are more involved due to the nonlinearities. Our approach especially
features a nonlinear parametrization of the energy variables of the solution, cf. Theorem [2.§] and
makes heavy use of the theory around the partial Legendre transform. Notably, our variational
characterization allows for a very convenient inclusion of the network-aspect, similar to the linear
case.

Another new aspect was the need for complexity reduction for the treatment of nonlinearities.
In this regard, we used a quadrature-type ansatz. The proposed complexity-reduced models were
then shown to fulfill an energy-dissipation equality, Theorem [2.24] Furthermore, port-Hamiltonian
structure could be verified, see Theorem [2.33] given appropriate compatibility conditions are posed
on the ansatz spaces, Assumption and the complexity reduction, Assumption [2.20 The
former assumption is similar to the linear case, and the latter one implies that the complexity-
reduced approximation of the £2-norm is a norm on the reduced ansatz space, cf. [EKLS20].
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Moreover, we proposed adapted structure-preserving time discretization schemes for our space-
discrete models, as existing structure-preserving methods like [LM17], [MM19],[CMKOT1] could
not be applied due to our nonlinear parametrization of the solution. Our schemes, which are an
implicit-Euler-type scheme, a discontinuous Galerkin scheme and continuous Galerkin scheme in
time, were all shown to either fulfill an energy-dissipation inequality, Theorem [2.3§ and Theo-
rem [2.43] or an energy dissipation equality in the latter case, Theorem [2.46]

In Chapter 3 a practical realization of the model order reduction and complexity reduction in
our framework was discussed. The former consisted of an adaption of proper orthogonal decompo-
sition and the latter of a greedy snapshot-based procedure for the training of quadrature weights.
The emphasis was on the inclusion of the compatibility conditions in the implementation, which
were exploited in our analysis.

The application of our approximation framework was then discussed in more detail using the
barotropic Euler equations on networks as the underlying model. This discussion includes a well-
posedness result of our proposed complexity-reduced models, Theorem

To conclude Part I.B, we illustrated different aspects of our theoretical findings for the example
of the isothermal Euler equations on networks. The parameter regimes and settings were oriented
towards the simulation of gas network systems, cf. [SABT17], [DHLT17], [HGCATRM09]. No-
tably, we observed our proposed method to have good stability properties, particularly compared
to popular standard methods like the discrete empirical interpolation method.

However, the numerical studies in Part I.B also indicated that the snapshot-based heuristics
for the construction of the quadrature weights should be further studied, as some fluctuations in
their fidelity w.r.t. the chosen degrees of freedom could be observed. Other possible questions
for future research include the construction of compatible reduced spaces by a greedy method,
cf. Part I.A-Remark [3.11] or the rigorous inclusion of quadrature-type approximation in time,
Part [.B-Remark [2.49] Moreover, the extension of our arguments to more general situations, such
as multi-dimensional systems or non-barotropic Euler equations, might be interesting and seems
feasible.
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Part 11

Input-tailored system-theoretic
model order reduction
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Introduction

In this part we introduce a new system-theoretic model order reduction method for quadratic-
bilinear dynamical systems of the form

Ex=Ax+Gx®x+Dx®u+Bu, t>0
y = Cx, x(0) = xo € RY, u(t) eR?, t>0

with nonsingular matrix E and Kronecker-tensor product ®, i.e., x @ x € RV and x @ u € RV?.
The system characterizes a map u — y from typically low-dimensional input u to low-dimensional
output y via a high-dimensional state x. For a cheaper-to-evaluate reduced model, we seek for an
appropriate basis matrix V. € RV" n < N, and define the reduced model as

E?”XT = ATXT + GTXT ® Xy + D?”XT ® u + Bru
y = C,x,, XT’(O) = VTXO e R"

with

E, = VIEV, A, = VTAV, G, =VIGVveV
B, = VB, D, =VDV®I, C,=CV,

and unit matrix I, of dimension p. System-theoretic methods for linear systems are based on the
frequency representation of the input-output map, which is a univariate algebraic mapping, called
transfer function. For moment matching, the reduction basis V is developed such that the transfer
function of the reduced model fulfills certain interpolation conditions. In the nonlinear case, the
input-output map does in general not have a univariate frequency representation. Relaxations of
the linear notions are needed to generalize it to the nonlinear case, see, e.g., recent multi-moment
matching methods for multivariate frequency representations [ABJ16], [Gul2], [BB15], [ABJ16],
[GABI15], [BB12b]. In our approach we pursue an other idea by using the following three relaxation
steps:

1. Instead of considering the input-output map u — y for arbitrary u, we assume the input
itself to be described by an autonomous quadratic differential system, the signal generator.
The input-output system driven by the signal generator can then also be characterized by
an enlarged autonomous output system, i.e., a system without any input, see Fig. (1] for an
illustration.

2. We construct a wvariational expansion of the autonomous signal generator driven system
w.r.t. its initial conditions. This results in an infinite series of linear systems.
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Figure 1: Left: Classical input-output modeling. Right: Modeling the same situation with an
autonomous output system by replacing the external input with a respective signal generator.
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Figure 2: Sketch for input-tailored moment matching being based on the signal generator driven
system and reduction via Galerkin projection.

3. For the first few terms of the variational expansion we construct univariate frequency rep-
resentations and perform an approximate moment matching. This means the determination
of the reduction basis V corresponds to approximating certain interpolation conditions for
the univariate representations.

The idea of using signal generators for model reduction can also be found in [Ast10a], [Ast10b],
[[A13]. But apart from that our approach is very different from theirs, as ours relies on variational
expansions and by that considers families of solutions. In particular, our relaxation steps (1)
and (2) induce a new input-tailored variational expansion of the state x of the high-dimensional
dynamical system. The work that probably shares most similarities with ours, and which initially
inspired us to look deeper into the subject, is [ZLW™12|, [ZW16]. The common feature is the uni-
variate frequency representations derived for a variational expansion. Nonetheless, our approach
exhibits profound differences to the former: Using the concept of signal generators we develop
a framework that allows us to derive the variational expansion more rigorous and general. Our
analysis suggests additional tensor-structured approximation conditions to be incorporated. Re-
garding the cascade- and low-rank tensor-structure present in the approximation problems yields
a more efficient implementation. The latter point is crucial for practical usage, as the involved
univariate frequency representations grow vastly in dimension when considered as unstructured
linear ones. It turns out that the eract moment matching idea pursued classically in model re-
duction has to be relaxed to an approximate moment matching owed to the tensor structure of
the problem. In this respect, our input-tailored moment matching is more involved as the multi-
moment approaches [ABJ16], [BG17], [Gul2], [BB15], [BB12b]. However, our method corresponds
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to a one-dimensional interpolation problem unlike the multi-moment approaches corresponding to
multi-dimensional interpolation problems. The latter consequently involve the choice of more ex-
pansion frequencies in multi-dimensional frequency space compared to ours, which involves fewer
expansion frequencies to be chosen from a one-dimensional frequency space. A further difference
to other system-theoretic reduction approaches is that ours extends very naturally to systems with
more general input relations, such as, e.g., nonlinear functions and time derivatives. In this respect
it is similarly flexible as the trajectory-based reduction methods like proper orthogonal decom-
position [KVO01], [AHI4]. As a byproduct of the extension of our method to more general input
relations, we also derive a respective extension for system-theoretic methods relying on multivari-
ate frequency representations by incorporating input-weights. Although the use of input-weights
in model reduction is not new [VA02], [BBGI5], they have, to the best of the authors’ knowledge,
not been applied for this purpose before.

Outline

The outline of this part is as follows: The concept of a system to be driven by a signal generator
as well as the proposed variational expansion and associated univariate frequency representation
of the resulting autonomous system are presented in Chapter [l We refer to the expansion and
frequency representations as input-tailored, as they take into account the input described by the
signal generator. The approximation conditions, which our reduction method aims for, resem-
bles an approximate moment matching condition of the input-tailored frequency representations
(Chapter [2). In this context the commuting diagram of Fig. 2] also takes a prominent role. In
Chapter [3| our numerical realization is discussed. We particularly discuss the ability of handling
non-standard input dependencies in our method in Section [4.1] In this context we also suggest an
extension for other system-theoretic methods to handle non-standard input maps, which falls off
as a byproduct of the discussion of our approach. The remainder of Chapter 4| provides expressions
for higher-order univariate frequency representations as well as generalizations of the variational
expansion and generalizations. The performance of our input-tailored moment matching method
in comparison to the system-theoretic multi-moment matching and the trajectory-based proper
orthogonal decomposition as well as the proposed handling of non-standard input maps are nu-
merically studied in Chapter [5]
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Chapter 1

Input-tailored expansion and frequency
representation

In this chapter we develop our input-tailored variational expansion and frequency representation
our reduction method is based on. Starting point is the concept of signal generator driven systems
(Section. These signal generator driven systems are, by construction, autonomous. Variational
expansions of autonomous systems and associated univariate frequency representations are the
topic of Section Then our input-tailored expansion and frequency representation are presented
in Section [I.3] In Section we embed our proposed expansion in the existing literature by
relating it to the Volterra series and its frequency representations.

