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Abstract

Subject of this work is the development of new numerical methods for the solution of problems occurring
in hydrodynamics of lakes. The computation of transport processes of pollutants demands to resolve
sharp fronts accurately. This requires a high accuracy in certain parts of the domain.

To achieve the necessary accuracy and to keep the computational costs moderate, we do not resolve the
whole three dimensional domain. In parts of the domain in which the required accuracy is marginal, a
two dimensional solution is sufficient. In those parts of the domain in which a better accuracy is to be
achieved, we add a three dimensional correction to the two dimensional solution. This way, we accomplish
a more accurate, three dimensional solution in certain parts of the domain with moderate additional
expenses. We derive the equations that arise according to the coupling of different dimensions.

As a preconditioner of the coupled system, we apply a block preconditioner. For each of the diffusion
dominated blocks, we developed a multilevel preconditioner for continuous finite elements on adaptively
refined meshes. The smoothing is only applied locally. By the means of numerical examples we show
the efficiency for higher order finite elements.

Zusammenfassung

Gegenstand dieser Arbeit ist die Entwicklung neuer numerischer Methoden zur Losung von Problemen
der Hydrodynamik in Seen. Fiir die Berechnung von Transportprozessen von Schadstoffen ist es wichtig
Fronten scharf aufzulésen. Dies erfordert eine hohe Genauigkeit in bestimmten Bereichen des Gebiets.

Um die erforderliche Genauigkeit zu erreichen und gleichzeitig die Kosten bei der Berechnung moderat
zu halten, l6sen wir das dreidimensioale Gebiet nicht iiberall komplett auf. In den Teilen des Gebiet, in
denen nur geringe Genauigkeit gefordert wird, geniigt eine zweidimensioale Losung. Fiir die Bereiche in
unserem Gebiet, in denen wir bessere Genauigkeit erzielen wollen, addieren wir zu der zweidimensionalen
Losung eine dreidimensionale Korrektur. Auf diese Weise erreichen wir in gewissen Teilen des Gebiets
eine genauere, dreidimensional Losung bei moderatem Mehraufwand. Die Gleichungen, die durch diese
Kopplung entstehen, werden hergeleitet.

Fiir die Vorkonditionierung des gekoppelten Systems verwenden wir einen Block-Vorkonditionierer.
Fir die einzelnen Blocke haben wir einen Mehrgitter-Vorkonditionierer fiir stetige Finite Elemente
auf adaptiv verfeinerten Gittern entwickelt. Dabei geschieht die Glattung nur lokal. Anhand von
numerischen Beispielen zeigen wir die Effizienz fiir Elemente hoherer Ordnung.
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1 Introduction

The prediction of water quality requires a good knowledge of the mechanisms of free surface
flows. Although the technical progress allows us to solve more and more complex problems,
we have to ensure that this is possible on today’s computers.

The purpose of this work is to develop efficient algorithms for simulations of hydrodynamics in
lakes. To predict the water quality it is important to use the most complex model to capture
sharp fronts in transport processes of pollutants, for example. We restrict ourselves to carry
out the simulations on a desktop computer. This means we have to come up with a fast solver
on the one hand and a way to achieve the accuracy of the most complex model on the other
hand.

One way to reduce the computational costs but to keep the required accuracy at the same time,
is to use adaptivity. In this thesis we solve the complex problem in a monolithic formulation.
This means the whole system of nonlinear coupled equations has to be solved all at once.
This will be the starting point to apply a posteriori error analysis for goal oriented mesh
adaptivity.

It is very costly to solve a fully coupled nonlinear time dependent problem in a three dimensional
space. We focus also on how to reduce the computational cost in various ways.

Physical phenomena are often localized in specific portions of the domain. For the mathematical
modeling of these phenomena it is reasonable to utilize a model that is computationally cheap
enough, but sufficiently accurate at the same time. The idea behind this approach is to use
the full three dimensional model only in areas of the domain where a better approximation of
the solution is necessary to accurately solve for the unknown.

A novel strategy to couple a three dimensional model with a model in two dimensions is
introduced. We define the part of the domain that is solved with the more complex model a
priori. One can also think of applying an automatic tool to choose the area of the domain
where the three dimensional model has to be applied.

There has been work in this direction for a systematic model reduction based on a posteriori
error estimates as already realized in the context of reactive flow models [I5]. Model coupling
techniques using a posteriori error analysis were presented in [14], [46], [47] and [52]. Our
approach differs from the techniques presented in those articles since we couple different models
in various finite element spaces. The equations that arise due to this kind of coupling are
derived.

One main issue of this work is the geometric multilevel preconditioner using continuous finite
elements on adaptively refined meshes. The novelty of this algorithm is its applicability to
adaptive meshes with hanging nodes as well as higher order finite elements. Due to the local



1 Introduction

smoothing of overlapping Schwarz type it has optimal computational complexity. This makes
the preconditioner well suited for solving three dimensional complex coupled problems in
reasonable time.

In our setting the multilevel preconditioner is used in a block-Schur type preconditioner for
inverting diffusion dominant blocks.

The formulation of the fully coupled nonlinear system is presented and the technical details on
how to implement this in a finite element code are described.

Simulations for hydrodynamics in lakes

When dealing with hydrodynamics a crucial point is the model used for simulations. The flow
and the transport of particles in lakes is described by the general Navier-Stokes equations for
the fluid and thermodynamics and a transport equation for the species concentration in the
full three dimensional domain.

1
o + (v-V)v — EV-U —vg90(T) =g+ f,

1
Eatg‘i‘ Vo= 0,

(1.1)
0T +v-VT —=V-(vrVT) = qr,

S +v-VS —V-(vgVS) = gs,
o= o(T,p).

where the stress tensor is given as
o= —pld+ov(Vov + Vol).

The variables v, p, T, S stand for velocity, pressure, temperature, and species concentration,
respectively. The coefficients v, and v denote the kinematic viscosity, volume expansion,
and thermal diffusivity of water, respectively. g denotes the negative acceleration of gravity.

A reduced model called Shallow-Water model for v and p can be derived from the first two
equations in (1.1)). This is vertically averaged and therefore only two dimensional. The
equations are given as

hoywap + h(sz . V)UJQD —vV - (hVU)QD) + ghVh =F,

(1.2)
Oth +wapVh + hV - wep = 0.

The unknowns are the vertically averaged velocity wap = (wip, w3,) and the height h. The
pressure of the Navier-Stokes equations (1.1]) has dropped out and can be expressed in terms
of the height:

p = o0g(h — x3).

The main drawback of two dimensional models is the accuracy. Vertical mixing is not taken
into account and due to the fact of pressure depending only on the weight of the column of



water in the Shallow-Water model we will not get satisfying results. To capture sharp fronts
in transport processes a resolution in three dimensions is required. This means we have to use
the full Navier-Stokes equations ([I.1)) for a better resolution.

A coordinate transformation form Cartesian coordinates to so called o coordinates was
introduced in [I1]. This makes the domain movement in three dimensional free surface flow
possible. It is extensively used e.g. in [63]. We follow a different approach as is explained in
[29].

In order to solve the Navier-Stokes equations on the time dependent domain we apply a
transformation to a fixed reference domain. This technique is called ALE formulation and is
well established for solving fluid structure interaction problems, see [31], [56], and [37]. Using
this approach we end up with a monolithic formulation of the problem. This means we do not
use an operator splitting but rather get a fully coupled system to be solved.

There are several groups that work in this field, e.g. [36], and also commercial codes are
available: Delft3D [30] and Telemac [63]. In the former SFB 359 “Reactive Flows, Diffusion and
Transport” there was a project in which numerical simulations were done for lake Willersinn
[70].

Shortcomings in existing numerical approaches are unsatisfactory accuracy and enormous com-
puting times. Either the mathematical model used is too much simplified or the discretization
is too coarse to capture local effects properly. Alternatively some of the existing software based
on the full model uses large parallel computers to cope with the huge computational costs.

The idea would be to develop code for supporting limnologists to take their measurements.
This is the reason why in this thesis we develop new numerical tools for performing numerical
simulations with sufficient accuracy on desktop computers.

Solving discrete problems

The fully coupled problem in 3D has to be solved efficiently. The resulting linear problems are
preconditioned by so called block preconditioners introduced by Elman, Silvester, and Wathen
for Stokes problems [32].

As part of this block preconditioner we present a multilevel preconditioner introduced in [39]
for H'- and H"'-conforming high order finite element methods. We apply it to the diffusion
dominated blocks that occur in the linear block systems.

In this thesis we only describe the application to continuous higher order finite element methods
on adaptively refined meshes. We restrict smoothing only to the most refined part of the
domain. We note that qualitatively, it is clear from work by Bramble [17], Griebel and Oswald
[34], and Xu [73], that local smoothing, if correctly implemented, yields convergence rates
independent of the mesh size. Nevertheless, it is a priori not clear whether the constants in
these estimates deteriorate in the presence of refinement edges. Furthermore, the estimates
are usually not uniform in the polynomial degree of the finite element shape functions. In
Section we provide numerical evidence that these rates are quantitatively not worse than
those obtained on uniform meshes and depend only weakly on the polynomial degree.
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We discuss the artificial boundary conditions that have to be imposed on the boundary
between two regions of the domain with different refinement levels. For the application to
H_conforming high order finite element methods we refer to [39].

When we consider adaptively refined meshes for multigrid methods, we have to distinguish
between meshes with hanging nodes and conforming meshes. The latter can either be generated
by red-green refinement [57] or bisection [48| 61], and often appear with simplicial meshes. In
that case, the question of dealing with hanging nodes does not arise. Local adaptive multigrid
methods for these meshes can be found for instance in [6-8] 58].

On meshes with hanging nodes, several types of optimal multilevel preconditioners have been
devised. These are:

1. Local smoothing inside the region of local refinement, but not at the interface between
refined and coarser region was introduced by Brandt [19] for finite difference methods.
In McCormick’s monograph [45], this method is discussed for the finite volume element
method under the name of multilevel composite grid scheme. These methods are used in
applications that allow for dynamically changing meshes in the multigrid procedure [65].
We extend these methods to higher order finite element methods in the H'-conforming
case.

2. Local smoothing in the region of local refinement, including the interface between fine
and coarse cell and the support of basis functions associated with node values on the
interface [9]. In [45], this scheme is applied to finite volume methods as bordered multilevel
scheme.

3. The method of global coarsening avoids the problem of setting a border to the subdomain
for smoothing by introducing a hierarchy of level spaces where each space covers the
whole computational domain. By choosing the levels carefully, these methods still
maintain optimal complexity. They share the drawbacks of the bordered scheme, but
offer advantages in problems with global constraints like the zero mean value property of
the pressure in incompressible flow problems. This method has been applied for instance
in 10} 12} 41 [42] [60]. In [9], it is compared to the bordered scheme. Global smoothing
does not yield optimal complexity [8] of the multilevel algorithm but in this case no
artificial boundary has to be created.

The usage of this multilevel preconditioner speeds up the computation, especially when dealing
with a three dimensional domain. In these cases the use of a direct solver is no longer
feasible.

Coupling models in different dimensions

To reduce the high computational costs we present a novel approach in dealing with fluid flows.
The technique we present has been used in solid mechanics, see [54]. The idea is to decompose
the solution of the problem in 3D into a sum as

U = U2p + U3p, (1.3)



where ugp is a solution of the Shallow-Water model and usp is understood as a correction
which is only computed in certain parts of the domain in 3D. This approach allows us to
prescribe areas of the 3D domain where a higher accuracy is needed. In those areas where a
2D solution is sufficiently accurate the Shallow-Water model is used.

To be more precise, we do not only split the function w as in (1.3)), but the whole space in
which we are looking for a solution of our problem described using a semi-linear form a(u)(¢p).
When the original problem reads: Find u € V such that

a(u)(p) = (f,¢) for all p € V,

the coupled problem reads: Find usp € Vop and ugp € V3p such that

a(usp + u2p)(p3p + w2p) = (f, ¥3p + ¥2p) (1.4)

for all wap € Vop and for all p3p € V3p. The subscript indicates that V3p consists of functions
on a domain in R?, whereas functions in Vop are defined on two dimensional domain.

As a first step we apply this coupling to a test case, namely the coupled Laplace problem.
We derive the equations in two dimensions as well as in three dimensions. Numerical tests
are carried out to show the convergence of this approach by means of the gained numerical
results.

In a next step we adopt the same techniques to the generalized Navier-Stokes problem (|1.1]).
The derivation of the coupling terms in this case is a little more crucial due to the nonlinear
terms than for the linear Laplace problem.

Implementational aspects

As can be seen in (|1.4]) the coupling of models in 2D and 3D requires to discretize forms and
residuals such as

a(uz2p)(¢sp), alusp)(w2p), (r2p,¥3p), (T3, ¢2p). (1.5)

From a computational point of view we explain how the coupling is realized in a framework of a
finite element software library. The concept of the MeshWorker in deal.Il offers the possibility
to incorporate the coupling between meshes, cells and functions, etc.

We explain the general use of the MeshWorker and based on the concept of the MeshWorker
we present how the implementation of the coupling can be done in an elegant way.

For example we explain how the meshes in 2D and 3D are connected and how refinement is
realized such that it “matches” between the meshes in different dimensions.

The outline of this thesis is as follows:
In Chapter 2] we introduce the basic notation that will be used throughout this thesis. In
Chapter [3] we present the governing equations and derive the equations we will later use.
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In Chapter [] the new technique for coupling of different models is explained for the Laplace
problem as well as for the equations describing fluid flows.

In Chapter [5| the discretization of the coupled variational problem is introduced. Principal
aspects of the discretization in space and time are explained. Furthermore we describe the
coupling of the meshes.

In Chapter [6] the algorithms used for the whole solution process are provided. The multilevel
algorithm is explained in detail.

We end this thesis with Chapter [§l The presented results are summarized and possible
extensions and future work are pointed out.



2 Basic notations

In this chapter we briefly introduce the notation used throughout this thesis. Furthermore we
present the requirements for a discretization of our computational domain 2.

2.1 Basic notation

In this section we introduce the notation we use in this thesis. Let £2(t) C R3 be an open
bounded time dependent domain with boundary 0£2(t). Due to the free surface we allow the
boundary at the top to be time dependent. In this thesis we restrict ourselves to fixed vertical
boundaries and a fixed bottom. The projection of the time dependent domain (2(¢) onto the
horizontal plane is denoted by {25p. This two dimensional domain is no longer time dependent
since we only allow the surface of {2(t) to evolve in time. The boundary of {2(¢) is assumed to
be Lipschitzian for all ¢ € I. The outer unit normal vector is denoted be n(t).

2.1.1 Sobolev spaces on a fixed domain

For a fixed domain in time {2 we denote the space of measurable functions which are Lebesgue-
integrable to the p-th power as LP(£2),1 < p < oo. For the special case p = 2 the space L?(12)
becomes a Hilbert space with the inner product

(u,v)2(0) ::/ u(x)v(z) de.

2

The Sobolev space W™P(£2),m € IN,1 < p < oo, is the space of functions in LP({2) with
distributional derivative of order up to m in LP(§2). For p = 2, H™(2) := W™P(2) is a Hilbert
space with the inner product

(u, V) grm () = Z (0%, 0%v) 12(02)-

la]<m
If it is clear from the context we drop the subscripts and write
(u,0) = (u,0) 0 = (u,v)r2(), |ull =llullg = llull 20 -

For a detailed introduction to Sobolev spaces we refer to [I].
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2.1.2 Continuous function spaces

For k € IN we denote with C*(£2) the space of functions whose derivatives up to order k are
continuous on {2. We set
C>(02) = ) C*().
kelN

For simplicity we set C(£2) := C°(£2). The space C*(2) consists of all functions from
C*(£2) whose derivatives up to order k possess continuous extensions onto £2. The space
C3e(£2) C C(12) is the subspace of functions which are non-zero only in a compact subset
of 2. The closure of C§°(£2) in W™P({2) is denoted by W"?(£2) or HJ*(£2) if p = 2. The
dual space of any space X is indicated by an asterisk X*, the dual space of Hj"({2) is denoted
by H~™({2). The corresponding spaces of d-dimensional vector functions are denoted by
Lr(2)4, WmP(2)® and H™(£2)?. They are equipped with the usual product norm. The norms
and inner products on these spaces are denoted in the same way as for scalar functions.

Let I := (0,T) with 0 < T' < oo be a bounded time interval. For any Banach space X and
1 < p < oo,LP(I,X) denotes the space of LP-integrable functions w from I into X. For a
detailed derivation of these spaces by means of the Bochner integral, we refer to [72].

2.1.3 Sobolev spaces on a time dependent domain

In the case of a domain varying in time we carry over the definitions of the previous section.
The space C*¥(I, X ),k € IN consists of functions from I into X that are k times continuously
differentiable on I and whose derivatives 9} f(t) of order 0 < j < k possess continuous extensions
onto I. For convenience we set C(I, X) := C%(T, X).



3 Equations

In this chapter we present the governing equations. For the full model we use the Navier-
Stokes equations in three dimensions. After making some assumptions we derive the reduced
Shallow-Water model in two dimensions.