1.1 Signal generator driven system
In focus of this part are quadratic-bilinear dynamical systems of the form

S: Ex=Ax+Gx®+Dx®u+Bu, x(0)=xcRY (1.1a)
y=Cx, u(t)eR’, t>0 (1.1b)

with E nonsingular, all system matrices constant and G € RYY ‘D e RN, By slight abuse of
notation, we identify throughout the part the realization of the state equation S with its input-
to-state map S : u — x.

Instead of considering S directly as abstract map, we use the concept of a system to be driven
by a signal generator. A signal generator is an autonomous differential system describing the input
u. We employ here the class of signal generators with quadratic nonlinearities given as

T: u=C.z, 7z=A.z+G,z®, z(0) = zp € RY. (1.1c)

Remark 1.1 (Signal generators). For example, an oscillation u(t) = asin (At) for t > 0 and
a, A € R is readily given by the signal generator

w=1[1]0]z, 2:)\[_1 1}2, z(o):m.
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More generally, any linear combination of exponential pulses and sine- and cosine-oscillations can
be described by a linear signal generator (as in (L.1d) with G, = 0) by superposition of simple
signal generators. Taking, e.g., u(t) = aj exp (Mt) + agcos (Aat), the associated signal generator
reads

A1 ai
u=1[1]0|1]z, Z = Ao | 2, z(0)= |0

Arbitrary derivatives in frequency space of the above mentioned functions, such as e.g., u(t) =
thexp(t) for k € N, can also be described with linear signal generators. We refer to [ALMOS],
[Ast10df. With nonlinear signal generators an even larger class of inputs can be described, see
e.g., [ALMOS|], [AstiOdj for a broader discussion and some applications, or Section Case 2
for an example of a quadratic signal generator.

Similar to [Ast10a], [Ast10b], [TA13], the notion of a system to be driven by a signal generator
is defined in the upcoming. It results from inserting a signal generator for the input u in system S.

Definition 1.2 (Signal generator driven system). Let a quadratic-bilinear system S with an input
u described by the signal generator T as in (L.1)) be given,

S: Ex=Ax+Gx®+Dx®u+Bu, x(0) =xo € RY
T: u=C.z, z=Az+G,z?, z(0) = zo € R
Let Q be the constant matriz such that
%] @ x©
Q {_] = |X®2z for arbitrary x € RY, z € R,
Z Z®
Then we call the autonomous system
5. &n=Aw+Gn®, w(0) = b
x =P,

with

the signal generator driven system S.

By definition, the solution x of system S for input u described by the signal generator T and
the output x of the signal generator driven system S coincide. For an illustration, we refer to
Fig. , left column. Note that the state equation of S (denoted by S, in Fig. [2)) is autonomous.

Remark 1.3. Quantities associated to the original input-output system (e.g. S, A, x) are written
in another typesetting than the ones associated to the signal generator driven system (e.g. S, A,
). Moreover, frequency representations are written in a curved font (e.g. X, W), cf. Fig. @
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1.2 Variational expansion of autonomous systems

Our approach employs a variational expansion of the autonomous system S from Definition
and associated univariate frequency representations. The theoretical basis is given by the following
theorem.

Theorem 1.4. Let an a-dependent initial value problem of the autonomous quadratic differential
equation

Ew(t;a) = An(t;a) + G (w(t;a))®,  te (0,7)
w(0; ) = ab

be given for T > 0 and constant system matrices £, A € RMM G ¢ RMM* gnd b € RM with
& nonsingular. For parameter a € I, 0 € I C R bounded interval, the family of a-dependent
solutions w(-, ) can then be expanded as

= a'wi(t)+ 0", te0,T), acl (1.2)

The univariate frequency representations v, of the first three functions vo; for s € C are

Hi(s) = (s€ — A~ (1.3a)
Ws(s) = (s€ — A)~ 1g s€D — (2),.A) (1.3b)
Wi(s) = 2(s€ — A) G (s€@ — @),A)” g®5(55®—@gA)*1 b®. (1.3¢)

The proof of Theorem relies on a variational expansion w.r.t. the initial conditions and
on frequency space formulations using the so-called Associated Transform [Rug81]. Formal simi-
larities to univariate frequency representations of [ZLW™12|, [ZW16] are addressed and exploited
within our proof. The variational expansion w.r.t. the initial conditions in Theorem is par-
ticularly based on the following well-known result (Theorem for which we state a proof for
completeness.

Theorem 1.5. Consider the a-dependent differential equation

w(t;a) = f(t,w(t;a))  te(0,7)
w(0;0) =b+ab,  with b,b € RM

forT'> 0, | being N + 1 times continuously differentiable w.r.t. vo and continuous w.r.t. t. For
a €1, I CR being a bounded interval containing zero, the family of a-dependent solutions vo(-, )
can be expanded as

w(t; ) = wo(t) + Y a'wo(t) + O(@™),  te0,T).

119



Proof. With the regularity assumptions on the right hand side §, unique solutions are given by
the Picard-Lindelof theorem for all « € I. Moreover, the solution to is N + 1 times continuously
differentiable w.r.t. a. For both statements we refer to, e.g., [Har02, Sec. 5.4], [Chi06, Sec. 1].
Therefore, a Taylor series in a around o = 0 gives

w(t a) = wo(t) + Y a'to;(t) + O(a™ )

~ il o

with 1;(t) : 10 (t; &) ja=o-

Furthermore, we use the following technical result from [BB12a], [Brel3].

Lemma 1.6. Let P,A € RYM B e RME C e REM D e REE and let

ool e )
O, Ix

. A B [PoA PoB
M <P®[C p| /M= |psc PeD|

Then it holds

Moreover, M is a permutation matriz and therefore orthogonal, i.e., M~' = M7,
Let us now turn to the proof of Theorem [I.4]
Proof. (Of Theorem Theorem [L.5| with f(¢, w) = £~ (A + Gro®@) can be used to get

N
w(t;a) = a'w;(t) + O™ ).
i=1
The term tv, scaling with o’ drops out here as the solution for & = 0 is to = 0. Inserting this
series representation into the differential equation and equating equal powers in «, we get

o, = Atoy, m1(0> =b
Eroy = A, + Gro2, 1,(0) =
Ewz = Aoz + G (0] ® g + 10y ® 10y) , 3(0) = 0.

On the upper equation for toy, the standard Laplace-transform can be done, e.g., [Ant05], which
gives the unique univariate frequency representation #; of tv;. Moreover, formally rewriting the
equation for to; with the help of a Dirac impulse as

E1oy = A, +b3(1),  lmmwi(f) =0

does not change its Laplace transform. Also multivariate frequency representations of to;, i = 2,3
can now be constructed following the standard procedure [Gul2], [Rug81], [ZW16]. To construct
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the desired univariate associated frequency representations %, the Associated Transform [Rug81]
can be applied to the respective multivariate frequency representations of tv;,. This step has
already been performed for exactly our set of equations (using the Dirac impulse expression in
the equation for toy) in [ZW16], [ZLW*12], see Remark [1.13] Therefore, our associated frequency

representations coincide with their formally derived ones, and we can reuse their results. For %,
the expression (1.3b]) equals [ZW16, eq. (20)]. To derive expression (|1.3c|) for #3, the following

abbreviations are useful
S I I I
cf. Lemma . Then expression [ZW16, eq. (23)] for #5 is equivalent to
Wi(s) = (s — A)'G
[@@IM V(36 ®E — (A @ E + & @A)~ (b @ b)
+ Iy RC)(SERE —(ER A+ ARE)) (b 62)] .
It remains to prove that this is equivalent to . First we show that

(I RC)(sERE —(ER A+ AR E)) b by)
—(CIy)(s&RE — (A ®E+E @A) by ®b). (1.4)

Using the respective orthogonal permutation matrix M from Lemma [1.6] we get

Iy @C)(sSERE — (ER Ay + A® &))" (b ® by)
= (Iy @ C)M(sMTE @ EM — MT(E @ Ay + A® &)M) "M (b @ by)
Then by Lemma we have

ERE £® u
MT5®52 { 8®5®}:{ 5@}252@)5

{@EA ge&

MT(A®E +E @AM
3eA

} = (AQ@E-I-EQ@A).

A small calculation shows
MT5®62= [b%)} 252®b
Ly ® CoM = Cy @ Iy = [L12]0],

which together gives the equality . We therefore have

u v v . it
Wa(s) = 2(sE — A)"G[L112|0] [552 DE— (M@E+E5H® A)] (by ® b)
=2(s& —A) G (D — @A) G E (sED — B)A) 09,

i.e., representation (1.3c). In the last step we just used the upper-triangular structure of the
matrix in the squared brackets to be inverted to factorize the term. O
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Remark 1.7. Certainly, the series in can be formulated regarding terms of arbitrary high
order in «. The tensor-structured explicit representations, however, get lengthy for high orders
and the calculations more technical. In the main body of the part, we restrict ourselves from now
on to terms up to order two to keep it more comprehensible. The tensor structure pattern that are
observed and exploited for order two, are preserved for the expressions of higher order as well. For
order three this can be seen in Theorem and in respective generalizations of other important
results provided in Section [{.3

9]

Another point of view on the associated univariate frequency representation #5 is highlighted
in the following lemma that results from straight forward calculus (cf. Lemma for #5).

Lemma 1.8. Assume that the requirements of Theorem hold true. Then the associated fre-
quency representation #s can be formulated with the linear representation

o o . o\l
%(S) = CQ <852 - ./4.2) [12,
S & y A G - 0 5
with 52 = |: 5®:| s .AQ = |: @g-A:| 5 bz = |:b@:| > CQ = [IM 0} .

Remark 1.9 (Cascade- and tensor-structure of associated frequency representations). The fre-
quency representation W, associated to the first order term of the variational expansion is a usual
linear input-to-state transfer function with dimension M equal to the dimension of the state vo.
According to Lemma (and Lemma , also the higher-order terms possess linear state rep-
resentations, which will strongly motivate our subsequently proposed procedure for setting up the
approzimation conditions in the approrimate moment matching. However, since the frequency
representations are of growing dimension, RM+M* for Wy (RM+M2+M3 for %}, operating directly
on them — as done in [ZLWT12], [ZW16] — is unpractical for medium- to large-scale problems.
For the development of a numerically tractable method, we instead exploit their special cascade-
and tensor-structure that is revealed in Theorem . For example, % can be interpreted as the
cascade of the transfer functions G (s€@ — 2)A)" b and (s€ — A)~L, where the former has

low-rank tensor structure.

1.3 Input-tailored variational expansion

Based on the notion of a system to be driven by a signal generator, we can now formulate our
input-tailored expansion.

Definition 1.10 (Input-tailored variational expansion). Let the signal generator driven system S
with enlarged state vo be as in Definition[1.9. Let

w(tia) = > a'wi(t) + 0™, te0,T)

be the variational expansion of vo w.r.t. the initial conditions w(0; ) = ab. Let #; be the associated
univariate frequency representations of w; as in Theorem [1.4)
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Then the input-tailored variational expansion of x described by S (respectively by S and T) is
defined as

x(t; ) = Z a'x;(t) + 0N, x;(t) = P, t0,(t)

with Py = [In,On4]. The input-tailored frequency representations Z; are given as
Zi(s) = PuWi(s), seC.

Let us emphasize that our input-tailored variational expansion is not tailored towards a sin-
gle solution trajectory, but rather towards a family of solutions parametrized in the expansion
parameter . Given, e.g., the signal generator

w=1[110]z, Z:)\{_l 1}z z(O)zam, a €R,

it relates to the inputs u(t) = asin(At), i.e., oscillations of varying amplitude.

Remark 1.11 (Possible generalizations). We point out that the definition of signal generator
driven systems, Definition and with that our whole approach can be generalized straightfor-
wardly to systems with more sophisticated input maps, e.g., quadratic inputs, time derivatives, see
Section [{.1]

Moreover, the variational expansion from Theorem itself can be generalized. Instead of
considering families of solutions parametrized in initial conditions that dependent only on the
single parameter a, also families of solutions parametrized in a multidimensional parameter can
be treated, see Section . This includes solutions parametrized in inputs u(t) = Zj aju;(t) for
varying o, where all u; have a linear signal generator.

1.4 Relation to Volterra series

In the following, we discuss the relation of our input-tailored variational expansion with the
Volterra series, which is a variational expansion of the solution w.r.t. the input. The Volterra series
has recently been extensively used as a basis for model reduction. For example, multi-moment
matching has been discussed in [Gul2|, [BB12b], [BB12c], hermite multi-moment matching in
[BB15], [ABJ16], [BGGI1S], and balanced truncation in [BG17]. We recapitulate the variational
ansatz from [Rug81|, [LKT78], [Gil77]. As the references are restricted to the scalar input case
u : R — R, we also use this restriction for convenience. Consider the state equation S with a
scalar-valued input and trivial initial conditions, i.e.,

Ex = Ax +Gx®@ + uDx+bu, x(0)=0, u:R—R

with b € RY. For appropriate input u(t) = av(t) with a € R being sufficiently small and the
system being uniquely solvable in an a-neighborhood containing zero, a variational expansion in
the input holds, i.e., the solution can be expanded in o for N > 0 as

x(t; ) = Zaixi(t) +0(a™Mth) tel0,7) (1.5)
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for some 7' > 0. It can be shown, using the multivariate Laplace transform as in [BGG18], that
the terms x; have multivariate frequency representations 2; with

21(s1) = %(s1)% (1),
5{2(817 52) = %(81,52)%(31)%(32)
c/Im//%<817827"‘7875):gi(slus%‘"781')Q/(81)6&<82)"‘%(875)7 Si GC, ZSN

where % is the Laplace transform of the input v and ¥; are the so-called symmetric transfer
functions, see [Rug81], [LP06], [ZW16] for details on them. The model reduction methods relying
on the Volterra series ([1.5)) typically formulate approximation conditions for the transfer functions
9.

At first glance there seems not to be a connection to our input-tailored variational expansion.

The upcoming lemma, however, shows that for inputs described by linear signal generators, both
expansions lead to the same result.

Lemma 1.12. For a quadratic-bilinear differential system S with scalar input and trivial initial
conditions, where the input is described by a signal generator T being linear, i.e.,

S: Ex=Ax+Gx® +uDx+ bu, x(0) =0,
T : u= C,z, z=A,z, z(0) = 2o,

the same expansion of the solution

can be obtained by the following two approaches:
a) By the input-tailored variational expansion of x as in Definition |1.10.

b) By the Volterra series: Expand the state x for input u(t) = auy(t) in «, and then set the input
u to be as in the linear signal generator.

Proof. Proceeding from Approach E[) we show the equality to Approach E[) In Approach E{) we
assume for initial value tog = a[0; Z,] that the extended state can be expanded as

w(t; @) = [’Z‘g z‘ﬂ = iai [’Z‘gﬂ +0(ah).

i=1

From the signal generator relation T it then follows

u(t; a) = Z a'u(t) + O, wi(t) = Cuzi(t).

As the signal generator is linear, it is easily seen that z = az,, thus also © = auy. Therefore, the
expansion terms a'x; scale with ' = a‘u} as in Approach @, and hence the expansion terms x;
of both approaches coincide. O
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Inputs described by linear signal generators are an important case. Alternatively to the deriva-
tion in [BGGIS|, the multivariate symmetric transfer functions ¥; can already be derived by
considering the response to sums of exponential functions

u(t) = Z ag exp(Axt), for arbitrary ax, \r € R
k=1

only, which is, e.g., used in the growing exponential approach, [Rug81], [Brel3]. Clearly, sums of
exponential functions can be described by linear signal generators, cf. Remark [I.I, Therefore,
loosely spoken, the associated univariate input-tailored frequency representation tailored towards
the upper growing exponentials for different choices ax, Ar resemble the multivariate transfer
functions ;. The works [LW13], [ZW16] indirectly heavily rely on the upper resemblance, but do
not explicitly elaborate on it.

Finally, let us comment on the more formal approach by [ZW16], [ZLW™12| that leads to
similar univariate frequency representations as ours.

Remark 1.13. In [ZW14], [ZLWT12] the quadratic-bilinear equation of Theorem with zero
(pre- )initial conditions but an initial jump is considered, i.e.,

Ew = A 4+ Go® + bu(t), u(t) = ad(t), lg(r)l (t) =0,
where 6(t) is the Dirac-impulse. There the solution o is expanded formally as Volterra series with
that distributional input u(t) = ad(t), yielding the same expansion terms as ours. However, the
validity of the Volterra series when the input is a Dirac-impulse is not covered by the classical result
on Volterra series expansions — as far as the authors know (cf., e.g., |[Rug81], [LK7§], [GilTT] or
[Bor10)]). This issue is also not further addressed or discussed in the respective works.
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Chapter 2

Input-tailored system-theoretic model
reduction framework

Aim of our method is to construct a reduced model such that for the input-tailored frequency
representations Z; the so-called moments

dk

W%(S)\SZSO for k, i, s¢ given
s

of the full order model are approzimately matched by their reduced counterparts. This is a relax-
ation of the linear moment matching idea, which we recapitulate in Section 2.1 Our input-tailored
moment matching problem is formulated in Section [2.2] The notion of a signal generator driven
system S and its reduced counterpart is herefore essential. The structure of the approximation
problem is analyzed in Section [2.3] From a theoretical point of view, it can be characterized with
linear theory. To do so, a change to high-dimensional state representations (cf. Lemma is
needed. Our projection ansatz, however, operates on the lower-dimensional original representation
with tensor structure, which is why the relaxation from ezact to approximate moment matching
is needed. The proposed conditions aiming for approximate moment matching are presented in

Section 2.4

2.1 Moments and linear theory

The basic theory of linear moment matching is recalled here for convenience, for further reading
we refer to, e.g., [Ant05], [Gri97], [Ast10a], and references therein.

Definition 2.1 (Moments). Given a univariate frequency representation J€ being k-times differ-
entiable at sg € C, its k-th moment at sg is defined as

e = 5 ggr 7 (S)ls=sa:

Note that the moments m, are dependent on the expansion frequency so chosen, which we,
however, suppress in our notation to keep it shorter.
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Lemma 2.2. Let a frequency representation S have the form 3 (s) = C(sE — A)™'B. Let, for
gen so, Ag, = —soE + A be nonsingular. Then the k-th moment of € at sy reads

m;, = —C[AJ'E]"A'B, fork>0.
The moments can be determined as follows: Calculate k;, the moments of s — (sE — A)"'B at
Sg, by the recursion
1=0: Agko=-B
1 >0: Ak, = Ek;_;.
Then set my = Cky,.