3.1 Basic equations describing fluid flows

For the simulation of hydrodynamics in lakes we use the Boussinesq equations derived from well
known Navier-Stokes equations. These equations are valid on a three dimensional domain.

The equations are transformed to a fixed computational domain via an ALE transformation.
We introduce a height describing the position of the free surface. The height is determined by
the Shallow-Water equations.

3.1.1 Navier-Stokes equations

This section introduces the Navier-Stokes equations as well as equations describing the transport
of a tracer. Throughout this thesis the temperature 7" is the only tracer that couples back to
the Navier-Stokes equations. For the transport of pollutants we assume that the species that
are transported do not couple back to the system. These kind of tracers are called passive
tracers, whereas the temperature is an active tracer, because it influences the Navier-Stokes
equations.

A derivation of the Navier-Stokes equations can be found in [25]. The equations are valid for a
domain 2(t), t € I =[0,7] with 0 < T < oo, varying in time.

The conservation of mass is described by
oo+ V-(ov) =0

and called the continuity equation where ¢ describes the density and v the velocity of the fluid.
The balance of momentum leads to the momentum equation

00w + o(v-V)v —V-0 = of + 09 (3.1)

with the stress tensor ¢ and external forces f. For the cases we consider in the thesis the stress
tensor is given as
o= —pld+ov(Vuv + VoT).



3 Equations

The pressure is denoted by p. The transport equation which holds for any tracer is
T +v-VT —vp AT = gr. (3.2)
For the density there holds an equation of state:
o= o(T,p). (3-3)

These equations are simplified after some assumptions are applied. The following reasoning is
taken from [38]. The first step is to treat water as an incompressible fluid. This is based on the
assumption that the water density is independent of pressure. The variations are only taken
into account through the equation of state . Then the continuity equation becomes

Vv =0, (3.4)

which means that the velocity field is solenoidal. We state the weak formulation of the
Navier-Stokes equations for constant density:

Problem 3.1. For f € L?(I,V*) and vy € H find v € L?(I,V) with

S0, 00) + 10, Vo) + (090, 00) = {0 Vipu €V,
v(0) = vp.

The existence of a corresponding pressure is ensured by the following lemma:

Lemma 3.1 (Inf-Sup Condition). For each f € H='(£2)% with (f,p) =0 VYo € V there is
a unique p € L?(2)/R such that

F=Vp, e, (f,0)=(Vp, o) =—(p,V-¢) Ve e Hj(2)"

Furthermore the inf-sup stability condition holds:

IPlzz(oym <IVPlg gy = © sup (BT O,
HHam D" eme Vel
Proof. A proof of this fundamental property can be found, for instance, in [33] or [64]. O

Under additional assumptions on the data one can show that the weak solution of Problem
possesses more regularity and that the pressure can be viewed as an almost everywhere defined
function rather than only a distribution. The results for the three dimensional case are
presented in the following proposition:

Proposition 3.2. Let 2 be a bounded domain in R® with boundary of class C* and vy € V.
For f € L*(I,H) there exists T', 0 < T" < T such that Problem POSSESSES a4 UNique
solution v on I' :== (0,T"). Moreover,

ve LI, H*(2)} N HY(2)®) N L(I', V) and dyv € L*(I', H).

For the corresponding pressure we obtain p € L2(I', H'(£2)3).

10



3.1 Basic equations describing fluid flows

Proof. We refer to [64] for a proof of this regularity and uniqueness result. O

Remark 3.1. The requirements concerning the regularity of the boundary 0f2 can be weakened.
The statement of Proposition remains true if {2 is a polygonally bounded and convex
domain or its boundary is of class O,

For simplicity we will write I’ = I in the following.

3.1.2 Boussinesq approximation

As a next step we apply the Boussinesq approximation to the Navier-Stokes equations. In
natural water bodies as rivers, lakes and seas, the variations of density are relatively small.
Based on this fact the variations of density are taken into account only in those terms of the

momentum equation ({3.1).

The density is assumed to be a sum of a constant average density gy and a variable density
variance Ap in the form

0 =00+ Ao
Then it holds 1 1 1
- = = AT (3.5)
0 o+do g1+ %2
Taking into account that ¢ <« 1 we can linearize (3.5) to
1 1 A
- - =2 (3.6)
Q 00 00

The hydrostatic pressure py results from the average density gg as

pr = 009(h — x3),

where h(x1,z9,t) is the position at the free surface. Thus we can write the pressure as a sum
of the hydrostatic pressure and the pressure variation Ap:

p=pu + Ap. (3.7)

Using what we got for the density o in (3.6) and the pressure in (3.7)) we derive

1 1 A 1 A
-Vp = (1 — Q) Vp=—Vp-— —2@Vp
00 90

2 Qo 20
A
= —Vp - —QVp
20 % (3.8)
A A
— Loy - 220, - 22v(ap)
QO Q Q
A A A
~ Ll ——Qg——g Vh——QV(A )
20 20
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3 Equations

where g = (0,0, —g) denotes the gravity. The idea of the Boussinesq approximation is to
neglect the last two terms in (3.8]) which leads to

1 1
~-Vp=—Vp—-—g.
0 ] Qo0

The equation for the conservation of momentum (3.1)) transforms after applying the Boussinesq
approximation into

1
v+ (v-V)v+ —Vp —vAv — gg =f. (3.9)
©0 ©0
This means we end up with the following set of equations to be solved

1
ov+ (v-V)v+ —Vp —vAv — £g = f,
Q0 ]

Vv =0, (3.10)
T +v-VT —vpAT = qr,
o= o(T),

subject to boundary and initial conditions for the velocity
v(0) = vy, v=0o0n 0 x[0,T],
as well as for the temperature
T(0) = To, nVT =0 on I, x [0,T], T =gron I x|[0,T].

In the case we impose boundary conditions for the velocity on the whole boundary of the
domain, the pressure is determined up to a constant. To fix the pressure uniquely we require

/ pds = 0.
on

From this point we are able to set up a variational formulation including boundary and initial
conditions.

3.1.3 Variational formulation of the Boussinesq equations

We take the density to be a function of the temperature o(7") and set v := g—lo. The solution
u:= (v,p,T) € X(t) of (3.10) satisfies v(0) = vy and T'(0) = Tp and for almost all ¢ € I it
fulfills

(O, pu) + (v-V)v,00) +7(Vp, o) + V0, Vi) = v(0(T)g, pu) + (V-v,0p)
+(0T, 1) + (v- VT, or) +vr(VT,Ver)  (3.11)

= (f,0) + (a1, 1) Yoo = (00, s 07) € X (1),

12



3.1 Basic equations describing fluid flows

where
X(8) = {u=(v,p,7) | v(t) € HY(Q)),00(t) € L*(2(¢))?,
p(t) € L2(2(1)) /R, T(t) € HY(R(t)),0:T(t) € L*(£2(t)) for almost all t € I},
(3.12)
and

X(t) = {u=(v,p,T) | v HY(Q)*,p € LA(2)/R, T € HY(2(t))}. (3.13)

If we are interested in the transport of tracers which do not couple back to the system (3.11))
we have to solve additional equations of type

S +v-VS —vgAS =qg (3.14)

for each tracer. We call the tracers that do not couple back to the system a passive tracer.
The temperature denoted by T e.g. is an active tracer. The variational formulation for the
tracer equation reads: Find S(t) € Y (¢) such that S(0) = Sy and such that for almost
all t € I it holds

(0eS, 0s5) + (v VS, 05) + v5(VS, Vios) = (a5, ps) Vs € Y (t),
where
Y(t) = {S| S(t) € Hy(22(£)),8:S(t) € LA(L(1)) for almost all € I},
and

v(t):={s \ S € Hy(2(1)) }.

3.1.4 Shallow-Water equations

In this section we present the Shallow-Water equations. By assuming hydrostatic pressure and
small velocity in the vertical direction in the Navier-Stokes equations

v+ (v-V)v+4Vp —vAv — o(T)vg = f

3.15
V=0 ( )

the Shallow-Water equations can be derived by integration from bottom to the free
surface. A detailed derivation can be found in [51] or [7I]. The Navier-Stokes equations valid
on the domain {2(¢) transform into the Shallow-Water equations which are stated on a two
dimensional domain {25 which is a projection of the three dimensional domain {2(t) onto the
horizontal plane. Since only the free surface in 3D is evolving with time the two dimensional
domain is not time dependent.

In non-conservative form the Shallow-Water equations read

hoyvap + h(UQD . V)UQD — Z/V~(hVU2D) + ghVh =F,

(3.16)
Oth + vopVh + hV-v9p = 0.
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3 Equations

Here, h = h(x1,xz2,t) denotes the height of the water body. We assume that h is defined
pointwise for all 1,29 € (2%p and for all ¢t € I. The two dimensional velocity vop =
vap(x1, z2,t) is the averaged velocity of the Navier-Stokes equations ([3.15]):

) 1 rh .
U%D:E/o v'dz, i=1,2, (3.17)

and the pressure can be expressed using the height h as

p=09(h — x3) + pa,

where p4 denotes the atmospheric pressure which is constant. For later purposes we also state
the Shallow-Water equations in conservative form:

1
8t(hng) + (UQD-V)(hUQD) + h(UQD'V)UQD — VV-(hVUQD) + §QVh2 = F,
Oth + V - (hvap) = 0.

(3.18)

3.1.5 Variational formulation of the Shallow-Water equations

The variational problem for the Shallow-Water equations reads: Find usp = (vep,h) € Xop
such that v(0) = vp and h(0) = hy and such that for almost all ¢ € I it holds

(hO2p, (p”2D> + (h(v2p-V)vap, 90@213) —v(hVuap, VSOUQD) + (ghVh, (Pvzp)
+(0h, on) + (v2DVh, @n) + (RV v2p, ¢p) (3.19)

= (Fv SDUQD)v VQD = ((IDUQD? Soh) € XQD7

where

Xop = {“ = (v2p, h) ’ vap € L*(I, H*(£22p) N Hy (£2p)?), Opvap € L*(1, L*(22p)?),
h € LA(I, H*(92p) N H (0)), & € LA(1, L*(p)) },

and

Xop = {u=(van, h) | vap € H}(2ap)*, h € HY($2) }.

3.2 Equations for free surface flows

With regard to the discretization of the problems stated in Section we make use of the
concept of the ALE formulation. This approach is often used in fluid-structure interaction
problems, see [31], [50], [56] and [37].
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3.2 Equations for free surface flows

3.2.1 Arbitrary Lagrangian Eulerian (ALE) formulation

Let A’ be a family of mappings which at each time ¢ € [0, 7] associate a point = of a reference
configuration {2 to a point z! on the current domain configuration §2(¢):

A2 — Qt), o' (x,t) = Al(x).
We assume A’ to be an homeomorphism, that is A’ is invertible with continuous inverse
(AH ™t =: A and A is also two times continuously partially differentiable.

Let f': 2(t) x I — R be a function defined on the Eulerian frame and f := f* o A’ the
corresponding function on the ALE frame, defined as

f:02xI—=R, f(z,t)=f(Ax),1t)

With the help of the mapping A! functions and operators in {2(¢) can be rewritten as such in
the domain {2. For this reason we introduce the transformation identities. By F' and J we
denote the Jacobian matrix of the mapping A’ and its determinant respectively:

F:=VA', J:=detF. (3.20)

3.2.2 Spacial and temporal derivatives in ALE formulation

Spacial derivatives of f can be obtained by the chain rule:

O0if(x,t) = Z Oﬁft(.At(w), t)@i.A;(x, t),
J

where 0! is a partial derivative on the domain £2(¢). Thus the gradient of a scalar function can
be written as

Vf=FVf,

with V? being the gradient on 2(¢). Applying this identity to each component of a vector field
we obtain

Vv = ViF.
We present also the transformed temporal derivatives. For a proof of the identities we refer to
131):
8;;’0 = 8t’Ut — (F_latAt‘V)’U
di’l) = 8tvt + (Fil(v — 8tAt)-V)v.

This means we have to following identities for the transformation of spacial and temporal
derivatives. Here f denotes a scalar function whereas v denotes a vector field:

Vift=FTV/, Vi = VoF !,
Oft =0if — (F1oAV) f, Ofv' = O — (F~19, A" V), (3.21)
dift =0, f + (F (v — 0,AY-V)f, div' = 0w+ (F1(v— 84" V).
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3 Equations

With f(x) = f{(AY(z)) = fi(a') € L*(£2) we transform the volume integral in £2(¢) to an
integral in (2 as

/Q(t) fi(z") dat = /Qf(x)de.

Prior to define the ALE mapping we mention the regularity conditions we address to A?.

Proposition 3.3. Let {2 be a bounded domain with Lipschitzian boundary and let A; be
invertible in §2. For each t € I let the following conditions be satisfied

(i) 2y = AY(02) is bounded and 8§ is Lipschitzian.
(ii) A € WH(02) and (A~ € WHoo(82).

Then, vt € HY($2) if and only if v = v* o At € H'(£2). Moreover, thHl(Q ) is equivalent to
t

||’UHH1(Q) VU S Hl(Q)

Proof. The proof can be found in [50]. O

Concerning the time regularity of the mapping we assume that the function z(x,t) satisfies
ot e HY(I,WhH>(0)). (3.22)

Proposition 3.4. Under the assumption (3.22), we have that if v € H*(I, H*(£2)) then,
vt =vo (A"t e HY(I,HY((2)) and

ow € LA(I, H' (12)).

Proof. The proof can be found in [50]. O

3.2.3 Construction of the ALE mapping

The widely used technique, especially in the atmospheric and oceanographic communities,
referred to as the sigma transformation [53], is used to construct the ALE mapping. The sigma
transformation performs a transformation in the vertical coordinate to follow the free surface.
This is shown in Figure We define the ALE mapping as

Figure 3.1. Transformation to a fixed domain
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3.2 Equations for free surface flows

100
Az, t)=[0 1 0| [22]. (3.23)
00 h

The function h(x1,x2,t) denotes the height from the bottom to the free surface of the domain
(2(t). It remains to rewrite the equations of the previous section on the fixed reference domain
{2 taking the relations into account. We use the variational formulation for discretization
and therefore we present the rewritten equations in weak formulation.

Using the definitions and the relation J = det F' = h, we get for the continuity equation
(3-4)
(Vi gof,)g(t) = (hO1v1 + hOqvy — x301hd3v1 — x302hd3v2 + D303, @p) 0. (3.24)
We have for the three terms in the momentum equation
(Ot + ot Vi, apf,)g(t) = (hOw + h(F~ (v — 8,AY)-V)v), 0u) 0
(0, V'el)aw = (haF~", Vu)q (3.25)
—v(0o(T)'g, %) oty = —v(ho(T)g, v) -
The terms in the temperature equation transform into
(OfT" + 0" - V'T" o) oy = (hOT + h(F~ (v — 9, A")-V)T, or) 0
vr(V'T, Vi) oy = (vrhF ' FTVT, Ver)q. (3.26)

Before we can write the coupled system in ALE formulation we have to require an additional
equation for the height h that was introduced with the definition of the ALE mapping in
(3.23). One choice is to take the so called kinematic boundary condition at the free surface:

Oh + vy O1h + v5 Oyh — v5 = 0. (3.27)

The superscript .S indicates that the velocity components are taken at the free surface. Instead
one could use the free surface equation in conservative form, which is given as

Oth + 01 (hvdp) + 0a(hvdp) = 0, (3.28)

where v}, is defined in (3.17). For more information about these equations and their derivation,
we refer to [38].

For sake of completeness we present the variational formulation of (3.27) and (3.28]). For a
given velocity at the surface we require h € Yop to satisfy h(0) = hg and for almost all ¢t € I it
holds

(Oth + vf@lh + v§82h — 'USS, gDh)Q2D =0, Vo€ ?QD, (3.29)

where
Yop := {h | h € LI, H*($2p) 0 HY($2p)), ik € LA (1, L*($2p)) },
and

Yop :={h | h € H}(%p)}.
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3 Equations

With {2,p we denote the vertical projection of {2 onto the plane x5 = 0. Instead one could
require h € Y,p to satisfy h(0) = hy and for almost all t € T

(8ih + 01 (hvap) + 2 (hv3p), on)0up = 0,  Yeon € Yap. (3.30)

We use one of these equations posed on the free surface to complete the set of equations for
the coupled ALE formulation.