For linear systems, reduced models fulfilling moment matching can be constructed by means
of the following lemma.

Lemma 2.3. Let #(s) = C(sE — A)™'B with E,A € RMY and let for given reduction basis
V € RV™ the reduced system be defined as

H.(s) = C,(sE, — A,)"'B,
with E,=VTEV, A,=VTAV, B,=V'B, C,=CV.
If for prescribed sq, it holds

span{ko, kla s 7kk} g @m(()V) (21)
fork;, 0 <1<k, as defined in Lemma then the (exact) moment matching condition
d’ d’ ,
@%(S)ISZSO = @%(Shs:‘mv i<k (2.2)

is satisfied. We say that the moments of the full and the reduced model match (up to k-th order
at so). Moreover, it holds

k; = Vk,,, 1 <k,
where k,.; is recursively defined with A, 5, = —soE, + A, as
i=0: A s ko=-B,
1>0: Ak =Ek 1.
Of course, projection errors play a crucial role in this kind of model reduction.

Lemma 2.4 (Error of projected solution). Let V.€ RN™ be orthogonal. Let b € RM? and let
A cRN¥N A, = VTAV both be nonsingular, and

X := A" 'b, X, = A;lbr,
where b, = VTb. Then the following approzimation condition holds
X—-VX,=[I-VA'VIA] I-VV']X,
where I — VVT is the projector onto the orthogonal complement of the image of V.

Lemma [2.4] can be shown by straight forward calculus. With the help of Lemma [2.4] and
exploiting the recursive manner the moments can be defined, leads to an iterative proof of Lemma
. It mainly relies on the fact that under condition the projection error in the respective
k;, i.e., (I—VVT)k;, is zero. It then follows iteratively that Vk,,; = k;, from which can be
deduced.
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2.2 Reduced signal generator driven system

In this subsection we clarify our notion of a reduced signal generator driven system and its usage.
We start by stating the basic result behind the commuting diagram sketched in Fig. 2]

Lemma 2.5. Let a quadratic-bilinear system S, a signal generator T,

S: Ex=Ax+Gx® 4+ Dx®u+ Bu, x(0) = Xo,
T: u=C.z, z=A,z+ G, z?, z(0) = 2,

and the associated signal generator driven system S, as in Definition be given. Let further-
more, for given reduction basis V.€ RN™ n < N, the reduced state matrices be defined as

E, = VIEV, A, =VTAV, G, =VIGV®V,
B, = VB, D, =V'DV®I,

Let Q,. be the constant matriz such that

%] ® x©
Q- [} = |X®12 for arbitrary x € R", z € RY.
VA Z@
Introducing the reduced system as
S, : E.x =Ax +Gx ®x, +D,x, ®u+ B,u, x,(0) = VTx,

and setting up the signal generator driven system for S, and T gives
5. Etor=Aw 4G, w,.(0) = by,
X, = Py, 10,.
with
O R R
q

Az Z
{G, D, (I, ® C.)

gr = Gz:| Qr-

Projecting the realization of S as
g =Vrey, A, =VTAY, G, =VgyeV b, = V7b,

with reduction basis V = lv I } ,
q

and defining P, as above, leads to the same reduced signal generator driven system S,.

128



The lemma is quite obvious, but nonetheless of high importance for us. The input- tallored
frequency representations %Z of §, are accordingly obtained, as specified in Definition [1.10, by

Zri(s) = Pu, Wri(s), s€C

with V/UM being the frequency representation of the variational expansion terms tv,.;. The proposed
approximate moment matching conditions we require on the reduced model S, to be fulfilled are

dc . rodk

V@%,i(s)\s:so ~ @%(3)@;80 for k < LZ', 1 < Z, (23)

for L;, 1, s prescribed.

Remark 2.6 (Extracting reduction basis from extended problem). Note that the signal generator
itself is not reduced in the construction of Lemma(2.5. This is also reflected in the block structure
of V with a unit matriz block 1,. Moreover, the lemma shows that projection and driving by a signal
generator commute. Therefore, the input-tailored moment matching can be approached in a
two-step procedure:

o Find basis V such that

d* rodh o
V@W (5)js=s0 @%(S)BZSO fork < L; i<i (2.4)

holds, for L;, i,sq prescribed, where "‘//ui, %Z are as in Definition given S, S,.

e Fuxtract the basis V from V.

2.3 Input-tailored moments and projection

Up to now, the input-tailored moment matching problem has been tracked back to the extended
problem (Remark [2.6]), and it has been shown that the reduced signal generator driven system S,
can be seen as the projection of S, Lemma 2.5l What remains to examine is the actual structure
of the extended problem . It will be seen that, from a theoretical point of view, we can tackle
the problem with linear theory by changing into high-dimensional linear representations.

Lemma 2.7 (Reduced associated frequency representation). Given the full order signal generator
S, and its reduced counterpart S, as in Lemma [2.5, the reduced associated frequency representa-

tion %2 1s the Galerkin-projection of 7/2 written in its high-dimensional linear representation of
Lemmall.5, i.e.,

v

. . . -1
Vrals) = Cra (562 = Avz) By
with &5 ="V, EVe, A=V, AoVo, b =V1by, Cro=Cols,

and ]u/g = {Vgl )
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The proof is straight forward. Obviously, the inherent tensor-structure of the problem is handed
over to the reduction basis V5. Our method makes use of this special cascade- and tensor-structure
that is also present in the moments, which we show in the upcoming.

Lemma 2.8. For sy € C, i > 0 and quadratic matrices £, A let Ay, = —so€ + A. Then it holds

Dghsosi = =50E@ + D A.
Proof. For 0 < k,m <i—1, with K4+ m + 1 =1 it holds

5®®(—?5+A>®5@=—%5®+5®®A®5@.

Since (i)gAs, /i can be written as sum of ¢ such expressions with k =0,...,i—1,and m = i—k—1,
the lemma follows. O

A recursion formula for the moments m§2) of #5 can now be stated (cf. Theorem for 7/3)
The super-index . in the moments is used throughout to indicate the correspondence to the
j-th frequency representation %, j = 2, 3.

Theorem 2.9 (Extended input-tailored moments). Assume that the requirements of Theorem
and Lemma [1.§ hold, and let for given sy € C the matriz Ay, = —so€ + A be nonsingular. Then

the moments m§2) of% at sg are characterized by the recursion:

i=0: @DgAs2 N(()Q) = —b®
A~ gl

i>0: DgAs 2 p? =9 p?,
A, m? = Em?, —Gu?.

v o\~ 1y
Moreover, kl@) = [m(2); ugz)] are the moments of s +— <s€2 - Ag) by at so.

7

Proof. The representation of Lemma for s is a linear state representation. Therefore, follow-
ing Lemma , the factors kZ@) recursively defined by

1=0: (—805‘2 + .le)k(()z) == —bg
1>0: (—Soég + .le)kl@) = éQ kz(i)h

o o \—1lo
are the moments of s — <S£2 — A2> by at sp. Let us introduce the following notation for the

upper and lower blocks

m?
2
u?

Then these blocks fulfill for 7 > 0

Kk —

(2

, where m'? € RM, ,u§2> e RM.

7

(=50 + Am? +G p? = gm!?,
(—505@ + @ A) ILZ@) =@ l%(ﬂ .
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Using Lemma , we get the recursive expression for ml(-z) for ¢ > 0. The initial step ¢ = 0 follows
similarly. In fact, ml@) is the i-th moment of #5 at sq, as it equals é2k§2), which is the expression

we get for the moment by applying the last part of Lemma [2.2] O]

According to the linear theory, exact moment matching requires
kz(?) e image(V,). (2.5)

This corresponds to a condition in a (N +¢)?+ (N +¢)-dimensional space. However, this condition
cannot be fulfilled exactly because of the specific form our reduction basis has.

2.4 Approximation conditions

We propose an approximate moment matching that accounts for the special tensor structure of
the problem.
Considering the reduction basis for #5

SR
VZ - |}}§>j| )

we solve the following splitted problem: Find V, such that it holds

Iy — V2V m'® ||/|| m” || small for i =0,1,...,L (2.6a)
||(Tngq)2 — VQ( )) ||/||M || small fori=0,1,...,L (2.6b)

(2)

7,

for m;”, p, @ from Lemma [2.9, This aims for small projection errors

(I—f)zf);) K, with k2 = m®; u?),

which is a relaxation of the exact moment matching in
In the assembly of the global reduction basis V' that corresponds to all considered frequency
representations 7%, i <1, cf. ., we provide a block structure of the form

.

This reflects that the signal generator itself is not reduced and gives the desired reduction basis
V of the original system.

Remark 2.10. Let us stress the difference to former work on model reduction using univari-
ate frequency representations for nonlinear systems. Comparing our approach with the one from
WZLWT12)], [ZW16] there are, besides the more rigorous treatment of the variational expansion
(cf. Remark , three major differences: The first and most important one is that our analysis
reveals an additional tensor-structured approximation condition to naturally appear when
aiming for approximate moment matching. Such a condition is not present in the former ap-
proach. Second, our framework using the concept of signal generator driven systems enables us to
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consider a larger class of input scenarios within the process. And finally, the inherent cascade- and
sparse-tensor-structure has not been exploited in the former algorithmic implementation. It will be
seen in Chapter[3 that the appearing tensor-structured problems can be formulated as Lyapunov-
type equations with ‘sparse right hand sides’. We deal with them using recently proposed low-rank
solvers from literature, which is known to save memory- and time-effort by orders of magnitude,

of. [SKB16), [Sim07], [KT10].
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Chapter 3

Numerical realization

In this chapter we present and discuss the algorithms for the numerical realization of our input-
tailored moment matching method.

3.1 Low-rank calculations of input tailored moments

The main part of the numerics consists in constructing the subspace for basis V such that ([2.6])
hold. Clearly, it is easy to construct a basis matrix V fulfilling (2.6a)) exactly, namely just use the

matrix composed of the moments m§2) itself. The question remains, why a low-rank basis fulfilling

(2.6b)) should exist. Let us herefore look at the zeroth auxiliary moment ,u,(()z) around sg. It fulfills
the equation

(€ © Asysp + Asysp @ E] ) +8@ =0,

which is the well-known Lyapunov equation, written in tensor notation, with a sparse right hand
side’ b®. Low-rank solutions for these kind of equations exist under reasonable conditions [KT10],
[Sim07], [BB12a], and take the form

Z VA WS ,u,Z@) for small n;. (3.1)
k=1

For the higher order terms, e.g., uf), we suggest to follow up the iteration with the new sparse

right hand side’ £® ugf), i.e., the low-rank approximation from the former step, and so on. By
that, we do not only have a strategy to efficiently approximate u§2) and m§2) up to a certain
extend, but also a candidate for a low-rank basis, namely the span over all z¥. The upcoming
Algorithm [3.1] summarizes our approach aiming towards ([2.6).

Note that the moments involved are the ones for the signal generator driven system S. Al-
beit the reduction basis V is constructed for the original system S. Thus, the selection matrix

P, : o — x appears here.

133



Algorithm 3.1 (Moment-matching-bases for 25).
INPUT:

e Realization matrices of signal generator driven system S (cf. Definition .' E, A G, b
e Dimension of state variable N; Dimension of signal generator: g
e Ezpansion frequencies: (s1,Sa,...,5,); Number of moments: (L1, Lo, ..., L,)
e Tolerance for low-rank approximations: tol
e Basis for space not considered in low-rank approximation: V |
OUTPUT: Reduction bases: V,, V.

1. Set P, = [Iy, Ongl.
2. forg=1,...pn

a) Set sy :=s; and L := L;.

b) Calculate low-rank factors z¥ fork=1,... ,n;,i=0,...,L —1, see , 1.e.,

z" with: sz ®zF ~ ((@5./450/2)_1 5@>i (@)5./450/2)_1 b®.
k=1

¢) Gather all (P,z}) in Z,, i.e.,
Z,, = P.lzs, 25, ..., 20°, 21, ..., 2, . .. 70
endfor
3. Gather all Zs; in Z, i.e.,

Z=[2,,2,,,...,2,,]

4. forg=1,...u
a) Set sy :=s; and L := L;.

b) Calculate ml(-g) for so from Lemma (using the low-rank approximations on ul(?) from

Step )
c) Gather all (P, ml(?)) in M, i.e.,
2) (2 2
M, = 7336[m§J ' m{?, ... ,m(L)l]

endfor

5. Construct V, as orthogonal basis of [My,, ..., M,].
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6. Define P, as orthogonal projection onto the orthogonal complement of span of [V,, V].
Then set 'V, to consist of all left-singular vectors of (P Z) with singular value bigger than
tol.

In terms of numerical calculation, the most delicate step is the construction of the low-rank
factors z¥. Note that for each i in Step we actually need to construct a low-rank solution on
a Lyapunov equation. The projection step with P, removes components of the dominant space
already present in the former constructed bases, and therefore allows for lower-order truncation

in step ().

3.2 Constructing the reduction basis

In this subsection we conclude our approach for the construction of a reduced model, which aims
at approximate moment matching of the input-tailored frequency representations 5&%1, ﬂé from
Definition [L.10l

For the basis construction with regards to %, the signal generator does not need to be con-
sidered. This is because % can be factored as

Wi (s) = [(sSE— A)"'B] C.(sI, — A.) 'z,

i.e., into the standard linear transfer function (sE— A)~'B and the signal generator. As discussed
in Chapter 2] the signal generator is not reduced, and therefore moment matching of the linear
transfer function automatically imposes moment matching on ;. Concluding, the following
algorithm for the construction of a reduced model is proposed.

Algorithm 3.2 (Input-tailored approximate moment matching). INPUT:

e Realization matrices of the quadratic-bilinear dynamical system S to reduce: E, A, G, D,

B, C

e Realization matrices of the signal generator T: A, G,, C,

e Initial value vectors: Xg, zg

e (Concerning % Expansion frequencies: (s1,82,...,5,); Number of moments to match:
(L1, Lo, ..., L,); Tolerance for low-rank approximations in Algorithm .' tol

e (Concerning :% Ezpansion frequencies: (51, 82,...,8,); Number of moments to match:

(zla ZZ? ety Ll/)
OUTPUT: Reduced realization: E,., A,, G,, D,, B,, C,.

1. Construct reduction basis Vy for 3?1 as orthonormal basis
for the union of the Krylov spaces ICEj(Agle, A;_lb) forj=1,...v.

2. Construct realization for signal generator driven system S (Definition[1.9): £, A, G, b

3. Construct reduction bases V., Vy, for Ty by Algorithm for
frequencies (s1, Sa, ..., s,), number of moments (L1, Lo, ..., L,), tolerance tol and V| = V7.
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4. Construct V as orthogonal basis of span of [V, Vi, V4].

5. Calculate reduced state representation as E, = VIEV, A, = VTAV, G, = VIGV ® V,
D,=V'DVgl, B,=V'B, C,=CV.

For Step (1)) in Algorithm [3.2f we just use the standard Krylov method as in [Gri97], [Ant05].
Note furthermore that in the calculation of G, it is advisable to avoid the memory-demanding
explicit calculation of V ® V| see [Brel3|, which we also do.

Remark 3.3. Algom'thm is only assumed to be stable if the order of moments matched L; are
all chosen moderate. This is, because we actually seek for a special so-called Krylov space. For
matrices M, L of appropriate dimension and L € N the Krylov space is defined as

KL(M,L) := span{[L, ML, ..., M*"'L] }.

Then Step , thought of in RN, consists in constructing the Krylov space

KL ((@8"450/2)_1 5@’ (@8-’450/2)_1 b@>

without any orthogonalization between the iteration. This is known to be unstable for high orders,
see, e.g., [Gri97], [Ant05]. However, orthogonalization in RN destroys our tensor structure.
It is possible to recover a low-rank tensor structure by additional truncation, but this goes with
further approzimation errors [KK18]. Therefore, we recommend to match the moments at several
frequencies s; rather than at high-order moments as it is also usual practice for linear moment
matching.
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Chapter 4

(Generalizations

Our input-tailored method can be generalized in several directions. In particular, the handling of
non-standard input dependencies is possible as shown in Section 4.1} To the best of the author’s
knowledge, this has not been discussed before for system-theoretic methods relying on multivariate
frequency representations. We therefore also address a respective generalization for these methods
in Section It is based on the notion of input-weighting, which shows some formal similarities
to our input-tailoring. Section provides expressions for higher-order univariate frequency
representations and Section generalizations of the variational expansion.

4.1 Handling of non-standard input-dependencies

In practical applications the state equation S to reduce may take a more general form as in (|1.1aj),
e.g.,
Ex = Ax + Gx® + Dx® u+ Bu + K(u)

with K(u) describing input dependencies not affine-linear in u. For example, quadratic terms in
the inputs can come from boundary control terms, when systems with quadratic nonlinearities are
discretized, as shown for the Burgers’ equation in Section [5.2 Also time derivatives in the input
can appear, when the state equation S originates from an index-reduced differential-algebraic
equation [KMO06], [LMT13]. The usual work-around in system-theoretic model reduction is to
introduce artificial augmented inputs for all non-standard terms. Obviously, this enlarges the
input and ignores known input-structure, which leads to worse results in model reduction.

Our input-tailored approach can incorporate a large class of input-relations directly, as we
discuss for some cases in the following.

Input map with quadratic term and/or time derivative For K(u) = G,u® + B,u our
signal generator driven system, and with that the core of our approach generalizes as follows.

Definition 4.1 (Generalization of Definition , Signal generator driven system). Let a system
S of the following form with an input u described by the signal generator T (as in (1.1c)) be given

S: Ex=Ax+Gx® +Dx®u+Bu+ G,u® + B, x(0) = xo € RY
T: u=C.,z, z=A,z+G,z?, z(0) = zo € RY.
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Let Q be the constant matriz such that

2 [ x°
Q {] = |X®2z for arbitrary x € RY, z € RY.
Z Z@
Then we call the autonomous system
S, & = Aw + Gr®, (0) =b
X =P,

with

6=[E I}, Az[A BC”EPCZAZ], P, = [Iy, 0], bzm,
q z

G D(Iy®C. G.,C.®C,+B,C.G.
g = G Qa

the signal generator driven system S.