3.2.4 Equations formulated in ALE framework

In the following we omit the subscript {2 since we only consider integrals on the fixed domain.
We make use of a subscript in those cases where the domain of integration differs from f2.
Taking into account the equations (3.24)), (3.25), (3.26]) and (3.29), the full coupled system in
ALE formulation reads: Find u := (v,p, T, h) € X such that v(0) = v, T(0) = Ty and
h(0) = hy and such that for almost all ¢ € I it holds

(hdw + W(F (v — 0, AY) - Vv, p,) — y(hpI F~T V,) + (WhVoF ' F~T Vp,)

—v(o(T)hg, ¢v) + (ho1v1 + hOave — x301hd3v1 — 2302h03v2 + 0303, @p)
+(hO, T, 1) + (R(F~ (v — 8.AY) V)T, 1) + (vrhF ' F~IVT, Vpr)  (3.31)

+(0h + vy Orh + v5 9oh — V5, o) 0

= (f,0) + (ar, 1)

for all ¢ = (v, 0p, o7, %1) € X, where

X = {u = (0,p,T) ] v e L3I, HX(Q)* N HY(Q)®), 0w € LI, L2(2)%),
pe LX(I,L%(N2)/R), T € L*(I, H*(2) N HY(N2)),0,T € L*(I, L*(R)),
h € LA(I, H*(,p) N H (20)), &b € LA(1, L*(:0)) },

and

X i={u=(v,p,T) | ve H}(2)*,p € L(2)/R,T € H{(2),h € H}(2p) .

Note that in contrast to the definition of the spaces X(t) and X(t) in (312) and (B.13),
respectively, the definition of X and X is based on a fixed domain (2 whereas the spaces X (t)
and X (t) rest on a moving domain {2().

Results concerning existence and uniqueness of solutions of free surface flows are discussed in
[23] for one and two dimensional domains.
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4 Coupling of models in 2D and 3D

The chapter is devoted to the development of coupling models in different dimensions. First
we describe how we achieve this coupling for a model problem (Laplace problem). Later on we
adapt these ideas to coupling different models for fluid flow.

A way to reduce the model but keep the accuracy at the same time is to couple models in
different dimensions. In a first step we introduce the idea of this coupling for a Poisson model
problem. The same techniques are then applied in a second step to the models we consider for
describing fluid flows, namely the three dimensional Navier-Stokes equations and the reduced
version which are the Shallow-Water equations.

4.1 Coupling of 2D and 3D Poisson problem

Let us consider the Poisson problem on a domain 2 = (—1,1)? in R®. With Ilop and Ihottom
we denote the top and bottom boundary of {2, respectively. The remaining part of the boundary
is denoted by I'. The weak formulation reads: Find u € W = {u € H'(£2), u =0 on I'} such
that

(VU’) V(p) + <O[, SO>FtopUFbottom = (f7 S0) fOl“ all (p € W/’ (41)

with o defined as
105 lfiingygia

(@, m) = 0, else

Since this is very costly to solve in three dimensions we reduce the model to two dimensional
model. Only in areas where the accuracy of the two dimensional model is not satisfactory we
apply the three dimensional model. As an example let us consider the cube in three dimensions.
The original problem we want to solve is reformulated on the reduced domain shown in
Figure on the right.

The idea is to solve the problem on the two dimensional domain extended by a cube in an area
defined a priori. The solution is then understood as a solution on the two dimensional domain
and the solution on the part in three dimensions is treated as a correction to the solution on
the square. Thus we can write the solution uw € W as u = usp + uzp where uop is defined on
the square and ugp lives on the cube in the middle. Since we understand the part ugp as a
correction of the solution on the square domain we impose zero boundary conditions for ugp
on the vertical faces of the cube.

19



4 Coupling of models in 2D and 3D

(a) Cube in 3D (b) Cube in 2D with a 3d
cube

Figure 4.1. Reduction from a 3D cube to a 2D cube with a 3D cube in the middle.

4.1.1 Decomposition of the space W

This means that we decompose the space of test and trial functions W into a sum of two
spaces with such that
W = Wap + Wsp

holds and the weak formulation (4.1) then reads: Find w = ugp +usp € W = Wap + Wsp
such that (4.1)) holds. This means we understand a function v € Wap as a function in Wsp:
v =uv(z1,22) € Wap = v(x1,22,23) € W3p. (4.2)

If it is clear from the context we write differential operators in three dimensions for functions
in Wap by taking the corresponding function in W5p. As an example the gradient is given
as

5'11)
Vv = 62’0
0
We define a bilinear form a : W x W — R as
a(u7 SO) = (VU, VQO) + <C¥, (10>FtopUFbottom (43)

and examine it on the decomposed spaces a : Wop + W3p x Wop + W3p — R. Inserting the
sum for test and trial functions leads to

a(u, ) = a(uzp + usp, P20 + P3p). (4.4)

The original problem (|4.1]) using the bilinear form on the decomposed spaces then reads: Find
u = usp +usp € W = Wop + Wsp such that

a(uzp + usp, p2p + w3p) = (f, p2p + @3p) for all pap € Wap and p3p € Wip.

We can vary the test functions pop and ¢3p independently and we arrive at two equations:

a(uap + usp, 3p) = (f,¢3p) for all p3p € Wsp,
a(uap + usp, p2p) = (f,2p) for all pap € Wap,
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4.1 Coupling of 2D and 3D Poisson problem

or equivalently

(Vuap 4+ Vuzp, Vsp) + (@, 03D) MopUTonem = (fs@3D) for all p3p € Wap,
(Vuzp + Vuzp, Vap) + (@, 02D) MopUTonem = (fs@2p) for all pop € Wap.

This means we have couplings between functions in Wsp and Wsp which appear in the bilinear
form, namely

(Vuzp, Vsp) and (Vusp, Vipap).

Furthermore we have to give meaning to the term (o, pap) TtopUTbottom -

4.1.2 Discussion of the coupling terms

(Vuzp, Vesp)a:
This term arises in the first equation and is integrated over the part of the domain which is
three dimensional. We have to provide the function usp in the three dimensional domain.

The function is extended into the third dimension constantly as explained in (4.2). For the
coupling we derive

(Vuap,Vsp)o = /Q Vuap - Vsp dz

= /Q O1u2p01p3p + OauapOapsp dz.

This is an integral on the three dimensional domain 2. The two dimensional function needs to
be transferred to the three dimensional space to perform this integration. In Section we
comment on the technical details how this is achieved in the implementation.

(Vusp, Veap)ao:

To simplify the coupling in the second equation we express the integral in three dimension as
an integral in two dimensions:

(Vusp, Viap)o = /Q Vusp - Vap da
= /Q O1uzpOrpap + auzpOapap da (4.5)
1 1
= / / OuzpOpap drz drizs + / / OauzpOapap drz dzixs.
f22p J0 2sp J0

Since pop is only a function of x1 and xo we can write the integrals as

1 1
/ / O1u3pO1pap dxs dzize = / O1¢2p / Orugp dzg dxiza,
2:p J0 2p 0 (4.6)

1 1
/ / OouzpOapop dxs dzize = / Oaap / Oougp dzg dzizs.
{25p JO 25p 0
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4 Coupling of models in 2D and 3D

We are allowed to switch integration and differentiation and we get

1 1
2p / Ovugp drsdxize = / O1p2p01 / uzp dzg dzz2,
QQD 0 QQD 0

1 (4.7)

1
/ 32@21)/ Orusp dzs dxixs :/ 32902D32/ uzp dog dr1xs.
25p 0 2op 0
With the definition .
uy ::/0 uhpdes, i=1,2

and (4.5)), (4.6), and (4.7) we can write the integral, we started from, as an integral in two

dimensions:
(Vusp,Vyap)o = / O1p2pO1ugp dxixo + / OapapOauap dai2o
f22p 22p

= (Vuap,Veap)a,p-

In the same way we interpret the remaining terms (Vuap, Vop)sp and (f, ¢2p)sp as integrals
in two dimensions.

4.1.3 Discussion of the boundary term

(a’ ‘P2D>nopUFhottom:
This term translates into a reaction term in two dimensions:

<OZ, (102D>FtopUFbottom = <Oé, 902D>Ftop + <OZ, ¢2D>Fbottom’
= (@, 920)0,p + (@, 02D) 25 -

This means we end up with solving the following problem: Find (usp,usp) € Wsp x Wap
such that

(Vusp, Vesp)e + (Vuzp, Vesp) o + (@, ©3D) MopUTorom = (f> ©3D) 025 (4.8)
2(Vuap, Voap) o,y +2(c, 020) 2op = (f,92D) 20 » (4.9)

for all (903D7902D) € Wsp X Wap.

Remark 4.1. A boundary term on the top or the bottom of the three dimensional domain
results in a reaction term in the two dimensional equation.

Integrating the three dimensional equation by parts we recover the equation in strong form as
well as the boundary conditions

(Vuzp + Vuap, ©3p) + (@, ©3D) LopUTieriom = (YU, V©3D) + (0, 03D) FiopUlbotiom
= —(AU, ¢3D) + <8nu7 @3D> + <a’ 903D>Ftopupbottom'

Therefore we obtain

<anu7 903D>Ftopupbottom + <OK, ¢3D>Ftopurbottom = 07

since the test function ¢3p vanishes on all the vertical boundaries.
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4.1 Coupling of 2D and 3D Poisson problem

4.1.4 Numerical results

As a test case we consider a problem in three dimensions. This reads: Find u € W such that

(Vat, V) + {01 0) Frop Ui = (f- ) for all € WV (4.10)

on a domain {2 = (—1,1)3 subject to homogeneous boundary conditions on the vertical faces.
We take the right hand side to be f = 1. To show that the coupled method works and yields

o
0.271645

Figure 4.2. Reference solution of three dimensional Poisson problem

results that converge towards the three dimensional solution we compare the L? and the H'
semi-norm as well as point values of the solution. We take a look at the points p; = (0.5,0.5,0),
p2 = (0,0,0), p3 = (0.5,0.5,0.5), ps = (0,0,0.5), ps = (0.5,0.5,1), ps = (0,0,1).

The solution is computed using trilinear finite elements and it is shown in Figure [£:2] In
Section [5.3| we explain the finite element spaces more detailed. Results for global refinement
are stated in Table and Table We applied the residual based error estimator from [69]
for local refinement. Those results are shown in Table and Table[4.4] The corresponding
meshes obtained for adaptive refinement are shown in Figure [£.3]

We show three different coupled problems for the solution of (4.10)).

Test 4.1. For the first numerical test we choose the part for the three dimensional domain to
be the whole cube. We solve for u = (uap, U3D)eW,p xWsp Such that

(Vusp, Vsp) + (Vuzp, Vsp) + (@, 03D) MepUTborem = (f>93D),  in £2,
2(Vuap, Vap) + 2(e, 920) 2, = (fr020),  in $op = (—=1,1)%,

for all ¢ = (¢ap, wsp) € Wap x Wip. The spaces Wsp and Wap are defined as follows

Wip={uc H(2) |[u=0o0nT =082\ (Fop U Thottom)}, (4.11)
Wop = {u € H' (2p) | u=0on d2sp}. (4.12)
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Table 4.1. Results in the L? norm and H! semi norm for the Poisson problem

computed in three dimensions on a globally refined mesh

[Vull

8.0393-10

[
27 3.2503-107!

# DoFs

# cells

-1

1

-1

9.4696 - 10

5 3.9638-107!

729 3.7560-10"!

4913  4.0605-10~!

35937 4.0668-10~!

274625 4.0687-1071

262144 2146689 4.0692-10~!

12

1
1
1
1

9.2638-10

64
512
4096
32768

9.7045 - 10~

9.7203-10~

9.7251-10

9.7265-10~1

24



4.1 Coupling of 2D and 3D Poisson problem

Table 4.2. Point values for the Poisson problem computed in three dimensions on a
globally refined mesh

#cells  # DoFs  wu(pr) u(p2) u(ps) ulps) ulps)  u(pe)

1 27 0.1536 0.2730 0.1258 0.2237 0.0426 0.0758
8 125 0.1705 0.2402 0.1607 0.2512 0.1452 -0.0248
64 729 0.1647 0.2597 0.1557 0.2318 0.1375 0.0634

012 4913 0.1705 0.2713 0.1651 0.2498 0.1564 0.0838
4096 35937 0.1706 0.2716 0.1653 0.2502 0.1568  0.0772
32768 274625 0.1706 0.2716 0.1654 0.2504 0.1569  0.0770
262144 2146689 0.1706 0.2717 0.1654 0.2504 0.1569 0.0770

Table 4.3. Results for the Poisson problem computed in three dimensions on an
adaptively refined mesh

# cells  # DoFs [l [IVul
1 27 3.2503-107' 8.0393-107!
8 125 3.9638-1071 9.4696-10~!
29 407 3.8721-10~! 9.3508-10~1
50 621 3.8001-10"% 9.2880-10!
78 936 3.8264-10"% 9.3639-10!

120 1469 4.0621-10~Y  9.6999 10!
211 2637 4.0658-10~! 9.7093-10~1
989 7019 4.0686-10~! 9.7187-10~1
848 9089 4.0677-10"1 9.7221-107!
1779 19607 4.0690-10~! 9.7252.1071
3109 32753  4.0691-1071 9.7256-107!
5153 49335 4.0690-107t 9.7258-107!
8870 88697 4.0693-1071 9.7266-10~!
19181 200062 4.0694-10"! 9.7268-10~*
32859 331139 4.0694-10~' 9.7268-107!
51276 473601 4.0694-10~1 9.7268-107!
94823 924048 4.0694-1071 9.7269-107!
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4 Coupling of models in 2D and 3D

Table 4.4. Point values for the Poisson problem computed in three dimensions on
an adaptively refined mesh

# cells  # DoFs  w(p1)  wu(p2) ulps) u(ps) ulps)  u(ps)

1 27 0.1536  0.2730 0.1258 0.2237 0.0426  0.0758

8 125  0.1705 0.2402 0.1607 0.2512 0.1452 -0.0248
29 407 0.1662 0.2403 0.1563 0.2401 0.1356 -0.0023
50 621 0.1650 0.2454 0.1559 0.2388 0.1354 -0.0016
78 936 0.1664 0.2622 0.1616 0.2383 0.1533  0.0660
120 1469 0.1704 0.2710 0.1652 0.2490 0.1572  0.0838
211 2637 0.1705 0.2712 0.1653 0.2493 0.1562 0.0772

589 7019 0.1706 0.2711 0.1651 0.2494 0.1569 0.0773
848 9089 0.1706 0.2716 0.1653 0.2503 0.1569  0.0770
1779 19607 0.1706 0.2716 0.1654 0.2504 0.1569 0.0770
3109 32753 0.1706 0.2716 0.1654 0.2504 0.1569 0.0770
5153 49335 0.1706 0.2717 0.1654 0.2504 0.1569 0.0770
8870 88697 0.1706 0.2717 0.1654 0.2504 0.1569 0.0770
19181 200062 0.1706 0.2717 0.1654 0.2504 0.1569 0.0770
32859 331139 0.1706 0.2717 0.1654 0.2504 0.1569 0.0770
01276 473601 0.1706 0.2717 0.1654 0.2504 0.1569 0.0770
94823 924048 0.1706 0.2717 0.1654 0.2504 0.1569 0.0770

Results for Test [4.1] are shown in Table [4.5] and Table [4.6] for global refinement in 3D. According
to the refinement of the mesh in three dimensions, the two dimensional mesh is refined. The
solution of the coupled problem was obtained using bilinear finite elements in two dimensions
and trilinear finite elements in three dimensions.

Table 4.5. Results in the L? norm and H' semi norm for the coupled Poisson
problem on a globally refined mesh obtained for the first test

# cells  # DoFs [l | Vull
8 27 2.3470-107'  6.3217-1071
64 125 3.7709-10~! 9.1092-10"!
512 729  3.9462-107' 9.4605-107!

4096 4913  4.0322-1071  9.6450-107!
32768 35937  4.0583-107! 9.7020-107!
262144 274625 4.0661-10~' 9.7195-10!
2097152 2146689 4.0685-10~1 9.7247-1071

For the next coupled solution we choose the three dimensional domain to be a little bit more
narrow than in Test [4.1]
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4.1 Coupling of 2D and 3D Poisson problem

Table 4.6. Point values for the coupled Poisson problem on a globally refined mesh
obtained for the first test

# cells  # DoFs  u(p1) u(p2) u(ps) u(ps) u(ps) u(pes)

8 27 0.0938 0.3750 0.0589 0.2356 0.0240 0.0961
64 125 0.1822 0.2882 0.1745 0.2854 0.1630 0.0478
512 729 0.1724 0.2744 0.1658 0.2535 0.1548 0.0506

4096 4913 0.1709 0.2721 0.1653 0.2507 0.1563 0.0750
32768 35937  0.1707 0.2717 0.1653 0.2504 0.1567 0.0762
262144 274625 0.1706 0.2717 0.1654 0.2504 0.1568 0.0768
2097152 2146689 0.1706 0.2717 0.1654 0.2504 0.1569 0.0770

Test 4.2. We solve for u = (ugp,usp) € Wap x Wsp such that

. 1 1\?
(V(uszp +u2p), Vsp) + (a0, 93D) opUliorem = (f>@3p),  in 2= (— 2 5) x (=1,1),

2(Vuap, Veap) + 2(a, 2p)2,p = (frp2p),  in 2ap = (—1,1)%

for all ¢ = (pap, w3p) € Wap x Wip. The spaces Wsp and Wsp are defined in (4.11)).