Note that the solution x of system S for input u described by the signal generator T and the
output x of the signal generator-driven system S from the definition coincide.

Input map with higher-order time derivatives When higher-order time derivatives occur
in the input map, the further procedure depends on the signal generator. If the signal generator
is linear, we can use that for
. : d’ ;
u=C,z, z=A.z z(0) = zg, it holds @u =C.Alz.
Thus, a signal generator driven system, which is quadratic in the extended state [x;z|, can be
directly constructed. Only the system matrices A, G have to be slightly adjusted.

If the signal generator is nonlinear, we suggest to further extend the signal generator driven
system. We exemplarily discuss this for the case of second order derivatives ii: Introduce z; = z
as a dependent variable and extend the signal generator driven state to w = [x;2;2;]. Add the
additional equation

721=A2,+G,(z21®z2+2R2), z1(0) = z19
with z1y chosen consistently to z to the signal generator driven system. Then proceed as in
Definition to construct the quadratic signal generator driven system with extended state 1o =
[x; 2; 21

4.2 Input-weighted concept for input-output systems

At least formally, our input-tailoring shows some similarities to the concept of input-weighting.
The latter has been used in system-theoretic model reduction of linear systems to get reduced
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models with enhanced fidelity in certain frequency ranges. We refer to [VA02], [BBG15] and
references therein for details.

Motivated by our approach, we propose the usage of input-weights to incorporate non-standard
input maps in the system-theoretic methods like multi-moment matching or balanced truncation
[BG17] based on multivariate frequency representations. To stress the formal similarities to our
input-tailored approach, we use a similar notation.

Definition 4.2 (Input-weighted system). Let a system S and an input-weight F be given as

S: Ex=Ax+Gx®+Dx®u+Bu+G,u® +B,u, x(0) =0 € RY
F: u=C,z, 2=A.z+G.z2% +B.uy, z(0) = 0 € RY.

Then we call Sy : up — X

S, : Ero = Aw + G® + Buy, w(0) =0

x =P,

with
B = {BpCsz] and €, A, G as in Definition [.1]

the input-weighted system.

The upper input-weighted system Sg results from the assumption that the inputs of interest
u can be constructed from input-weight F and some auxiliary input ug, and then incorporating
the input-weight into the input-output description. By construction, Sr has a linear input map.
Therefore, any standard system-theoretic model reduction method based on the input-independent
multivariate frequency representations can be used on it to construct an extended reduction basis
V. The reduction basis V for the original system S can then be extracted from the extended basis
V in the same fashion as we do it in our input-tailored approach, cf. Remark Of course, the
choice of input-weight F and its influence on the reduction method is an important issue in this
approach, but beyond the scope of this work.

4.3 Univariate frequency representation of third order

Our approach uses univariate frequency representations tailored towards user-pre-defined families
of inputs. For convenience, most of our discussion is restricted to the first two expansion terms. Let
us stress that higher order terms can be similarly considered. The cascade- and tensor-structured
pattern, which the second order terms and their moments evidently have, is preserved. This
section provides the expressions and results associated to the third order term 7/3 In particular,
we state the respective extensions of Lemma [I.8] and Theorem [2.9]

Lemma 4.3 (Counterpart of Lemma [1.§)). Assume that the requirements of Theorem hold
true. Then the associated frequency representation W3 can also be formulated with the linear
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representation

y UV o1,
7/3(3) =C3 <853 - A3> b,
} £ } A 2G
with & = ED . A= @A GRE
i £© @A
Y [ 0 “
bs=|0]|, Ci=[Iy 0 0].
b®

The linear state representation follows by straight forward calculus from Theorem [I.4]

Theorem 4.4 (Counterpart of Theorem . Assume the requirements of Theorem and
Lemma hold, and let for given sy € C the matriz As, = —so€ + A be nonsingular. Then

the moments ml(-g) of % at sg are characterized by the recursion formula:

i=0: @gdsys "783) — —p@
QAo 1) = -G En
Amg” = =26 pg

i>0: A3 n(S) Sy ngi)l

QAo 1 = E@ pP G En?
A, m® = em® 26 ¥

. o\~ 1o
= [m(3); ;1,2(3); 7753)] are the moments of s +— <353 - Ag) bs at so.

7

®3)

7

Moreover, k

The proof follows similarly as the one of Theorem

4.4 Variational expansion for parametrized initial condi-
tions

This section deals with the generalization of the variational expansion in Theorem Instead
of just dealing with a-dependent initial conditions 1 (0; o) = ab as in the main part of this part,
initial conditions parametrized in a multidimensional linear space spanned by the column span of
a matrix By € RMX can be regarded.

We consider the r-dependent dynamical system

Evo(t;r) = Aw(t;r) + G (o(t;1)@,  t€(0,T)
w(0;r) = Bor, forr € R¥

with 7' > 0 and system matrices £,G as in Theorem [1.4] The respective generalization of Theo-
rem [1.4] then leads to the expansion

N
w(t;r) = Z w, (£)rQ + higher order terms.

i=1
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Again, the to; have Laplace transforms Vi analogously as in Theorem where only b is replaced
by By at all instances.

To see that this holds true, we note that for each concrete choice of r one can define b such
that b = Byr. Then the state equation for tv also can be written as

Ew(t) = Aw(t) + G ())®,  1(0) = b.

Now use Theorem and expand for b = ab the solution v in a. Afterwards re-substitute the
'6@-terms with the relation b® = (Byr)® = BO® r®, which gives the expressions we claimed.
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Chapter 5

Numerical results

In this chapter we investigate the numerical performance of our new input-tailored approximate
moment matching in comparison to the system-theoretic multi-moment matching, the trajectory-
based proper orthogonal decomposition, and the method |[ZLW™12|, [ZW16] based on univariate
frequency representations. We consider three benchmarks, which have been used in literature
to test especially, but not exclusively, nonlinear system-theoretic model reduction methods, e.g.,
[ABJ16], [BG17], [Gul2], [BB12d], [BB15], [Gull]. Apart from a general performance comparison,
certain aspects are further highlighted in the different benchmark tests: The viscous Burgers’
equation (Section is used to demonstrate the applicability of the extensions from Section
to handle non-standard input maps. The difference of input-tailoring in our method against the
use of training trajectories in proper orthogonal decomposition is illustrated on the other two
benchmarks. On the one hand, different input-scenarios may lead to the same input-tailored
expansion, although the solution trajectories differ nonlinearly. Such an example is discussed
for the Chafee-Infante equation (Section . On the other hand, our method is overall less
dependent on the input-scenario than the proper orthogonal decomposition, which is showcased
for the nonlinear RC-ladder (Section [5.4). A discussion on the difference and computational
advantage of our approach to [ZLW™12], [ZW16] concludes Section [5.4{ and the numerical section.

5.1 Setup for numerical results

We have implemented our approach, which we refer to as AssM, in MATLAB. For an efficient realiza-
tion of Step in Algorithm [3.1]the routine ‘mess_lyap’ from M.E.S.S. Toolbox [SKB16] with its
default settings is used. The full order model simulations, referred to as FOM as well as the reduced
simulation are done using MATLAB’s solver 'ode15s’, where the tolerances are modified to ’AbsTol
= 107% and 'RelTol = 10~% and the exact Jacobian matrices are forwarded to the solver. For
the intended comparison, the one-sided multi-moment matching approach from [BB12b, Alg. 2],
[BB12c], which we refer to as MultM, has been implemented. It aims at matching the moments of
the symmetric transfer functions % (s), at given frequencies (o1, 02,...,0,) up to order ¢; as well
as the multi-moments of %(s1, s2) at the diagonal frequency pairs ((o1,01), (02,02) ... (0,4, 0,))
up to order go, where g; > g2 has to be chosen. We refer to [BB12c], [Brel3|, [Gul2] for details.
Just for convenience we choose the same expansion frequencies for AssM, both for the first and the
second associated transfer function and equal moment orders L; = --- = L, and Li=-= [:M
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for all expansion frequencies, which we denote by L and L. As a heuristic to construct expansion
frequencies, we apply IRKA method to the linear transfer function ¥ (s), and select the first few
real calculated values, similarly to [BB12b], [BB15], [ABJ16]. Reduction results are also compared
to those gotten from the proper orthogonal decomposition method [KVO1], [AH14], referred to as
POD. For the construction of POD we use time snapshots of the training trajectory, which, if not
indicated differently, is chosen as the solution trajectory. We use 300 uniformly distributed time
snapshots in all benchmark test cases, as we experienced no improvements in the results when
increasing the number of snapshots. The results have been generated on an Intel Core i7-8700
CPU, with 3.20GB RAM, and MATLAB Version 9.3.0.713579 (R2017b).

5.2 Burgers’ equation

On the spatial domain © = (0, 1) we consider the nonlinear viscous Burgers’ equation given by

Ow(€,t) = —v(&, 1) Ocv(€,t) + v 0eev (€, 1) in (0,1) x (0,7)
v(0,t) = u(t), Jev(1,t) =0 in (0,7)
v(£,0) =0 on [0,1]

with » = 0.01. The input w particularly prescribes a Dirichlet boundary condition on the left
boundary (£ = 0). We choose the output to be the boundary value on the right, y(t) = v(1,t).
The two input-scenario cases we present relate to one linear and one nonlinear signal generator:

Case 1 Linear signal generator.
u(t) = 0.5 (cos (1.3wt) — cos (5.4mt) — sin (0.67t) + 1.2sin (3.17t))

The input u is a sum of sine- and cosine-functions. Every summand can be described by a dynamic
system, e.g., the last summand u(t) = 1.2sin (3.17t) has the linear signal generator

i=blos, a=sar|_ a0 -12f]]

and analogously for the others. Superposing these single generators gives the linear signal gener-
ator for u.

Case 2 Nonlinear signal generator.

1

u(t) = 05 — oxp (20) + 2exp (—t)

The respective signal generator is nonlinear and reads

w=[=05]2z, #— {‘2 _1}2—%{_8'5 - 8} 2@, 2(0) = [ﬂ

Case 1 is particularly similar to a test case considered in [Brel3], [BB12b|, [BB15] for multi-moment
matching.
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In the upcoming, we employ two different discretization schemes for the upper partial differ-
ential equations to construct one quadratic-bilinear system with linear input-dependency (Sec-
tion [5.2), and one with nonlinear input-dependency (Section [5.2). Note that both discretized
systems describe up to a small discretization error the same dynamics, and should therefore serve
as an equally valid basis for model reduction. The nonlinear input-dependency, however, can-
not directly be incorporated into the input-output based system-theoretic methods. As will be
demonstrated, our input-tailored and input-weighted extensions, respectively, can be used for both
discretizations and show to be almost independent of the underlying discretization.

Full order model formulation with linear input map

The Burgers’ equation is discretized in space with standard central finite differences and uniform
mesh size h implicitly defined by A = 1/(N + 2) with NV inner grid points. The equations for the
inner node values v;(t) ~ v(&;,t) with & = ih read

. Vit1 — Vi1 Vit1 — 20; + U1
V; = —U; 2h + v h,2 s

1<i<N.

The discretized boundary conditions give vy = u and (vy41 —vy)/h = 0, which we use to eliminate
vp and vy,;. This leaves us with a quadratic-bilinear full order model of the form with state
x(t) = [v1(t);v2(t);...;on(t)] and E = Iy. The output matrix becomes C = [0,...,0,1], as
y = vn+1 = vy due to the boundary conditions.

The parameters used in the model reduction for AssM and MultM are summarized in Table[5.1]
Proceeding from the FOM with N = 4000, this leads to reduced models of dimension n = 16,
which is also the dimension we choose for the reduced model of POD. The respective results
concerning output behavior and absolute error over time are illustrated in Fig. As can be
observed, all methods (AssM, MultM and POD) perform comparably well, showing a similar
error behavior with moderate numerical oscillations near steep gradients of the solution output
in both cases. Notably, also the POD trained with the solution trajectory itself does not lead to
significantly better results, which indicates that this benchmark example is rather hard to reduce
for any kind of model reduction method.

Our main motivation to introduce input-weighted multi-moment matching, i.e., the extension
of Section 4.2} is the incorporation of non-standard input-dependencies. The latter is showcased

Expansion frequencies | AssM & MultM 0.03, 0.22
AssM L=3, L=2
Order moments
MultM q1 = 3, Q2 = 2
Tolerance AssM: tol 0.001 (Case 1)
0.0001 (Case 2)
Resulting dimensions | AssM & MultM 16

Table 5.1: Reduction parameters for Burgers’ equation Case 1 & Case 2 (FOM with N = 4000).
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Case 1 Case 2
Input function Input function
1.5} 0.7
1 0.6
0.5 0.5
or 0.4
05} 0.3
g ’ 021
15} 0.1
0 1 1
0 2 6 10 12
Output
0.5 ;
04}
031
= 0.2t
)
0.1}
—FOM
0 yents *  AssM
+ MultiM + MultiM
0.2 : : : : : -0.1 : : : : :
0 2 4 6 8 10 12 0 2 4 6 8 10 12
0 Absolute error
10 - : : :
§ ——AssM
) —— MultM
B
&
=
o
10} ——AssM
~— MultM
---------- POD
108 ' ! ' ' ' 108 ' ' ' ' '
0 2 4 6 8 10 12 0 2 4 6 8 10 12
Time t Time t

Figure 5.1: Reduction results for Burgers’ equation with linear input map. Top to bottom: Input u,
output y, output errors. Dimensions: FOM: N = 4000, Reduced models: n = 16 (cf. Table .
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in the next subsection. But we want to mention that incorporation of an input-weight influences
the reduction method itself. To illustrate this, a preliminary comparison of the input-weighted
multi-moment matching, which we refer to as MultM-iw, and the unweighted MultM is done. We
construct reduced models with MultM-iw using the exemplary choice of input-weight

u =2z, z=—z4+up,

(ie.,C,=1,G,=0,A, = —1and B, = 1 in Definition and otherwise the same parameters
as for MultM in Table 5.1

The MultM-iw leads to the smaller dimension n = 12 compared to n = 16 for MultM, which is
due to the input-weighted system, cf. Definition |4.2 not having any bilinear parts to be considered
in the multi-moment matching. In this example the smaller dimension goes hand in hand with a
slightly larger output error, cf. Fig.|5.2 But we note that we also tested both methods with altered
reduction parameters (including different choices of input-weights), and observed comparable re-
sults when the reduced models are constructed to be of equal dimension, e.g., by incorporating an
additional expansion frequency for MultM-iw.

Full order model formulation with nonlinear input map

The FOM with quadratic input map for the Burger’s equation is constructed as follows: Instead of
using the advective form v d¢v for the nonlinearity as in Section , we rewrite it in conservative
form 0.50¢(v?) and then apply the central finite difference scheme. Then the equations for the
inner node values v; read

2 2
V; —U;_ Vit+1 — 27}1' + Vi1
i+1 i—1 u +

o s ., 1<i<N.

T'JZ'I—

Case 2
Absolute error

Case 1
Absolute error

—
e
3
b= gt
2
=
S ‘ Gt
10°® 10°® | i
MultM MultM
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Figure 5.2: Reduction results for Burgers’ equation with linear input map. Comparing reduction
error for unweighted MultM with n = 16 and input-weighted MultM-iw with n = 12. (cf. Table

and Fig. .
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Incorporating the boundary conditions in this new discretization gives a quadratic term in the
input wu, resulting in a FOM with nonlinear input map. We use this new FOM and apply, with
the extensions proposed in Section the input-tailored method and the input-weighted multi-
moment matching with the reduction parameters as before, cf. Table [5.1] The resulting reduced
models are referred to as AssM-q for the input-tailored, and MultM-q-iw for the input-weighted
multi-moment matching method, respectively.

Independence of the underlying discretization in dimensions of the reduced models is observed,
ie., n = 16 for AssM-q and AssM, and n = 12 for MultM-g-iw and MultM-iw. Also the output
response does not change beyond a negligible order much smaller than the reduction errors, which
can be seen comparing the output differences in Fig. [5.3] with the output errors in Fig. and

Fig.[5.2

Case 1 Case 2
100 AssM vs. AssM-q 100 AssM vs. AssM-q
102} 3 102}
g 4 4
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=
s
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Figure 5.3: Difference of reduced outputs for Burgers’ equation under different underlying dis-
cretizations. AssM and MultM-iw (advective discretization, input-linear) versus AssM-q and
MultM-g-iw (conservative discretization, input-nonlinear) (cf. Table [5.1] Fig. [5.1] and Fig. [5.2)).
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5.3 Chafee-Infante equation

The Chafee-Infante equation is a one-dimensional convection-diffusion equation for v = v(§, ) with
a cubic nonlinearity in v. Following [BB15], we introduce the augmented function w by w = v?,
and consider an artificial differential equation describing w by differentiating the algebraic relation

to get 0w = 2v O,v. By that a representation with only quadratic nonlinearities results, reading

(&, 1) = —v(& ) w(&, t) + Oeev (&, 1) +v(&, 1) in (0,1) x (0,T)
Dw(&,t) = —2w(&, 1) + 20(&, ) Deev (€, 1) + 20(E, 1) in (0,1) x (0,7)
v(0,t) = u(t), Oev(1,8) =0 in (0,7)
w(0,t) = v(0,t)?, w(l,t) = v(1,t)? in (0,7)
v(&0) = v"(€), w(€,0) = v°(¢)? on [0, 1].

The equations for w(0,t) and w(1,t) should be read as consistency conditions. Trivial initial
conditions for v¥ are employed here, and the input u, prescribing a Dirichlet boundary condition on
the left boundary (£ = 0), is varied over the test cases. In particular, two test cases distinguishing
by a linear scaling « in the input are set up:

u(t) = a[cos (1.37t) — cos (5.47t) — sin (0.67t) + 1.2 sin (3.17t)]
Case 1: a=1
Case 2: a = 0.125.

Therefore, the corresponding signal generators of both cases coincide up to a scaling. (They are a
scaling of the signal generator in Case 1 of Section |5.2|) Similarly as for the Burgers’ equation, we
discretize the system in space using central finite differences with a uniform mesh with N inner grid
points, and eliminate the boundary node values by means of the boundary conditions. This leads to
a quadratic-bilinear system of the form (L.1)) with state x(t) = [v1(t);...;v5(t);wi(t);...; wg(t)]
and E = Iy, N = 2N. As output we consider y(t) = v(1,t), implying the output matrix
C=10,5 ,,1,0, 5], since vy = vg,, due to the boundary conditions.