The solution of the coupled problem using bilinear finite elements in two dimensions and
trilinear finite elements in three dimensions is shown in Figure [£.4] We used global refinement

i271645

0.2

I 0.1

o

Figure 4.4. Coupled solution of the three dimensional Poisson problem obtained for
the second test

of the three dimensional mesh. The mesh in 2D was refined accordingly as described in
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4 Coupling of models in 2D and 3D

Section [5.5.1] The results we obtained for Test [4.2in the L? norm are shown in Table 4.7 and
the H! semi-norm is presented in Table Point values for Test are given in Table

Table 4.7. Results in the L? norm for the coupled Poisson problem on a globally
refined mesh obtained for the second test

# cells 7 DoFs —|luap| [uspl Il
8 27 2.0577-107' 2.6339-107' 4.6917-107"
64 125 1.5867-1071 2.7182-107" 4.3048-10!
512 720 1.7229-107' 2.7373-107'  4.4602-10~
4096 4913 1.7300-107! 2.7470-10"' 4.4771-107!

32768 35937 1.7229-107% 2.7507-10"! 4.4737-1071
262144 274625 1.7178-10"! 2.7520-107! 4.4698-10~!
2097152 2146689 1.7150-1071 2.7524-107! 4.4674-107!

Table 4.8. Results in the H! semi norm for the coupled Poisson problem on a
globally refined mesh obtained for the second test

# cells  # DoFs  ||Vuapl| IVusp|| |Vull
8 27 6.2818-10~! 2.3177-10~! 8.5995-10°!
64 125 7.4572-10"! 2.6138-10"! 1.0071-10°
512 729 9.4619-10~! 2.7756-10"! 1.2238-10°
4096 4913 1.2292-10° 2.8235-10"! 1.5116-10°

32768 35937  1.6544 - 10° 2.8400- 1071 1.9384-10°
262144 274625 2.2778 - 10Y 2.8457-1071  2.5624 - 10°
2097152 2146689  3.1767 - 10° 2.8476 - 1071 3.4614 - 10°

Table 4.9. Point values for the coupled Poisson problem on a globally refined mesh
obtained for the second test

#cells  # DoFs  wu(p1) u(p2) u(ps) ulps) ulps) u(pes)

8 27 0.1597 0.3336 0.1597 0.2016 0.1597 0.0697
64 125 0.1593 0.2513 0.1593 0.2525 0.1593 0.0609
512 729 0.1526 0.2452 0.1526 0.2331 0.1526 0.0702

4096 4913 0.1511 0.2435 0.1511 0.2298 0.1511 0.0719
32768 35937 0.1507 0.2431 0.1507 0.2292 0.1507 0.0725
262144 274625 0.1506 0.2431 0.1506 0.2291 0.1506 0.0726
2097152 2146689 0.1506 0.2431 0.1506 0.2291 0.1506 0.0727

In the last test case we use an even smaller domain in three dimensions.

Test 4.3. We solve for u = (usp,usp) € Wap x Wsp such that

11
3’3

2(Vusp, Vo) + 2(a, p20) 2, = (fr20),  in 2op = (—1,1)2,

)2 X (=1,1),

(V(usp +u2p), Vsp) + (@, 93D) MopUlierom = (f>¥3D), 0 23p = (
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4.1 Coupling of 2D and 3D Poisson problem

for all ¢ = (pap, w3p) € Wap x Wip. The definition of the spaces is given in (4.11)).

The results we obtained for Test in the L? norm are displayed in Table and the results
in the H' semi-norm are shown in Table Point values are given in Table for Test

Table 4.10. Results in the L? norm for the coupled Poisson problem on a globally
refined mesh obtained for the third test

# cells  # DoFs [uzp | luspll [l
1 8 1.7778-10"! 1.5085-10"' 3.2863-107!
8 27 2.1068-10"1 2.1740-1071 4.2809-10"!
64 125 2.1199-10~! 1.8034-10~' 3.9234-1071
512 720 2.1513-107' 1.8053-10"' 3.9567-10"!

4096 4913  2.1495-10~! 1.8088-10"' 3.9583-10"!
32768 35937 2.1458-10"' 1.8100-10"' 3.9558-10"*
262144 274625 2.1435-10"! 1.8104-10"' 3.9540-10"!
2097152 2146689 2.1423-10~! 1.8106-10"' 3.9529-10"!

Table 4.11. Results in the H' semi norm for the coupled Poisson problem on a
globally refined mesh obtained for the third test

# cells  # DoFs  |[Vuapl| [Vusp || [Vull
1 8 4.1312-107!' 2.3440-107'6 4.1312-107!
8 27 7.0249-10"! 1.5412-10~' 8.5661 10"
64 125 7.8734-107' 2.0658-10"! 9.9392.107!
512 729 9.9631-10"' 2.1057-10"' 1.2069-10°
4096 4913 1.3167-10°  2.1341-10"' 1.5301-10°

32768 35937  1.7931 - 10° 2.1442-1071  2.0075 - 10°
262144 274625 2.4856 - 10Y 2.1480 - 1071 2.7004 - 10°
2097152 2146689  3.4791 - 10° 2.1494-1071  3.6940 - 10°

4.1.5 Discussion of the numerical results

For a first example we choose an easy problem with a three dimensional solution. The results
we obtained for the Test are in really good agreement with the real three dimensional
solution, see Table and Table and Table and Table While the L? norm is still
very good as the three dimensional part shrinks, the H' semi norm is a little worse, as can be
seen in Table and Table 111

This means the coupling between different dimensions as we introduced it for the Poisson
problem works well and we carry the method over to the three dimensional problem we derived
for simulation of fluid flows in Chapter In the following section we derive the coupled
method for fluid flows with a free boundary.
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4 Coupling of models in 2D and 3D

Table 4.12. Point values for the coupled Poisson problem on a globally refined mesh
obtained for the third test

# cells 4 DoFs  u(p2)  u(ps)  u(pe)

1 8 0.1600 0.1600 0.1600

8 27 0.3336  0.2290 0.1245
64 125 0.2225 0.2339 0.0756
512 729 0.2199 0.2170 0.0725

4096 4913 0.2192 0.2138 0.0728
32768 35937 0.2190 0.2131 0.0730
262144 274625 0.2190 0.2130 0.0731
2097152 2146689 0.2189 0.2130 0.0731

4.2 Coupling of 2D Shallow-Water and 3D Boussinesq model

This section describes the coupling of two fluid flow models. We start from the most complex
model in three dimensions, the Boussinesq equations. We recall the variational formulation
Multiplying with a test-function and integration by parts yields

(Orv; 00) + ((v-V)v, 00) + (YD, 00) + WV, Vo) = (79T, 00) = (f,p0);
(V"U, 9017) = 07
(8tT7 SDT) + (U'VT7 SOT) + (I/TVT, VSOT) - (qT7 ‘PT);

where g = (0,0, —g).

We define a semi-linear form a : X x X — R. Since we end up with the same test and trial
space after time discretization, we restrict this discussion to X = X.

a(u)(p) = (9w, pv) + ((v-V)v,00) + (YD, 00) + (¥V0, Vo) + (V-v, )

413
—(0vgT, py) + (T, 1) + (v-VT,07) + (L7 VT, Ver). (4.13)

The problem then reads: Find u = (v,p,T) € X such that

a(u)(p) = (f, @) + (g7, 1) = (F, ), for all ¢ = (py, pp, 1) € X.

The explicit definition of the spaces X and X is given in (3.12)) and (3.13]), respectively. We
apply the splitting of the space X in which we are looking for the solution into a sum:

X = Xop + X3p. (4.14)
The solution of the coupled problem then reads

U = Usp + U3D. (4.15)
For the coupled problem we look for a coupled solution u = usp + uszp such that

a(u)(p) = (F,p), forall p € X,
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4.2 Coupling of 2D Shallow-Water and 3D Boussinesq model

or equivalently

a(uap + usp)(e2p + w3p) = (F,pap) + (F, ¥3D),

for all pop € Xop and for all p3p € X3p. This means we understand a function v € Xsp as a
function in X3p by setting the third component to zero:

U1
v ~
v = ! eXop=v=|vy| € X3p.
() 0

If it is clear from the context we write differential operators in three dimensions for functions
in Wap by taking the corresponding function in W3p. As an example the Jacobian matrix is
given as

U1 vy Govr 0
Vo=V vy | =|01vg vy 0
0 0 0 0

We understand a vertically averaged velocity and the height in two dimensions as

1 h
Usp = E/o ugp dxz, p3p = og(h — x3). (4.16)

Varying the test functions pop and @3p independently we arrive at two equations:

a(ugp + usp)(wsp) = (F, p3p) for all p3p € X3p,
a(uzp +u3p)(p2p) = (F, p2p) for all pop € Xop,

We further investigate the two equations independently.

4.2.1 First equation

We start to consider the first equation

(I(UQD + USD)(%OSD) = (F, @30) for all w3p € X3p.

Since we test only with ¢3p we omit the subscript and write ¢ instead:

a(uzp + u3p)(¢) = (Oc(vap + v2p), pv) + (((v3p + v2p)-V)(v3p + v2D), Pu)
+(YV(psp + h), o) + (vV(v3p +v2p), Vo) + (079(T3p + Top), ©v)
+(gVh, ) + (V-(v3p +v2p), 0p) + (0(T3p + Top), o)

+((v3p +vap)-V(T3p + Top), 1) + (vrV(T3p + Top), Ver).

Here we leave the semi-linear form as it is. The two dimensional functions ensure the correct
coupling.
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4 Coupling of models in 2D and 3D

4.2.2 Second equation

It remains to take a look at the second equation

a(uap + usp)(pa2p) = (F,pap) for all pap € Vop.

Since we test only with ¢ap we omit the subscript and write ¢ instead:

a(uzp +u3p)(¢) = (O¢(vap + v2p), pv) + (((v3p + v2p)-V)(v3D + vap), Pu)
+(YV(psp + h), py) + (vV(vap +v2p), Vi) + (07g9(T3p + T2p), )
+(gVh, ov) + (V- (v3p + v2p), p) + (0(Tsp + T2p), 1)

+((vs3p +v2p)-V(I3p + Tap), or) + (v7V(T3p + Tap), Veor).

We are interested to investigate the coupling between the functions in 2D and 3D. In the
following section we consider the linear terms contributing to the semi-linear form.

4.2.3 Discussion of the linear coupling terms

We start with the original term as an integral on the three dimensional domain 2. In order to
keep the notation short we write dz for doy dzs dzs and dw;; for dz; dz; in the following.

(8t'U3Da SO’UzD)Q:

Changing the order of differentiation and integration and using the definition in (4.16|) we
get

(8tUSDa @'UQD)Q = /_Qatv?)D : @'UQD de,
:/QﬁtvéDgoll,w dx—i—/g@w%l)g@%w dz,
1 by 2 "oy
:/ Coop 8t/ v3p dzs dx12+/ Coon 8t/ v3p dzs dxi2,
QQD 0 QQD 0

:/ Pn,p Or(hvgp) dai +/ o2, Op(hvip) daia,
25p 25p
= (875(}”)2[))7 SO'U2D)'QQD‘

The same procedure is applied to the next term including the pressure.

(YVP3D; Puyp) 0
For the investigation of this term we recall the relation between the pressure and the height:

p3p = og(h — x3).
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4.2 Coupling of 2D Shallow-Water and 3D Boussinesq model

The gradient of the pressure can be expressed as

o1 h
Vpsp = 0g | O2h
—1

Taking this into account we can rewrite the integral as

(YVD3D; Puap )2 = ’Y/ P3Py, dz + 7/ apspeey,, dz,
Q Q
4 1 4 2
= ’y/ / 090 hp,, , drs dri2 + ’y/ / 090xhpy,  dzs dra,
QQD 0 QQD 0

=7 / hogdi by, dz1a + / hogdahy?,  dxys,
22p 22p

= (voghVh, 0u,n) 2sp -

(VV'USDa Vgovzp)n:

(vVusp, Vipu,p )0 = /_Q vVu3p : Vo, dz,
= /Q vo1v3pdipy, , Ao + /Q V0203 pO2py,,, du
2 2 2 2
+ /Q vO1v3pO1py,, da + /Q v0a03p02py, , da,

h h
1 1 1 1
= Val(psz 01/ v3p dzs dzi2 +/ V@gcpvw 02/ v3p das dxig

Dp 0 2p 0

h h
+/ y(‘)lcp%w 81/ U%D dl’g dzi2 +/ V@Q(,O%QD 82/ ’U%D dl’g dxlg,
f22p 0 2:p 0
= 1/81(,011}213 o1 (h’U%D) drio + / 1/324,011)2[) 62(hv%D) dxi2
22p 22p

+ 1/81(,032D o (hng) dxio +/ V82Q0,L2}2D 82(}7,1)%1)) dxzq9,
22p 22p

= (VV(hUQD)7 V@sz)QzD'

(Q’YQTSDa Sovzp)(l:

This term vanishes since the test function is two dimensional:

(079130, Pvyp )2 = /Q 0vgIL3DPv,, dz = — /Q Q’YngDSO%zD dz = 0.
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4 Coupling of models in 2D and 3D

(V-v3p, QopzD)Q:
Using Leibniz formula

h h
81/ fdzxs = / oif + f(JIl,CCQ, h)&h, 1 =1,2.
0 0

we find

h
(V- 03D, ©pop )02 =/ Vv3D¢psp dx:/ / V-v3ppp,, dzs dzig,
2 29p J0
h
:/ ‘szpal/ U:)l,D dzs —U§D($1’$2,h)3lhdx12
2p 0
h
+/ cpprg/ v3p das — v3p (71, 72, h)Osh dr1o
Qop 0

+ /Q Ppop (vg’D(xl,xQ, h) — vg’D(xl,:rg,O)) dzis.
2D

The function @(x1, w9, x3,t) := x3 — h(x1, x2,t) describes the surface elevation. For the total
time derivative it holds

dt(ﬁ:atﬁﬁ—f-VQsath:at@—i—V(p’U,
= —ath — 81hU§D — 82hU§D + ng’
= —0th+v3p-n=0.

Taking the boundary conditions v(z1,x2,h) - n = 0 at the free surface and v(x1,22,0) =0 at
the bottom into account, it follows that

(Vvs fpp)a = [ emptilholp)daia+ | gy a(ldp) dass
25p 23p

2

+/ gopwath dxlg,
22p
= (8th + V'(hUQD)a ('PPQD)-QZD
(0:Tsp, P1yp) 020
For the time derivative of the temperature we can rewrite the three dimensional integral as

h
(6tT3D7 90T2D>Q = / 8151-’3D *PTyp dr = / PTrp 8t/ T3D dl'?, d.’IJlQ,
2 25p 0

— /Q o1op O(WTop) dara = (0:(WTap), 1) 20
2D
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4.2 Coupling of 2D Shallow-Water and 3D Boussinesq model

(VTVT?)D? V‘PT;)D).Q:
For the remaining linear term we derive

(VTVT3D7 VQOTQD)Q
= /_Q vrVIsp - VSOTQD dx = /_Q VT81T3D81QDT2D dx + /_Q I/TaQTgDaQQOTQD dz,

h h
=/ VT Ty 31/ T3p dxz dzio +/ v 0T, 82/ T3p daz dzo,
25p 0 [9295) 0

:/ vrO1pT,, O1(hTap) dzis +/ vrO2p1,, O2(hTop) dzi2,
25p 22p
= (VTv(hT2D)7 V@TzD)QzD'

In the following we investigate the non-linear coupling terms that arise in the semi-linear
form.

4.2.4 Discussion of the non-linear coupling terms

(((vsp + v2p)-V)(v3p + v2D), Pv.p ) 2°

Before we can rewrite these terms as integrals in two dimensions, we write it as a sum of four
terms. Each of these terms is treated separately.