Expansion frequencies | AssM & MultM 1.5, 21.5, 48.3

AssM L=1 L=2
Order moments

MultM G =2, @=2 (0e€{l5,21.5})

=2, =1 (0=4823)
Tolerance AssM: tol 0.001 (Case 1)
0.0001 (Case 2)

Resulting dimensions | AssM & MultM 12

Table 5.2: Reduction parameters for Chafee-Infante equation Case 1 & Case 2 (FOM with
N = 1500).
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Figure 5.4: Reduction results for Chafee-Infante equation. Top to bottom: Output y (with FOM),
output errors for case-independent AssM and MultM, output errors for case-dependent POD
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models. Dimensions: FOM: N = 1500, Reduced models: n =12 (cf. Table [5.2).
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Reduced models of dimension n = 12 are constructed for MultM and AssM with the parameters
of Table Reduced models of the same size are also constructed by POD, where we deviated
from the standard procedure and constructed separately bases of dimension 6 each for the physical
variables [vy(t);...;vg(t)] and [wq(t);...; wx(t)], which were then combined to a full block basis
of dimension 12. The direct application of POD onto the full state leads to significantly worse
results, which is known to possibly happen when different physical variables are mixed [AHI4]. As
POD depends on the chosen training trajectory, the two cases lead to two distinct POD reduced
models. When we test POD models, where training trajectory and solution trajectory of the test
case differ, we indicate by a suffix -1" or ’-2’ the case used in the training phase. In contrast,
AssM leads to the same reduced model in both cases, because by construction the input-tailored
variational expansions coincide. (The scaling in tol, cf. Table , is only needed to compensate
for the scaling in the input.)

As seen in Fig. the case-independent AssM performs well for both cases, especially also
better than MultM. The results of proper orthogonal decomposition, in contrast, depend on the
training trajectory. Worse results are seen for POD-1 (trained with Case 1) in Case 2, and POD-2
(trained with Case 2) in Case 1 than for the perfectly trained models. In particular, if not trained
perfectly, the proper orthogonal decomposition performs worse than our AssM.

5.4 Nonlinear RC-ladder

This benchmark describes a nonlinear RC-ladder with N capacitors and I-V diodes. The nonlin-
earity is due to the diode I-V characteristics, given by g(v) = exp (40v — 1) for voltages v. We use
the same setup as in [ABJ16], [BG17], [BB15], but also in [ZLWT12|, [ZW16] a similar example
has been studied. The node voltages v; (2 <i < N — 1, and N = 500) are described by

B1(t) = —201(8) + a(t) — g0 () — g(v(t) — v5(t)) + u(t)
5(t) = =205(8) + Vi1 () + viga () + (051 (1) — vi(8)) — g(v3(t) — visa (1))
b(t) = —vg(t) + o5y (8) + glug_y (1) — vg (D).

The input u corresponds to a current source. As detailed, e.g., in [Gull], [SLSMI9], the system
can be recast as a quadratic-bilinear system of size N = 2N = 1000 in the new variables z; = vy,
and x; = v, —v; for 2 <7 < ]\7, and z; = exp (40x, 5 — 1) for N+1 << 2N. The output
is chosen as y = 1, and the benchmark is treated with trivial initial conditions and two different
cases of inputs:

Case 1 Ezponential pulse. u(t) = exp (—t) with corresponding signal generator

Case 2 Oscillation. u(t) = 1+ cos (107t) with corresponding signal generator
0

1
=[1]0]1]z, z = 107 | z, z(0) = [0
—107 1
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Case 1 and the reduction parameters for MultM are directly taken from [Brel3|], [BB12c], whereas
Case 2 is modified from the reference to have a higher amplitude and frequency.

The reduction parameters for AssM and MultM are summarized in Table [5.3] Additionally,
standard POD is used to construct reduced models of size n = 11 equal to the size of the other
reduced models. As the inputs in both cases differ nonlinearly from each other, both, POD and
AssM lead to different reduced models depending on the case used in the reduction step. We
indicate the models where the training scenario and the test case do not coincide by a suffix ’-1’
or '-2’ for the case used in the training trajectory or input-tailoring, respectively.

As seen in Fig. 5.5 AssM outperforms MultM here by up to two orders. Perfectly trained
POD is yet superior to both system-theoretic methods, but falls off strongly when the training
scenario differs from the test case. In contrast, our AssM method shows to be much less sensitive
to the training scenario. We observe reduction errors of up to two orders smaller than for POD,
when training and test case disagree (cf. last row of Fig. .

Remark 5.1 (Choice of signal generator). There is no necessity to choose the signal generator
in the reduction phase of AssM such that it generates the signal of the test case, as we did mostly
throughout this part. Robust (input-independent) other choices for signal generators are yet an
open issue to us. Let us, however, note that in our experience the impact of the chosen signal
generator in AssM is not comparably strong as the impact of training trajectories in POD.

Expansion frequencies | AssM & MultM 1
AssM L= 3, L=2
Order moments
MultM q1 = 5, Qo = 2
Tolerance AssM: tol 0.0006
Resulting dimensions | AssM & MultM 11

Table 5.3: Reduction parameters for nonlinear RC-ladder (FOM with N = 1000).
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Figure 5.5: Reduction results for nonlinear RC-ladder. Top to bottom: Output y (with FOM),
output errors of methods with training case and test case coinciding, output errors of AssM and
POD with training case and test case disagreeing. Dimensions: FOM: N = 1000, Reduced models:

n =11 (cf. Table[5.3).

152



Expansion frequencies

AssM-mu

1.2, 8.8, 37.7, 108.2

AssM-inf 0.2, 1.3, 5.9, 20.0, 56.1, 121.3
Order moments AssM-mu & AssM-inf L=1, L=1
Tolerance AssM-mu: tol 0.0005

AssM-inf: tol 00
Resulting dimensions | AssM-mu & AssM-inf 12

Table 5.4: Reduction parameters using multiple expansion frequencies for nonlinear RC-ladder

(FOM with N = 1000).
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Figure 5.6: Reduction errors for nonlinear RC-ladder with multiple expansion frequencies. Di-
mensions: FOM: N = 1000, Reduced models: n = 12 (cf. Table [5.4).

In a last test, we exemplarily showcase the importance of the newly proposed approximation
condition ([2.6bf). This condition has no analog in the former method [ZLW™12], [ZW16]. We
repeat the test cases for the RC-ladder using AssM with altered parameters involving multiple
expansion frequencies as described in Table 5.4 The expansion frequencies are, as mentioned,
found by applying IRKA onto the first transfer function of the Volterra series. The model AssM-
mu aims for the approximation condition up to a small tolerance, whereas in AssM-inf the
approximation condition is ignored and instead more expansion frequencies are used. The latter
therefore relates to [ZLWT12|, [ZW16]. Although both models are of equal size n = 12, AssM-mu
leads to profoundly better results, as seen in Fig. |5.6

Remark 5.2 (Performance). Our method AssM yields low order high fidelity models that are
competitive and overall similar to other system-theoretic model reduction methods as the multi-
moment matching. It naturally extends to systems with non-standard input maps, cf. Section [{.1]
and comparisons in Section 5.9, which makes it in this respect similarly flexible as the trajectory-
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based methods like proper orthogonal decomposition. In contrast to trajectory-based methods, AssM
does not rely on pre-calculated full order model simulations. The most crucial part of its offline
phase consists in the solution of Lyapunov-type equations, which makes it more costly than the
offline phase of simple multi-moment matching. Nonetheless, our implementation is a profound
enhancement over the approach in [ZLWT12], [ZWI16] in terms of offline times. We refer to
JSLSM19], where we showcased the latter. The time savings stem from the exploitation of the
appearing low-rank tensor structures, cf. Section m
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Discussion and conclusion

In this part we suggested a new system-theoretic model reduction approach for quadratic-bilinear
dynamical systems, which is based on a different perspective as compared to the multivariate
frequency-based ones. Instead of relying on input-output modeling, we used the notion of signal
generator driven systems. By that, input-tailored variational expansions were constructed for a
large class of inputs. We compared our approach to the system-theoretic multi-moment matching
and the trajectory-based proper orthogonal decomposition, and observed rather similar perfor-
mance to the former. Compared to the method [ZLWT12|, [ZW16], which also utilizes univariate
frequency representations, our method shows profound enhancements regarding analytical results
and numerical performance. We stress that in contrast to existing system-theoretic reduction
methods, our method naturally extends to systems with non-standard input dependencies, such
as, e.g., quadratic terms, time derivatives. As a byproduct of the latter, we also suggested a
modification of input-output based system-theoretic methods able to handle non-standard input
dependencies.

We restricted the discussion in the main part to variational expansion terms up to order two.
Nonetheless, the results are presented in a tensor notation allowing for convenient generalizations
to higher order, as provided in Section for the third order terms. Regarding higher order terms
in the numerical implementation, of course, the typical adaptions for the handling of tensors with
order higher than two, have to be integrated, cf. [KT10], [KK18]. Other possible extensions
of our approach could include more sophisticated automated choices of expansion frequencies or
generic (input-independent) signal generators as well as the handling of systems with more general
nonlinearities.
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