(((v3p +v2p)-V)(v3p 4+ v2p), Pusp )2 = (V3D V)U3D, Pusp ) 2
+((U3D'V)UQD’ ‘;OUQD)-Q + ((U2D'V)U3Dv SDUQD)Q + ((UQD'V)U2D7 SDUQD)Q

For the first term in this sum we derive

((U3D'V)UBD7 ‘Pvzn)ﬂ:
((v3p*V)v3D; Quyp) 02
1 1 1 2 11 3 101
= /Q v3p01V3 Py, , AT + /Q v3p02v3 Py, , AT + /Q v3p03V3pPy, , AT
1 2 2 2 2 2 3 2 9
+/QU3D51U3D%2D dx*’/ﬂ”waﬂw%w dx+/ﬂng83v3Dgov2D dz,
h h
1 11 2 11
:/Q /0 V3p01V3 DYy, d:vgd:r:‘lg%—/!2 /0 v3p02U3 g, , drs dry2
2D 2D
h h
3 11 1 2 2
+/ / V30303 Py, AT3 d$12+/ / v3pOv3pYs, , drs drs
QQD 0 .QQD 0

h h
2 2 2 3 2 2
—I—/ / ’U3D821}3D(pv2D dxgdﬂzlg—i—/ / U3D83U3D<va dxs dxys.
2:p JO 25p JO
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4 Coupling of models in 2D and 3D

Further manipulation shows

((/UBD ’V)U3D7 SOUQD)Q

1 h
1 1 42
= — 0 dzsd
/sz 90v2D2/0 1((v3p)”7) dog da1o
h
+/ %1%/ D2 (v3pusp) — v3p0avsp dag dara
22p 0
h
+/ SO}JQD/ d3(v3pv3p) — v3pOsvip das dwys
22p 0
h
Jr/ 9012)213/ O (vipv3p) — v3pO1vsp das dzys
22p 0
1 h
+/ 801212D7/ 82((U§D)2) dzs dxio
22p 2 Jo

h
2 3,2 2 3
+ /Q S002D/0 03(v3pv3p) — v3p0svsp drg drya.
2D

Using the definition of the divergence this results in

((v3p-V)U3D, Puyp )02

h h
— [ el [ 0@ drydea+ [ 6l [ oadnvip) dag das,
25p 0 25p 0
1 h 3 .1 2 h 1.2
+/ %QD/ d3(v5pusp) drg dziz +/ %QD/ 01(v3pv3p) drs dzia
QZD 0 QQD 0
h h
+ / 02 / 02((v3p)?) dws da1a + / - / d3(v3pv3p) dwg dwys
QQD 0 .QQD 0
h
— gOzl)zD/ ’U%DV"U‘g,D dl‘3d.7}12
Qsp 0

h
2 2
—/ SOUQD/ v3pV-v3p drsdry.
25p 0

Since (V-vs3p, @) = 0 and under the assumption that Ug’D is small and can be neglected we
have that

((USD 'V)USDa (PUQD)Q
h h
’f‘/ 9011;2D81/ (v3p)? das d$12+/ 9011)2]382/ v3pUsp das dzys
25p 0 25p 0

h h
+ / @12)21)81 / v%Dng dxsdxis + / goﬁwag / (U?%D)2 dxs dxs.
22p 0 25p 0

2
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4.2 Coupling of 2D Shallow-Water and 3D Boussinesq model

We need to approximate this further as

((v3p-V)U3D, Puypy )02

~ @b, 01(h(v3p)?) da12 + / er,, 02(hv3pusp) da
22p {22p

+/ 9012)2D31(h05DU§D)d$12+/ o, 02(h(v3p)?) daia,
.QQD QQD

= (01(h(v3p)%)s Puyp) 2 + (O2(MV3pU3D), Puy ) 20
+ (81(hU%DU%D)7 SD?IQD)QZD + (82(h(v%D)2)7 SO%QD)QQD'

Using the product rule we get

((v3p-V)v3D, Puyp )02

= 2(v3p01 (hv3p), @u, ) 2ap + 2(02(h03p), 2, ) 2ar, + (V3p02(h3p), 03,0 ) 2a
+ (v3pBa(hv3p), Puy ) 20p + (1301 (BV3D), 35, ) ) 20 + (V3pO1 (AV3p), @3, ) 2ap s
= ((v2p-V)(hvap), Puyp ) 20p + (V- (hv2D) V2D, Pusp ) 2op-

The following three non-linear terms are rewritten as integrals in two dimensions in the usual
manner.

((’03D'V)U2D’ ‘Psz)n:
((/U:')D'V)UQD)SO’UQD)Q:/(Z(U:SD‘V)UZDSOUQD dx7
:/Qvgl,Dalv%Dwiw dx+/982v%Dg011,2D dx—i—/ﬂ@lv%Dgo}}m dz,
+/981U§Dgogw d:L‘—i—/Qagv%Dgogw dx+/981v§Dcp32D dz,
1 1 h 1 1 1 h 2
:/ ‘Pszalsz/ U3p dx3dx12+/ gonDangD/ v3p dasdris
{22p 0 25p 0
1 1 h 3 2 2 h 1
+/ (vaDavaD/ v3p d$3dl‘12+/ QOU2D81212D/ v3p dxs dx1s
25p 0 25p 0
2 2 h 2 2 2 h 3
+/ SD’I)QD82’U2D/ U3p dx3d$12+/ SOUZDalsz/ U3p d$3dx12,
{22p 0 25p 0
:/ @iwalvép(h”%p)dxlz-%/
25p £
1 1 3 2 2 1
+/ Prpp Vo (h5p) d1n +/ oy O1V3p (hvgp) ATtz
QQD QQD

+/ wgwagvgl)(hv%D) da:12+/
25p £

= (((hv?D) 'V)UQD’ (psz)Q2D'

1 1 2
Poap 0203 (hvyp) dr1z
2D

2 2 3
Poap O1v3p (hvyp) drz,
2D
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4 Coupling of models in 2D and 3D

((v2p- V) V3D, Puyp) 02

((vap-V)U3D;s Puyp) 2 = /Q(U2D'V)U3D<va dzx,
= | hooruipel,, o+ [ odpoudnel,, dot [ edpoilpel, do
+/QU%D81U§D¢%2D dﬂc~l—/9v%D82U§Dg032D dx—{—/{)vg’DalU%Dgo%w dz,

h h
11 1 1.2 1
:/ ‘PU2D02D61/ vgp ds driz ‘1'/ %QDU2D32/ v3p drg dro
25p 0 25p 0

h
n / L3 8, /
Q2D (pUQD 2D 0

h h
2 2 2 2 .3 2
+ / govwngaQ/ vsp drsdzie + / Doy VapOL / v3p dos dzy2,
25p 0 25p 0

= / @, V3pO1 (hvgp) dais + / @2y Usp02(husp) Az
2p {22p

h
1 2 1 2
v3p deg dzia + /Q oo p V2Ol /0 v3p des dzig
2D

+/ @iQDvg’Dal(hU%D)dxlzﬂL/ o2, v3p01(hvip) dao
.QQD -QQD

+/ wnggp%(hng)danr/ oz, UspO1(hvsp) dzys,
25p 25p

= ((UQD V) (hv?D)a Puap )QzD :

((v2p*V)v2D, Pusp) 2t

((v2p*V)v2p, Quyp) 2 = /Q(UQD’V)U2D901)2D dz,
= | hoonlpl,, do+ [ edpaipel,, da
+ [ obpdrdng,, do+ [ unomdped,, da.
= hU%D({)lU%DSOql)QD dziz + /Qw hv§D82U%D901112D dz12

2p

1 2 2 2 2 2
+ hU2D31U2DS‘7v2D delQ + / hU2D3202D¢U2D dx12,
22p 2p

= (h(v2p-V)v2D, Pvyp ) 221 -
((vap + v2p)-V(Tsp + T2D), p1up ) 0:

For the coupling terms in the temperature equation we approach the same way as for the
velocity equation and write the coupling as a sum of four terms which are rewritten separately.

((v3p +v2p)-V(I3p + Top), o150 )02 = (v3p-VI3p, 01, )0
+(vsp-VTop, o1,,)0 + (v2p-VTsp, o1, )0 + (v2p-VTap, o1, ) -
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4.2 Coupling of 2D Shallow-Water and 3D Boussinesq model

(U3D 'VT?)D? Sosz).Q:

(v3p-VT3p,015,)0 = /QUBD‘VTSDSOTQD dz,

:/(ZU§D31T3D<PT2D dx+/QU§D82T3D<pT2D d$+/QU§D53T3DSOT2D dz,
h h
:/ SOTQD/ 01 (v3pTsp) das d$12+/ @TQD/ Do(v3pTsp) dz days
QQD 0 QQD 0
h
+/ <PT2D/ 93(v3pTsp) das dzya,
22p 0
h " h )
:/ QDTzDal/ (U3DT3D) dxs d3712+/ SOTQDaQ/ (UgDT;gD) dzsdzis
22p 0 25p 0

h
+/ 90T2D83/ (’UgDTSD) drs dzy2,
22p 0

Here, we need to approximate this as

(v3p-VT3p,o1,,)0 %/ @T2D31(hU%DT2D)d$12+/ Ty, 02(hv3 pTop) da12,
2p 25p
= /Q o1, {v3p01(hT2p) + TopOi(hvyp)} dzs
2D

+/Q 1., {v3p02(hTop) + TopOa(hvip)} dasa,
2D

= (UQD : V(hTQD)7 (pTQD)QQD =+ (TQDV'(hUQD)v (PTQD)QzD'

(vsp:VTep, v1,,) 0t

(vsp-VTap, o1, )0 = /Q’UsD'VTzDWTQD dz,

:/QvéDalTQDngZD dl’—l—/gngaQTngOTQD dz,

h 1 h 2
:/ (pT2D81T2D/ Ung.%'g d$12+/ (,DT2D82T2D/ V3p dzsdxs,
22p 0 22p 0

:/Q @T2D81T2D(}W%D)dxl2+/g e1,,02Top (hv3p) daia,

2D 2D

= ((h'UQD)'vTQDa (PTgp)fbD‘

39



4 Coupling of models in 2D and 3D

(v2D * V1-'3D’ (’lDTzD)Q:

(v2p-VT3p, o1,,T) 02 = /QU2D‘VT3DQOT2D dx,
Z/QU%DangDgDTQD d$+/(ZU§D82T3D¢T2D d$+/QU§D83T3DSOT2D dz,
h
:/ ‘PTzDU%D@/ T3p drsdas
{22p 0
9 h
+/ (,OTQDUQDag/ T3D d:Eg dl‘lg
f22p 0
3 h
+/ <PT2D02D33/ T3p drsg dxye,
{22p 0
:/ @T2Dv%Dal(hT2D) d$12+/ @va%D@g(hTw)dxlg
22p 22p

+ / e1,,V5p03(hTop) daa,
25p

= ((U2D V) (hTQD)’ $Tap )QzD :

(v2p-VT2p, o15p) -

(UZD'VTQDv(PTgD)Q:/QU2D'VT2D<PT2D dz,
:/Q'U%DalTQDSOTgD drr-i—/nngaszsOTw dw,

— [ mdpohTapen, dews + / h2pdyTapyr,, dria,
QQD Q?D

= (hvep-VTsp, PTep )QzD :

To this end, the coupling terms were rewritten as integrals in two dimensions.

Summing up the results

The second equation

a(ugp + usp)(p2p) = (F, pap) for all pap € Vop
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4.2 Coupling of 2D Shallow-Water and 3D Boussinesq model

is considered. We collect the results we gained in the previous paragraphs. First of all we sum
up the terms tested with ¢y, :

(0t(v3D +v2D); Puyp )2 + (((v3p +v2p) V) (V3D + v2D), Pusp ) 2

+ (YV(p3p + p2D), Puop) 2 + (¥V(v3p +v2D), Vou,p )0

+ (079(T3p + Tap), Puyp )2 + (VI 0oy ) 2,

= (0c(hvap), Puyp ) 2o + (hOV2D; Puap ) 25p + (VV (hV2D), Vou,p) 0ap
(hVVU?Da VSOUQD)QQD + 2((U2D v)(hU2D) ‘Psz)QzD
(V
(

a(uzp + u3p)(Puyp) =

_.|_
+ (hv?D)U2Dy SOUQD)-QzD + Q(h(UQD'V)UQDa ‘Psz)QzD
+ (V9P T, osp) 22p + 2(V09hNV R Py ) 055
(4.17)
The terms tested with ¢, sum up to
a(uzp +u3p)(@p,p) = (V-(v3p + v2D), Ppop) 2,
= (ath + V. (hU2D)7 SopzD)QzD + (hV'UQDv (PPQD)QQD? (418)

=: a(u2D)(Ppop )-
These equations are closely related to the Shallow-Water equations introduced in Section [3.1.4
Collecting the results for the temperature equation, this leads to
a(uzp +u3p)(¢1yp) = (0(T3p +T2p), 1) + ((v3p +v2p)-V(T3p +Tap), v1)0
+ (vrV(Isp +Tap), Vor) o,
= (0:(hT2D), ¢150) 25p + (RO ToD, 01,) 020, + (v V(RT2D), Vor,,) 2ap
+ (vrhVTap,Vor,, )0, + 2(vep - V(RTap), o1, ) 025
+ (TopV-(hvap), o1, ) 2,p + 2(hvap-VTap, ©1,,) 25 -
(4.19)

Taking into account that
a(uz2p + u3p)(#pyp) =0

holds we can simplify (4.17) to
a(UZD + U3D)(9002D) = 2(8t(h1)2D)7 90112D)92D + 2(hVVrUQD7 VSDUQD)QzD + (UQDVh7 VSOUQD)QQD
+ 2((’02D~V)(h’l}2D), (ID'UZD)QQD + Q(V- (hv?D>’U2D7 90112D)Q2D
+ 2(h(’02D'V)’U2D7 ()0112D)92D + Q(VQgtha (IOUQD)Q2D7

=: a(u2p)(Puyp )-
(4.20)
and (4.19) becomes
a(uzp + u3p)(¢r,) = 2(0((hTop), 155 )20 + 2(vrhVTop, Ve, )2p
+ (wrTapVh,Veor,,)ep + 2(vap - V(R T2D), ¢15p )2D
+2(TopV-(hvzp), o1y )2 + 2(hvap-V'Top, ¢1p )20, (4.21)
—+ (TQDhV'UQDv (PTQD)ZD
= CL('UJQD)((PTzD)'
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4 Coupling of models in 2D and 3D

This shows that the part of the semi-linear form which is tested by a function in Vop no longer
consists of couplings with functions in Vap and the integrals are two dimensional integrals:

G(UQD + U3D)((PU2D) = G(UQD)((Psz)a
a(uz2p + U3D)(90P2D) = a(u2D)(()DP2D )
a(uzp + u3p)(¢1yp) = alu2p)(P1yp)

The definition of these semi-linear forms is given in (4.18)), (4.20)), and (4.21)). From this follows
that for the second equation it holds

a(uzp +u3p)(p2p) = a(uzp)(p2p).-

The fully coupled problem reads: Find uep = (vap, h, Top) € Xop and usp = (v3p,p3p,Tsp) €
X3p such that

a(uzp +us3p)(e3p) = (F,p3p) for all p3p € X3p,
a(uzp)(p2p) = (F, p2p) for all pap € Xap.

For the simulations which are described in Chapter [7, we further approximated the two
dimensional equation since we used the original Shallow-Water equations given in ((3.16]).
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5 Discretization

The discretization of the equations presented in Chapter [3] will be laid out in this chapter.
The finite element method will be used to discretize the equations in space. For temporal
discretization we discuss different methods that may be taken. Due to the coupling of 2D and
3D equations in the problem we will focus on the combination of discretization in 2D with
equations discretized in 3D. In Chapter [6] details of this discretization in view of algorithms
will be discussed.

5.1 Discretization in time

This section is devoted to the discretization of the Navier-Stokes equations as well as the
Shallow-Water equations. Since we introduced the ALE formulation in Section we can
restrict ourselves to a fixed domain for all times.

5.1.1 Preliminaries on time stepping schemes

We divide the desired time interval I = [0, T into subintervals such that
0=ty <ty <"‘<tN:T7 In = (tn—lytn]7 kn =1t — tn-1,

and
I={0yULULU---UI,U---Uly.

A sketch of such a discretization is given in Figure Note that the step size k,, does not
necessarily have to be the same on each subinterval.

th-1 tn tn+1 t

Figure 5.1. Discretization in time from t,_1 to t,41.

Inspired by the work in [55], we analyzed the properties of various time stepping schemes.
Based on the following linear test case

Opr — Ax =0, z(0) = 29,
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5 Discretization

where A a positive definite and (symmetric) n X n matrix independent of ¢, we investigate the
behavior as t — oo for equidistant step size k, = k. The solution of the system is given as

x(t) = e 2i(t) = Ml

The conclusions can be carried over to an operator which is non-selfadjoint, non-autonomous
and weakly non-linear, e.g. the operator related to the Navier-Stokes problem.

Depending on the parameters A; the behavior of the solution z(t) for ¢ — oo is characterized
by the amplification factor w = w(z). For one-step schemes we have 2™ = w(\;k)"x%, with
2" = x(t,) being the sequence of values generated by the application of a time stepping
scheme.

One-step @-schemes

With the decomposition
A:A1+A2, A; =0A and A2:(1—9)A,

we derive one-step f-schemes via

1
(@ ") — 64 — (1-6)A" =0,

where A* = Az'. For the generated sequence and the amplification factor we achieve

wi (10 =0kN\" o 14+ (1-0)
! _< L— 0k, )m “E =g

For the explicit Euler scheme (§ = 0) we have a restriction on the step size k < % to get
stability. Furthermore it strongly amplifies free oscillations since |w(ik)| > 1. In the case § = 1
we have a strongly A-stable scheme because of the fact that w(z) — 0 as ReA — co. The
implicit Euler scheme damps out free oscillations as |w(ik)| < 1. The implicit and explicit
Euler scheme are of first order only.

The choice 0 = % yields the second order accurate Crank-Nicolson scheme, but it has only
weak damping properties, since [w(z)| — 1 as Re z — co. However, free oscillations are well
preserved due to the fact that |w(ik)| = 1.

Fractional-step 0-schemes

For the fractional-step 6-scheme a time step t,—1 — t, is divided into three sub-steps, see also
Figure [5.2
th—1 = th-149 = tn_g — tn.

With the decomposition A = A; + A, the fractional-step f-scheme reads as follows
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5.1 Discretization in time

th—1 tn71+0 th—g tn t

Figure 5.2. Discretization via fractional steps from t,_; to t,.

(a0 ™) — AT Ay =,
n
1
W(xn—&-l—G o xn+9) _ Aqlz—i-é' _ A72z+1—9 =0, (5.1)
n
i(xn-i—l _ xn—&-l—@) o Aalm—l—l _ A72’L+1—9 — 0’
n

where 6 € (0,%), 0 =1-—260. We take Ay = aA, As =[BAwitha+8=1, 0<a, <1to
derive the fractional-step #-scheme. Now it remains to choose 0, «,, and (. For the generated
sequence with constant step-size k and the amplification factor we derive

ni (L4 BOEXN)P (14 ab'kX)" (14 802)2(1 4 ab'2)
Ry Sy Wy W G s wawsypu T gy o g

The rational function w(-) in the neighborhood of z = 0 can be expressed as
2
wz) =142+ T+ (8- a)(20° =40+ 1) + O(=%).

A comparison to the exponential function yields
1
oz:ﬁ(:ifromoz—kﬁ:l) or 0=1-1/V2,

as necessary conditions for second order accuracy. Due to the fact that

lim sup|w(z)| = limsu (1+562)°(1+ab'2)| _ 5
RGZHOIO) - ReZHOE (1—af2)2(1 - p02)| o

we have to choose o > (3 since this is necessary for strong A-stability. If we set af = 50’ =
B(1 — 260) we get the same matrix in each partial step. This leads to the choice

12 0 =1 1)va

(%

We have |w(ik)| < 1 and |w| ~ 0.99987 for k = 0.8.
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5 Discretization

Another variant of the fractional-step #-scheme can be derived if we take Ay = A and As =0
in (5.1)). This leads to

ki(x’”e — ") — A" =0,
ki(xn-i-l _ xn) _ 9An+1 _ (1 o Q)An-i-é? =0,

where ¢/ = 1 — 26. This scheme has been analyzed for incompressible flow simulations in [67].
For the generated sequence with constant step-size k and the amplification factor we derive

BT e A s
Again we compare the rational function w(-) in the neighborhood of z = 0
2

wiz) =142+ %(49 —20%) + z;(602(3 —20)) + 0(zY)

to the exponential function. A necessary condition for second order accuracy leads to the
choice

g=1-1/v2.
It holds lim Supge , o0 |w(2)| = 0 as well as |w(ik)| < 1 and |w| =~ 0.9986 for k = 0.8.

To visualize the damping properties of the introduced schemes we consider the following simple
test problem

z:[0,7] =R,  2/(t) + Az(t) =0,  z(0) =1.
The non-diagonal 4 x 4-matrix is constructed to have the eigenvalues
A =107, Ay =i, A3 = —1, A =1,

Thus, the solution contains a stiff component for v > 1 (rapid exponential decay) and periodic
components (free oscillations). Given the matrix A as

107 -1
107
-1

o= O O
o O O
= o O O

the exact solution is known to be
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5.1 Discretization in time

Numerical results for free oscillations

In the following, we show the damping behavior by showing the computed solution z3(t) and
the error e3(t) between the exact and the computed solution. To have a fair comparison
between the one-step and the fractional-step schemes we choose the step size accordingly. For
the Crank-Nicolson scheme shown in Figure the free oscillations are well preserved and the
error increases only slightly towards the end time point. Nearly the same behavior is exhibited
in Figure We note that the error at the end is larger than in the solution computed by

1 T T T T
0.5
0
05 | -
-1 1 ] ]
0 20 40 60 80 100
time ¢
z3(l) ——— es(t) ——

Figure 5.3. Crank-Nicolson with &, = 0.042

the Crank-Nicolson scheme. With a fair choice of the step size in the variant of the fractional

1 T T T T
0.5
0
-0.5 .
-1 1 ] ]
0 20 40 60 80 100
time ¢
x3(t) ——— es(t) ———

Figure 5.4. Fractional step 6 with k, = 0.125
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5 Discretization

step 6-scheme, we get a behavior as in the case for the original fractional step #-scheme. This
is shown in Figure 5.5

]- T T T T
0.5
0
-0.5 —
-1 1 1 ]
0 20 40 60 80 100
time ¢
z3(t) —— es(t) ———

Figure 5.5. Fractional step variant with &, = 0.083

Numerical results for exponential decay

As a next crucial point, we investigate the exponential decay in the first solution component.
Again we present results for the computed solution 1 (t) as well as the error e;(t). In Figure
we demonstrate the weak damping property of the Crank-Nicolson scheme at the beginning,
whereas at the end, the free oscillations are captured again. For the fractional step-6 scheme,
Figure we also observe an error at the beginning. The variant of the fractional step-6
scheme damps out the exponential decay at the beginning very well. This is shown in Figure[5.§|

This clearly shows that we favor to use one of the fractional step #-schemes for the numerical
simulation in the case of fluid flows.

5.1.2 Temporal regularity

For discretization with finite differences we have to make sure that the regularity is sufficiently
high. We are concerned with discretization in time of the space

Z:={u=(v,p,7) | v e LA(I, H}(2)*), 0w € LA(I,L*(2)"),
p € L*(I,L2(2)/R),T € L2(I, H}(2)),8,T € L*(I, LQ(Q))}.

For convenience of the reader we recall the definition of the test space

Z:={u=(v,p,7) | ve HY(2),p € L{Q)/R,T € H}(2)}. (5.2)
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5.1 Discretization in time

40 60 80 100
time ¢
xy(t) ——— er(t) —
Figure 5.6. Crank-Nicolson with &, = 0.042
1 | T T
o5 | |
0|
-0.5 .
-1 1 I I
0 20 40 60 80 100
time ¢
1 (t) ——— et) ——

Figure 5.7. Fractional step 6 with k,, = 0.125
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5 Discretization

1 . T T
0.5 i
0
-0.5 |+ .
-1 1 ] ]
0 20 40 60 80 100
time t
r1(t) ——— er(t) ———

Figure 5.8. Fractional step variant with &, = 0.083

Assuming the data admits a higher regularity of the solution, the following proposition ensures
that we are allowed to take point values and point values of gradients in time:

Proposition 5.1. For w € L*(I, H}($2)) with Opw € L*(I, H~1(£2)) it holds
w e C(I, L3(2)).
Furthermore for w € L*(I, H*(2) N HY(2)) with 0w € L*(I, L*(12)) it holds

w e C(I, HE ().

Proof. The proof can be found in [28]. O

5.1.3 Temporal discretization of the Boussinesq equations

First of all we discretize the non-linear equations derived in Section resulting from the
Navier-Stokes equations. For time discretization we apply either a one step- or a fractional-
step #-scheme. Based on the variational formulation we introduce a semi-linear form
A: Z x Z — R. This semi-linear form is defined as

A(u)(p) :=(0w, o) + ((0-V)v,00) +7(Vp, ¢0)
+ WV, V) —v(geT, vu) + (V-v, 0p)
+ (0T, 1) + (v- VT, 07) + v7(VT,Vor).
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5.1 Discretization in time

For discretization in time we split this into a sum of semi-linear forms and introduce a discrete
form A;: Z x Z — R as

Ar(u) () = ai(u, ) + a(u)(p) + bu, @) + c(u, @)

at(u, ) == (v, ) + (T, ¢r)

a(u)(p) = ((v-V)v,pu) + WV, Vey) —v(geT, py) + (v- VT, ¢r) + vr(VT, Ver) (5.3)
b(u, ) == v(Vp, pv)
c(u, ) = (V-v,0p)

Withat:ZxZ—JR,a: ZxZ—JR,b:ZxZ—JRandc: Z x Z — R. In this case the form
a(+,+), b(+,), and ¢(-,-) are linear in both arguments.

Given the previous solution u*~! = (kal,pkfl,kal) we are concerned with solving the
following problem in each sub-step: Find u = (v,p,T) := u* = (v*, p¥, T*) € Z such that

at(u, ) + Ora(u)(p) + Opb(u, ) + c(u, ¢)
1 _ _
= —ai(u" ) () — baa(w" ) (p) (5:4)
+0{(f* 1 00) + (ap Lo pr)} + 04{(fF, 00) + (df 1)
holds for all ¢ = (¢, ¥p, 1) € Z. For the special choice given in Table ﬂ we obtain the
one-step #-schemes. In the following Table we present two variants of the fractional-step

Table 5.1. Choice of parameters to obtain one-step #-schemes.

0 O O3 04 0, ti_1 i

i)

explicit Euler scheme 0 1 1 0 1 t,_1 t
implicit Euler scheme 1 0 0 1 1 th-1 tn
1 t

Crank-Nicolson scheme 0.5 0.5 0.5 0.5 tn_1

f-scheme. Both are of second order, see [49]. The step-size k,, is divided into three sub-steps.

Let Y )
2 ;o 0 B
5 0 =1-20, a=1—p f=1-a

be the choice of the parameters introduced in Table Solving three sub-steps of (5.4) with
this choice of parameters gives the fractional step #-scheme.

0=1-

5.1.4 Temporal discretization of the Shallow-Water equations

We apply the same time-stepping schemes to the nonlinear Shallow-Water equations (13.16]).
For this reason we recall the spaces Xop and Xsp

Xop = {u = (vap, h) | vap € LI, H(220)?), drvap € LA(I, L*($220)?),

) X ) , (5.5)
h € LA(I, Hy(p)), duh € L*(1, L*($2p)) },
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5 Discretization

Table 5.2. Choice of parameters to obtain fractional-step 6#-schemes.

01 02 03 0. 0, te_1 tr

FSO of B0 B0 ab to1 tuo1 + Oky
BO o b O tao1 +0ky b, — Ok,
af B0 5O af tn — Okn tn

0
0
0
FS1 a8 pBO 0 0 0 tn—1 tn—1+ 0kp
0
0

Bo ol 0 O tno1 + 0k, t,— Ok,
af B0 00 tn — Ok tn

and

XQD = {u = (ng,h) ‘ Vap € H&(\QQD)Z,h S H&(QQD)}

Based on the the weak formulation (3.19)) we introduce a semi-linear form A on Xaop x )N(g D.

A(u2p)(w2p) :=(hOv2p, oy ) + (R(v2p-V)vap, Yu,p) — V(K vap, Viu,,,)
+ (gth7 SOUQD) + (8th> Soh) + (UQDVh> Soh) + (hV'UQD, Qph)

To apply the above presented time stepping schemes we decompose the corresponding semi-
linear form and introduce a time discrete form A;: Xop X Xop as

Ai(u2p)(2p) = ar(u2p)(p2p) + a(uz2p)(p2p0)
at(uzp)(p2p) = (hvap, Yu,p) + (hs on)
a(uz2p)(w2p) = (M(v2p-V)v2p, Pu,,) — V(KN V2D, Vo, ;)
+ (ghVh, 0y, ) + (v2apVh, @p) + (W -vap, pp),

(5.6)

where a;: XQD X XQD — R and a: XQD X XQD — IR. Since nonlinear terms also occur in the
form a;(u)(p) we adjust the time discretization to obtain second order of convergence in the
case of the Crank-Nicolson scheme and the fractional-step 8-schemes.

Given the previous solution uggl = (’U;Bl, h*~1) we are concerned with solving the following

problem in each sub-step: Find uop = (vop, h) := UIQCD = (U§D, h*) € Xsp such that

];{(hk_%(’U?D - UIQCZ_)I)v (PU2D) + (h, (Ph)} + 01a(u)(gp) = ];(hk_lv ‘Ph) - 92a(uk_1)(90) (5.7)

+ 03(Fk_17 4,01)2,3) + 04(Fk7 901)21:))’ VSO = ([pvzpa(ph) € XQD)

where hF~2 = % The terms b(-,-) and ¢(+,-) in ((5.4) do not occur because of the absence
of pressure.
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5.1 Discretization in time

5.1.5 Temporal discretization of the Boussinesq equations in ALE formulation

For the time discretization of the Boussinesq equations in ALE formulation we recall the
definition of the spaces

X = {u = (v,p,T) ‘ v e L*(1,Hy(2)%), 0w € L*(I, L*(2)%),p € L*(I, L*(2)/R),
T € L*(1,Hy(£2)),0,T € L*(I, L*(2)), h € L*(I, Hy(22p)), 0ih € L*(I, LQ(QQD))},
and

X i={u=(v,p,7) ] v € Hy(2)%,p € L*(R)/R, T € H(2),h € Hy(p)}. (5.8)

Based on the variational formulation in the ALE framework (3.31)) we apply the discretization
in time. We introduce a semi-linear form A: X x X — R defined as

A(u) () :=(how, u) + (M(F (v = LAY -V)v,0y) — v (hpI F~1,Vp,)
+ (vhVoF ' FT V,) — v(ohgT, oy)
+ (hO1v1 + hOavy — 2301hd3v1 — 230200302 + 033, ©p)
+ (ROLT, 1) + (R(F~Y (v — 0L AY)-V)T, o7) + (vrhF Y F~IVT, Vr)
+ (Oth + vf@lh + vgagh — U:S?, On) ap -

Again we split the terms into sums to apply the time discretization (5.4). A new form
A;: X x X — R for the time discretization is introduced:

A(u) () =a:(u)(p) + a(u)(p) + b(u)(e) + c(u)(p),
at(u)(p) :=(hv,@u) + (h, 1) + (h; on) 20
— (MF10 AT, 1) — (W(F 10, A V), ¢0),
a(u)(QO) ::(h(F_lv‘V)v, ‘Pv) + (thvF_lF_T) v@v) - ’Y(thTu Sﬁv)
+ (M(F~ V)T, or) + (vrhF ' F~TVT, Vor)
+ (Ufalh + UQSth — Ug, goh)QQD7
b(u)(¢) == y(hpI F~, Vi),
c(u)(p) :==(hd1v1 + hdavy — 2301 hd3v1 — x302hd3v9 + D33, gop).

(5.9)

All the introduced forms are nonlinear and map from X x X into the real numbers. In contrast
to the time discretization of the Boussinesq equations without the ALE transformation,
nonlinear terms also occur in the forms a;(-)(+),b(-)(:) and ¢(:)(+). So we follow the same way
for time discretization as in the previous section.

Given the previous solution u*~1 = (vk_l,pk_l, Tk=1 hk_l) we are concerned with solving the
following problem in each sub-step: Find u = (v,p,T,h) := u* = (vF,p*, T* h¥) € X such
that

{0 = )+ BT = T )+ () )
+01a(u)() + B,b()() + c(u)9) = (o), — el D) (10

+03{(f*7Y ) + (@5TY or) Y+ 04{(FF, 00) + (dF 01)}
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5 Discretization

holds for all ¢ = (@u, ©p, 1) € X, where h#~7 = %

5.2 lIssues on meshes

So far, we have only considered semi-discretization in time. Prior to discretize via the finite
element method in space we discuss the requirements for meshes in two and three space
dimensions. In regard to the multilevel method that will be explained in detail in Section
we need to emphasize also on the hierarchy of meshes.

Due to the ALE formulation which was introduced in Section [3.2.4] we assume the computational
domain £2 C R? to be polygonal. This domain is partitioned into open cells 7. If the domain
is three dimensional we use hexahedron. In the case that the domain is two dimensional the
cells are quadrilaterals. All cells together form the mesh 7, = {T'} of the domain, where the

parameter h is given as a cell-wise constant function h’T = hp := diam(7T) with the diameter
hr of a cell. The symbol h also denotes the maximum cell diameter, that is

h := max hr.
TET,

Following the standard literature [16], [2I] or [26] we define the regularity of a mesh.
Definition 5.1. A mesh 7;, = {T'} is called regular if the following conditions are fulfilled:
i) 2= U T.
TET,
(il) Ty NTy = 0 for all cells Ty, Ty € Tp, with Ty # Tb.

(iii) Any face of any cell 71 € 7}, is either a subset of the boundary 0f2 or a face of another
cell Th € Ty,

By one step of refinement we obtain a new mesh 7 from the mesh 75;,. We will often write 7y
instead of 7y, with ¢ indicating the number of refinements.

For our purposes we have to weaken the last condition since we explicitly want to allow for
adaptive refinement. In order to incorporate adaptive meshes we introduce so called hanging
nodes. More details about hanging nodes will be discussed later in Section

5.2.1 Splitting of adaptive meshes into levels

The meshes considered in this thesis are obtained from a quasi-uniform, conforming coarse
mesh 7y by consecutively refining mesh cells. In order to achieve high resolution in regions
where required, refinement may be restricted to these areas of the domain; examples for
controlling this refinement can be found in the rich literature on adaptive mesh refinement,
see e.g. [5] 24 [69].

We introduce the notion of an active cell of the hierarchy {7;} (see e.g. [2]). These are the
cells which are not refined further in any of the triangulations 7,. We give an example in
Figure [5.9
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5.2 Issues on meshes

0.0
3.213.3
2.3
3-0 3.1 1.3
2.0 21 1.0 1.1 1.2 1.3
2.0 21 22 23
1.0 1.1
3.0 3.1 32 33

Figure 5.9. Example of active cells in a 2D mesh and corresponding tree graph.

The shape functions of all active cells constitute the space Vi, on the finest level. We can also
consider the hierarchy of meshes as a tree graph where the grid cells correspond to nodes of
the graph and “refinement” corresponds to edges. Then, the cells of 7y correspond to the roots
of the tree (or rather forest) and active cells are the leaves (shaded in Figure |5.10)).

The level {1 of the cell T in the triangulation hierarchy {7} is defined recursively as follows: if
a cell belongs to the coarse mesh 7y, its level is zero. Otherwise, it was obtained by refinement
of another grid cell T}, and we set {7 = {7, + 1. Since there is no notion of coarsening in a
single hierarchy {7y}, this level is uniquely defined. The level {r of a face is defined to be the
highest level of the adjacent mesh cells.

We remark that a triangulation 7, does not consist of cells on level ¢ only, but covers the
whole domain {2. Therefore, a single grid cell T' with level 7 can belong to several meshes
Ty, Ti41, - - - as shown in Figure[5.10] For instance, the shaded cells on the intermediate level

b/ A

Figure 5.10. A hierarchy of three meshes with local refinement (active cells shaded).
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5 Discretization

(cell level 1) belong to the meshes 77 and 73, the white cell on that level to 77 only.

Each triangulation 7, will be partitioned into the set of cells strictly on level ¢
ﬂsz{TeyﬂzT:e}

and the set of cells on lower levels
ﬂL:{Teﬂ‘€T<€}.

This partitioning is explained in Figure where 73” is shaded and cells in 75" are white.
We remark that cells in ’ZQL may contain grid cells of several lower levels. Obviously, there

Figure 5.11. Splitting of 7; into 7,° (shaded cells) and 7,* (white cells).

holds

PUT =T, TSIt =0.

By Fy, we denote the set of all faces of cells in 7. In particular, the set of interior faces IF@ is
the set of faces Fj; = T:N Tj, where T; and T} are two cells of 7,. We call the faces between
the sets ’Z}S and %L the refinement edge ]FZE between levels £ and ¢ — 1, that is

FE:{FGM

FﬂUTszﬁFﬂUT:F}
77 7

Mostly for technical reasons, we limit the jump of cell levels £ across the refinement edge. To
this end, we introduce the following two notions:

Definition 5.2. A mesh is one-irregular, if the levels of all active cells sharing a face differ
by a maximum of one.
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5.2 Issues on meshes

Figure 5.12. Violated one-Irregularity on the left and resolved one-irregular mesh
on the right.

In Figure [5.12) we indicate with an arrow where the shown mesh is not one-irregular. Further

refinement of the mesh leads to a one-irregular mesh as can be seen on the right mesh in
Figure [5.12

Definition 5.3. A mesh is v-one-irregular, if the levels of all active cells sharing a vertex
or a face differ by a maximum of one.

N

Figure 5.13. Violated v-one-Irregularity on the left and resolved v-one-irregular
mesh on the right.

An arrow in Figure indicates the vertex where the shown mesh is not v-one-irregular.
This can be resolved by refining cells. The v-one-irregular mesh obtained is shown on the left
in Figure |5.13

The notion of one-irregular meshes is ubiquitous in the literature on adaptive refinement with
hanging nodes. The additional requirement of being v-one-irregular only acts at corners of the
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5 Discretization

refinement edge. While one-irregularity was the only condition on the mesh for discontinuous
Galerkin methods [44], it is not sufficient, if there are degrees of freedom located on vertices. In
this case, we require the mesh to be v-one-irregular. We point out that, while these conditions
are not really necessary for the analysis or for the implementation (see e.g.[62]), they are
convenient, because they ensure that refinement edges on different levels are separated. In our
experience, they are not harmful, since (a) they will not cause global spread of refinement and
(b) they are consistent with a uniform approximation quality in most cases.

5.2.2 Hanging nodes

We treat refinement edges by introducing hanging nodes on the refined side, not by introducing
additional refinement on the coarse side. These correspond to nominal degrees of freedom in

.................................

Figure 5.14. Two- and three-dimensional meshes with hanging nodes.

the discretization, but are constrained through the requirement that finite element functions
must be conforming across the refinement edge. One option to deal with those degrees of
freedom would be eliminating them completely from the linear system. We do not use this
technique, since it involves a numbering of degrees of freedom which is not easily represented
in the mesh anymore. Instead, we follow [2], 3, 43] in keeping the degrees of freedom in the
linear system.

If hanging nodes are used, additional equations are needed to deal with them. These equations
are obtained from the continuity condition of the finite element space. This condition essentially
states that along the refinement edge, the trace of a function on the refined part of the mesh
must be equal to the one on the coarse part. In general, it is the trace operator that ensures
conformity of the finite element space.

Thus, we obtain a small linear system of equations, which allows us to eliminate some of the
degrees of freedom on the refinement edge [2]. After doing so, a convention has to be found
how to represent a function by a coefficient vector. In the implementation in deal.Il, two forms
are used:

condensed: all degrees of freedom corresponding to hanging nodes are always zero. This is
the natural representation for linear forms, since there is no basis function in the finite
element space.
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5.3 Discretization in space

distributed: the coefficients on the refined side are set such that the functions on both sides
coincide. This is the natural representation for finite element functions, since they are
conforming.

As an example, for shape functions linear on edges in two dimensions, the distributed form
assigns the mean value of the two neighbors to the hanging node. In order to convert from the
distributed form to the condensed form, half of the value in the hanging node is added to its
neighbors and its value itself is set to zero. The condensed form is used for the vectors in a
linear solver, so as not to spoil the residual by artificial values. Then, whenever multiplication
with the system matrix, which was built cell-wise and does not know about the hanging node,
is needed, a conversion to distributed and back is needed.

We point out that the concept of hanging nodes is not restricted to linear and bilinear finite
elements. Details of its application to higher order elements can be found in [2], its application
to local hp-refinement in [4]. It has been implemented in the deal.II library [3].

5.3 Discretization in space

The temporal discretized systems that we derived in Section [5.1| are further discretized in space.
For spatial discretization of the temporal discrete systems we use the finite element method.

Through semi-discretization in time we obtained spaces Z in (5.2), Xop in (5.5) and X in
(5-8). They all contain continuous spaces as L?(§2)/R and H{(£2), for example. To this end
we introduce finite dimensional subspaces V7 C H L(£2) of piecewise polynomial functions up
to order s.

Following [21] and [26] we define continuous H'-conforming finite element spaces V¥ by
Vii={oneC® |on| € QM) ¥T T} CH\(9).

Here, Q,(T") denotes the space of polynomial-like functions on 7' € 7;,. To give a more precise
definition of Qg(7T'), we introduce the space Qs(T") of tensor product polynomials up to order
s on the reference cell 7' = (0,1)? given as

d
Q4(T) := span { 1T

=1

aiE{O,l,...,s}}.

The space Q,(T) is obtained by transformations k7: T’ — T, see Figure by
QuT) : {on: T =R | gnonr € Qu(D)}.

For ensuring approximation properties of finite element spaces, additional conditions on the
geometry of the cells are required. We state two classical assumptions in this context, namely
the so-called uniformity and the weaker quasi-uniformity, see, for example, [16]:

Definition 5.4 (Quasi-Uniformity). A family of meshes {7}, | h | 0} is called quasi-uniform
if there is a constant K such that the following two conditions are fulfilled:
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5 Discretization

RT

R

Figure 5.15. Transformation 7 from the reference cell 7' to a computational cell T

(i) For each transformation k7 : 7' — T it holds

sup {[Vrr(@)el| [ € Tlell =1} Ur
~ ~ h-
inf {|Ver(@)z| | & €Tzl =1} ;

(ii) With the diameter o7 of the biggest ball inscribed into the cell T' there holds

ZEgKVTeUTh.
or h

Definition 5.5 (Uniformity). A quasi-uniform family of meshes {7, | h | 0} is called uniform
if there is a constant K such that

igKVTeUTh.
or Y

For the meshes we use throughout this thesis we assume Quasi-Uniformity. With these
preliminaries we are able to formulate the fully (in space and time) discretization of the semi-
discretized problems presented in Section Due to the formulation via semi-linear forms for
each problem considered we just have to replace each function by its discrete counterpart.

5.3.1 Galerkin finite element discretization

We begin with formulating the discretization in space of the Boussinesq equations.

Boussinesq equations

Based on the time-discretized problem (j5.4) we formulate the fully discrete problem:
Find u = (v,p,T) := up = (v, pn, T) € Zp, such that

paa(u,9) + 61(u) () + 6,b(u, ) + clu, )

:;%Wgw@—@m%*m»

+03{(f" 1 00) + (@t or)} + 04{(FF, 00) + (a5 07)
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5.3 Discretization in space

holds for all ¢ = (¢u, @p, 1) = Yn = (Phvs Php PhT) € Zy,, where
Zy = {uh = (vn, P> Th) ‘ vn € (Vi N Hy(2))%p € Vi N LX(2)/R, T €V} ﬁH&(Q)}-

The definition of the bilinear and semi-linear forms are given in ([5.3)).

Shallow-Water equations

For the Shallow-Water equation (5.7)) the finite element discretization reads:
Find usp = (UQD, h) = Up2D = ('Uh’QD, hh) S Xh,QD such that

A (20 — 51 ) + () + Or0(20) ()

n

1 _ _ _
= ?(hk 17 @h) - HZQ(USDl)(‘ph) + 93(Fk la vazD) + 94(Fka QDUQD)'

n
holds for all ¢ = (Yu,p,0n) ‘= ©h = (Phvaps Phh) € )?th where
X}hgp = {uh = (vh72D,hh) ‘ Uph2D € V]f M H&(QQD)2, h e Vhr n H&(QQD)}

For the definition of the semi-linear form a(-)(-) we recall (5.6)).

Boussinesq equations in ALE formulation

We are concerned with solving the following problem:
Find u = (v,p, T, k) := up, = (vn, ph, Th, i) € Xp such that

A = o) ) 5 (T = T, 1) + (b))
+010(u)() + bl @) + () = (7 on),, — Baalh () (B
+0:{(f* 1 00) + (aF Loer) )+ 04{(f*, 00) + (ares onr) )

holds for all ¢ = (py, @p, o1, n) = Ph = (Phws Phops PhT Phk) € Xp, Where
X, = {uh = (vn, pn, Th) ‘ v, € (VN HY2)3,pe Vi nLA(N2)/R,
T € Vi N H{(2),h € Vi 0 Hi () }.
The forms occurring in (5.11]) are defined in (5.9)). For the discretization of the pair (v, p)
we use an inf —sup stable Taylor-Hood element. We choose v, € (V2 N H(£2))? and pj, €

Vit N L?(2)/R. The remaining functions are discretized with bi- or trilinear finite element
functions.
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5 Discretization

5.4 Stabilization

Since the momentum equation as well as the transport equations have mainly hyperbolic
character with small or vanishing diffusion, we apply stabilization when using standard finite
element methods as developed in [22].

Based on the fully discretized formulation we add stabilization terms. For the momentum
equation the additional terms are given as

s(u)(gy) = D (B + (v-V)v +Vp — vAv — vgoT — f,6p(v-V)py)7.
TeTy

The term o7 ((v-V)v, (v-V)py)r is a streamline diffusion term. All the other terms are added to
preserve consistency. This means that these additional terms vanish if we insert the continuous
solution u = (v, p).

In the case of interpolation pairs V! x V}" with ¢ = r 4+ 1 the parameter dr is given cell-wise
as

__h

v+ 1

This includes inf — sup stable Taylor-Hood pairs with r = ¢ — 1 for spatial discretization of
velocity and pressure. More details on how to choose the parameter dp can be found in [I3].

or

The stabilization terms have to be transformed via the ALE mapping. We only take the
streamline diffusion term into account as all the other terms were added for consistency. This
term then becomes

s(u)(e) = Y ((0-V)v,00(0-V)p)r = D dr(h(F ™ o-V)u, (F0-V)g,)r.
TeT,, TeT,

The terms to be added for stabilization of transport equations are given as

s(9)(ps) = Y (84S + (v-V)S — vsAS — gs,07(v-V)ps)r.
TET,

Again we drop the terms that occur due to consistency and we transform the remaining
streamline diffusion term via the ALE mapping:

s()(ps) = D (0-V)S,dr(v-V)ps)r = Y (h(F~0-V)S,60(F " v-V)ps).
TeTy, TeT),

The fully discretized and stabilized problem reads:
Find v = (v,p, T, h) := ufl = (v,’i,p’fL,T,'f,hfl) € X}, such that

1 k-1 _ k-1 _
ki{(hh 2(7) - ’Uﬁ 1)79011) + (h‘h 2(T - Ti’: 1)7()0T) + (h790h)92D}

+01a(u) (@) + s(u)(py) + s(T)(pr) + Opblu, ) + c(u, o) (5.12)
= Ly — e

+03{ (7 00) + (@ o) + 0u{(FF, 00) + (dF, o)}
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5.5 Coupling discretization in 2D and 3D

holds for all ¢ = (@u, ©p, 075 Ph) = (Po.hs Ppr PT.hs Phb) € Xh-

One could also think of stabilizing the two dimensional equations. Since it is more important
to use stabilization in three dimensions, we leave the two dimensional equations as they are. Of
course, the terms of the stabilization need to be applied to the coupled solution u = ugp + usp
as explained in Section

5.5 Coupling discretization in 2D and 3D

In Chapter [ we developed the coupled model. In this section we present the ideas how to
realize the coupling for the discretization.

5.5.1 Connecting meshes in 2D and 3D

First of all we discretize the equation in 2D. The whole domain in 2D is triangulated with
quadrilaterals. In those parts of the 2D domain where a better accuracy is required we add a
triangulation in 3D. A main issue is the connection between these meshes. Functions that are
needed are

(i) Identify the corresponding 2D cell to each cell in the 3D triangulation.
(ii) If a cell in 3D has to be refined the matching 2D cell should be refined accordingly.

In Figure we show a 2D mesh. On the shaded (light blue) cells we placed two 3D cells.
The 3D cells are refined into the lower left corner as shown in Figure We present the
resulting 2D meshes in Figure and the combination of the two dimensional and three
dimensional meshes is presented in Figure [5.19]

Figure 5.16. Position for two 3D cells on a 2D mesh are colored

Furthermore we have to be able to integrate a 2D finite element function in 3D. This means
we have to realize couplings between two dimensional and three dimensional finite element
functions as

(u2p,¢3p), and  (v2p,¥3D).
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Figure 5.17. Sequence of meshes in 3D refined into a corner

o
.

Figure 5.18. Sequence of meshes in 2D refined according to 3D mesh
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Figure 5.19. Sequence of coupled meshes

These integrals appear in residuals as well as in the semi-linear forms. In the finite element
code we used, these kind of couplings was not yet taken into account. We had to come up
with new kinds of tools which are

(i) sparsity patterns for coupling finite element functions of different space dimension,

(ii) assembling routines for matrices and residuals for coupling finite element functions of
different space dimension,

(iii) matrices that deal with constraints such as boundary conditions and hanging nodes for
functions in 2D and 3D at the same time.

All realizations of the mentioned items were implemented in the software library deal.Il. In a
later Section [6.3] we will comment on the new functionality in detail. To this end we need to
mention how residuals and matrices are built between cells and functions in 2D and 3D.

To derive a priori error estimates for the coupled approach, it is necessary to control the error
in the two and the three dimensional part. Work on a priori error estimates for free surface
flows in one and two dimensions can be found in [23]. The results therein rely on a splitting
approach.
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6 Algorithm

This chapter describes the algorithms used to solve the discretized problems in Chapter 5] All
the occurring problems are nonlinear. We use Newton’s method and solve linear systems in
each Newton step starting from an initial guess. Depending on the discretized problem we
have to deal with a saddle point problem.

This is preconditioned by a block-Schur preconditioner as explained for flow problems in [32].
The saddle point structure is resolved by the application of this preconditioner.

6.1 Basic algorithms

The algorithms explained in this section are either part of the software library deal.II[3] or
implemented in the framework of this software package. Let us assume a coupled systems
which is fully discretized in space and time as derived in Section Then it remains to treat
the non-linearities.

6.1.1 Newton’s method

Starting from a nonlinear system of equations given as
a(U)(®) = (F,®) VPeW. (6.1)

we apply a Newton like method. Given an initial guess Uy, we compute updates U € W such
that

d (U)(0U,®) = (F,®) — a(U)(P) VP € W. (6.2)
The next iterate U,11 of Newton’s method is then defined by U1 = U, + AU, where X is a
damping parameter to apply a line search. The directional derivatives are defined as

o (U)(00,8) = i {a(U + 200)(@) — a(U)(@)} = L a(U + =00)(@)

e=0

6.1.2 Solving linear systems

By Newton’s method we obtain linear systems in each step. These systems are solved by
Krylov-space solvers like GMRES or Bicgstab. Usually we use the preconditioned versions of
these algorithms. As a preconditioner we apply a geometric multilevel directly Section or
we use block preconditioners. The multilevel preconditioner is then used as a part of the block
preconditioner. This will be explained in detail in the following section.
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6.1.3 Block preconditioning with Schur complements

After linearization of the non-linear system we have to solve a system of linear equations in
each step of the Newton iteration. The block preconditioners we use. are presented on the
level of algebraic systems.

As described in Section we solve a system for the unknown
U = (vsp,p,Tsp; vap, h, Top).

In Table we show the couplings between test and trial functions of a fully coupled system.

Table 6.1. Couplings arising from the fully coupled and transformed problem.

vsp p T3p wvp h Tap

QO,:L;D * * * * * *
ol * 0 0 0 0 0
ewr |l 00 0 * x 0
eyl 00 0 * x 0
eIyl 0o 0o o o * ¥

This results in a fully discretized linear algebraic problem which reads:

A Ay Az Ay Ais Ass) [dusp f1

Aoy 0 0 0 0 0 op f2

Azr 0 Asy Az Aszs Ass | |sp | _ | f3 (6.3)
0 0 0 Au Ass O Svap fal ‘
0 0 0 Asy Ass 0 oh f5
0 0 0 0 A5 Ass) \lop f6

Following the ideas laid out in [40] we present a block preconditioner for (6.3)). To solve system
(6.3) we precondition by a matrix P~! and arrive at

P 1Az = P 1p,

with x = (&UgD, op, 8I3p, dvap, Oh, dlop) and b = (fl, f2, f3, fa, f5, f6). If we find appropriate
entries for P~! such that the condition number of P~1A is moderate, then the whole systems
will converge in a few iterations. The derived preconditioner should be close to the inverse
of the block system in , but simple to compute as well. So we neglect some of the off
diagonal blocks. We can write the system as

Aspap Aspa2p
0 Aspap )’
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and therefore we can approximate the inverse by

1 1 _
Aspsp Aspap ~ A3p3p 0 _ A3[1),3D 0
0 Aspap 0 Aopap 0 A5D1,2D '

This means we have to find approximates for

-1 -1
A Ap Ags Ay Ags O
A§1:1>,3D: Ar 0 0 ; and A5[1)72D: Asqy Ass 0
A1 0 Asg 0 Ags A
We propose to use
T 0 0
Tl An AL -2 0
0 0 A
p-1— 33
Ayt 00
0 Az 0
0 0 A

as a preconditioner. The matrix X is called Schur complement and is defined as
2 = A21A1_11A12.

For a detailed analysis of the Schur complement approach we refer to [66]. To approximate
the inverse of diagonal blocks, we perform a multilevel cycle.

6.2 Multilevel algorithm

To be able to solve three dimensional problem in a reasonable time we apply a multilevel as a
preconditioner when solving linear systems with a Krylov-space solver.

In weak formulation, problems we are concerned to solve read find u € V such that for all
p € V holds:

a(u, p) = (f,);

a(u,p) = (Vu, V). (64)

We approximate solutions to this problem by a conforming finite element method, for instance
conforming finite elements with tensor product shape functions of degree k (referred to as Q).
To this end, we introduce a hierarchy of quadrilateral/hexahedral meshes {7y}, 0 < ¢ < L,
obtained from a coarse mesh 7y by consecutive, possibly local, refinement. Let us point out here
that, while the process of generating such a hierarchy may involve refinement and coarsening
of cells, the final hierarchy can be understood as a quadtree/octree graph only oriented from
coarse to fine cells. See Figure for an example of such a hierarchy.

In order to compute the approximation of uy on the mesh 7y, we introduce a basis of finite
element functions on 7y to generate a “discrete” linear system (see e.g. [20} 27]). Restricting
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the bilinear form a(-, -) and the linear form in (6.4)) to the finite element spaces V; of dimension
ng, we obtain linear systems denoted as

Apup = fg. (6.5)

Here, uy and f; are vectors in R™ and Ay is a quadratic matrix of dimension ny. We will refer
to the system on the finest level L as the “global” system in order to distinguish it from the
level problems introduced later.

In order to solve this system, typically a Krylov-space solver is employed. In a Krylov-space
method, new iterates are formed from residual ¥ of the current iteration step k. While these
methods use orthogonalization techniques to obtain minimization properties of the next iterate
and speed up performance (see e.g. [59]), they slow down on fine meshes. To understand this,
it is sufficient to consider the Richardson iteration

ub ™ = uf +wry (6.6)
as a prototype, denoting that the operation is also a part of the cg-method. Here,
rf = Agef = f— Agulg is the residual of step k& and elg =uy — ulg is the error between true and
iterative solution in step k. While the addition in looks straight forward from the point
of view of linear algebra, it is all but this in the function space setting of elliptic problems.
There, the function u” is in the space H'(f2), while the residual is in the space H~1(£2) of
bounded linear forms on H'(§2) (subject to boundary conditions). The norms of both spaces
have very different scaling behavior if applied to oscillating functions. In a nutshell, this is the
reason why iterative solvers do not have uniform convergence properties with respect to the
refinement level ¢ and slow down considerably on finer meshes.

Remark 6.1. For convenience, we remark that a discrete element of the dualspace is understood

as a vector in the sense [; = (I, v;) for all v; € V},.

In order to speed up convergence, a preconditioner is introduced, which maps the residual back
into a function, transforming for instance the Richardson iteration into its preconditioned
form

ub ™ = uf +wP; (6.7)

For the purpose of this work, P is the multigrid preconditioner studied extensively in the
literature (see, e.g., [I7, B85, [73]) and discussed here on locally refined meshes. Given smoothers

St@ and embedding operators R{ : Vi — Viqq, the action of P[l on a residual vector dy can
be recursively denoted by

We consider two variants of the V-cycle:

classical V-cycle my is fixed to the same number independent of the level ¢; for elliptic
problems, typically one or two steps are enough.

variable V-cycle The numbers m, grow geometrically when the level £ decreases. Namely,
for £ =1,...,L exist 1 < By < (1 such that

Bomg < my—1 < Prmy. (6.8)
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6.2 Multilevel algorithm

Algorithm 6.1. Multilevel (V-Cycle)

Let Py = Ap. Set (9 = 0 and compute P, 'd, by the following steps:

1. (Pre-smoothing) Compute (™) iteratively by
2@ = 20-1 4 Séi) (dg — A1), i=1,... my.
2. (Coarse grid correction) Let
y @ = 2(m) L R PRy (dp — Ag(™?).
3. (Post-smoothing) Compute y(™¢) iteratively by
y@ == 4 Sémﬁi)(de — Ay Yy, =1, my.

4. Set P, tdy = y(me).

A typical choice is By = (1 = 2, which results in doubling the number of smoothing steps
when reducing the level and leads to a complexity comparable to the W-cycle. This
method is known to yield a uniform preconditioner for any number of smoothing steps
on the finest level [17].

In the following subsections, we will first fix a smoother and then recast Algorithm [6.1] in the
context of adaptively refined meshes and local smoothing.

Accordingly, the residual is in condensed form and the vector must be returned in the same
representation. With this information, we can start rewriting Algorithm for locally refined
meshes. We will first have to determine, what we consider a “level” in such a case and then
determine the subspaces for smoothing.

Following [17), 45], we perform the multilevel method on the complete level spaces V;, but
we restrict the smoother to the part that is really refined to level £, namely the subspace of
functions with support covered by ’TES .

6.2.1 Splitting of level spaces

Partitioning of the spaces V; into subspaces follows the splitting of 7;:
Ve=Vi eV eVl (6.9)

where VZS and Vf are the functions in V, with support in ’]Z;S and %L, respectively. VEE is the
remainder of Vp. It consists of the functions with support in ’Z}S and ’Z}L and is spanned by
the basis functions corresponding to node functionals on the refinement edge (see Figure .
Note that in the case of discontinuous Galerkin methods, VZE is empty. A basis for the other
subspaces is obtained by restricting the definition of the basis of V; to the subsets of the
triangulation. We will assume that the basis is ordered in a way that functions in VZS are
before those in Vf and those before all in VéL . Then, a function w € V; is represented by
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Figure 6.1. The subspaces V7 (green), V;Z (yellow), and V;* (white).

a coeflicient vector u, of the form (uf , ugE , uEL ). Using the splitting of spaces, (6.5) can be
partitioned into the system

APS - APE up Iy
APSAPEAPE L L | =P (6.10)
AR ARE ) \up It

where uj € V;° and ul € V¥ and uf € V;£. The parts of the right hand side belong to
the according dual spaces. The matrices Afs , A%L and AfE are the result of restricting the
bilinear form a(-,-) to the spaces VZS , V& and V/F, respectively. In particular, Afs corresponds
to a matrix assembled for the interior degrees of freedom of the fine cells with homogeneous
Dirichlet boundary conditions on the refinement edge. The matrices A?E and Afs consist
of coupling terms from VéS to Vf and vice versa. Since we expect the degrees of freedom of
VZE to be a small number compared to the whole mesh, these matrices only have few nonzero
entries and can be stored efficiently.

Due to the elimination of hanging nodes on the refinement edge, all actual degrees of freedom
in VEE are coarse level degrees of freedom. The other ones are those set to zero by condensing
hanging nodes. Therefore, in the actual implementation, the splitting reduces to the two
spaces VZS and VZL only, where V£E has been added to the latter. Nevertheless, for the sake of
presentation, we will continue using a splitting in three spaces.

6.2.2 Prolongation and restriction

The prolongation of a coarse grid vector to the next finer mesh in finite element context is
usually the embedding operator. It will be used here as well, but we have to study its action
on the different subspaces. It amounts to representing a coarse grid function by fine grid basis
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functions. This operation is usually performed with a stencil computed by interpolation on
each coarse mesh cell. Since the result of this operation is a coarse grid function, values in
hanging nodes will automatically conform to the coarse side of the face. Nevertheless, our goal
is representing the vector in condensed form. Therefore, an additional condense operation is
necessary. Thus, the structure of the prolongation operator R{fl Vi = Vyis:

e Identity for functions in V,_;1, which are in VKL as well.
e Standard embedding from V;_; into VZS taking boundary conditions into account

e For those functions in V,_1, which require functions in VZS and Vf for their representation
in Vp, we use the standard embedding as well, taking into account that the basis functions
in VEE after condensation of hanging nodes have non-standard shapes and that there are
no basis functions for the node functionals on the refinement edge which do not belong to
the coarse grid. To make sure that the function is still in condensed form we incorporate
boundary conditions to the restriction matrix.

The restriction operator Ry_1 : Vp — Vp_;1 is chosen as the transpose of the prolongation
operator in order to preserve symmetry of the method.

6.2.3 Local smoothing

In order to bound the overall complexity of the algorithm linearly by the number of degrees
of freedom, we restrict the smoothing method to the subspace VZS , that is, to functions with
support inside the region %S . Since the fine grid degrees of freedom on the refinement edge are
eliminated from the global system as “hanging nodes” (see e.g. [43]), they do not contribute to
the fine level and can be smoothened on the coarser level. Smoothing on VKL will be performed
on a coarser level as well. We follow the concept for local smoothing in [44]. Differing from
the discontinuous Galerkin methods discussed there, the matrix A?S does not originally exist
in our data structures, since the actual level space includes Vf and all fine grid degrees of
freedom on the refinement edge. We denote this level space by V. While V does not appear
in the analysis of the method, it is the space that actually shows up in the implementation.
Instead of Azqs , we generate the matrix

_ S5
A= <A6 ?) ; (6.11)

which corresponds to the fine level matrix after eliminating “boundary values” on the refinement
edge. Here, I is the identity on the space of all fine grid basis functions (including the hanging
nodes) on the refinement edge. Then, the smoother in the local version of the algorithm is
given as
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i)

where Sé, g is the restriction of the smoother, for instance the Gauss-Seidel method, to the

space VZS . Entering the definitions of grid transfer and smoothing operators for locally refined
grids into Algorithm and simplifying yields

Algorithm 6.2. Multilevel with local smoothing

Let Py = Ay and z(9) = 0. Then, the action of the operator P[l on a vector dp is defined by:

1. (Pre-smoothing) On the subspace V;ZS only, compute Z(") iteratively by
W = z0-D -‘rgéi)(cig—zigi‘(i_l)), 1=1,...,my,

with dy = (d9,0)7. Let z(™) = (xgme),O, 0)T with a:fgm” the restriction of #(™¢) to V7. Since,
due to the form of S'gb) and Ay, the boundary values of Z(™¢) are equal to zero, we have
z(me) — (;E(mz%())T.

2. (Coarse grid correction) Let
y© =+ R P (RE (] — A7 ™) + dff — APS2g™).
3. (Post-smoothing) Compute y(™¢) iteratively by
§O =gt 4 5t (g, — AgiY), i=1,...,my

where g, = (d7,0)T — (AZSEZ/,(EO)a 0)"

4. Set Pty = (y5™),y WD, y1).

6.2.4 Overlapping Schwarz smoother

It is well known, that standard Jacobi and Gauss-Seidel smoothers deteriorate dramatically,
when the polynomial degree of the finite element discretization is increased. Therefore, we
are looking for a smoother, which is nearly as simple, but overcomes this problem. This
smoother can be found by using a multiplicative Schwarz method with subspaces related to
cells or patches of cells. Let {V;} with k =1,..., N; be such a set of subspaces in VZS which
will be specified in detail below. Then, instead of defining the action of the operator Sy, the
following algorithm describes directly how to obtain z(? from (=1 in the pre-smoothing step
of Algorithm (for details on the relation to Sy, see for instance [73]): Here, Ay, is the
projection of the matrix Afs onto the subspace V; ;. Additionally, we define the symmetric
version of Algorithm as the modification where the loop k£ =1, ..., Ny is followed by a loop
k = Ny,...,1. The post-smoothing is done accordingly.

It remains to specify the subspaces V; ;. In the elliptic case, the inversion of cell matrices has
proven very successful for discontinuous Galerkin methods [44]. There, a block Gauss-Seidel
smoother based on inverting cell matrices yields preconditioners with very weak dependence
on the polynomial degree. With continuous elements, an overlapping smoother is more natural.
Thus, for a cell T}, on level £ let V5, be the subspace of functions in VES which are not identically
zero on Tj,. Computational results for this smoother are reported in Section [6.2.7]
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Algorithm 6.3. Multiplicative Schwarz smoother

One step of the multiplicative Schwarz smoother with right hand side d; is defined by
1. Let y(©@ = z0-1),

2. For each k =1,..., Ny, compute 3 Ve, as the solution of
Ag g™ = P, (dz - Afsy(k_l)) ;

where Py is the ¢2-projection from V; to Vi, and let

Y8 = (k=) (k)

3. Let 2 = y(®) for the last value of k.

6.2.5 Complexity of the algorithm

We show, that the number of operations of Algorithm grows linearly with the number of
degrees of freedom in the hierarchy, if the classical V-cycle is chosen. To this end, we have to
assume that the complexity of the smoother Sé% is linear with respect to the dimension of the
space it acts on, which holds for standard relaxation methods as well as incomplete LU and

Choleski factorization with limited fill-in. It holds for the smoother outlined in Section [6.2.4]

First, we note that the pre- and post-smoothing steps operate on VZS only, thus in the whole
recursive cycle, every degree of freedom will be touched only once by these operations. The
exception from this are the degrees of freedom in VZE , which are part of the space Vj, thus
involved in smoothing on level ¢, although not actually smoothened themselves. Additionally,
they will be smoothened on level £ — 1. Due to the restriction to one-irregular meshes, they
will be in Vﬁ ; and not be smoothened on any coarser mesh. Thus, they might be operated
on at most twice per smoothing. Figure [6.2] shows, that the number of faces with hanging
nodes is not necessarily of lower order than the degrees of freedom, but bounded by them.
This concludes that the contribution of the two smoothing steps is linear with respect to the
total number of degrees of freedom in the hierarchy {7;}.

The situation in Figure [6.2] is extreme and representing the worst case. In actual adaptive
refinement cycles, it is much more likely, that the refinement edges form a small subset of the
total set of edges. In that case, the additional work due to multiplication with the matrices
ASE and APS becomes negligible.

It remains to study complexity of the grid transfer. According to step 2 of Algorithm this
transfer consists of three parts: first, the restriction of the initial residual d;, onto all lower
level meshes, which is of the order of the total degrees of freedom in the hierarchy. Second,
we need to restrict the local residuals after local smoothing. This involves only the result of
A?S xg, which, summed up over all levels, gives again the number of degrees of freedom in the
hierarchy. The same holds for the prolongation operator Rg, such that we can conclude, that
the whole intergrid transfer is of the order of the number of degrees of freedom in the mesh
hierarchy:.
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Figure 6.2. A mesh hierarchy with the same number of degrees of freedom on each
level. Half of the interior edges bear hanging nodes.

The complexity analysis of standard multigrid methods without local refinement continues
by noting that the number of degrees of freedom increases geometrically by factors of four
and eight from one level to the next in two and three dimensions, respectively. Thus, it is
concluded that the complexity of the V-cycle, variable V-cycle, and W-cycle is bounded linearly
by the number of degrees of freedom on the finest level. Such an argument is invalid here. In
particular in hierarchies obtained through adaptive iterations before saturation is achieved,
this condition is usually violated. An extreme example is the hierarchy in Figure [6.2] which
exhibits the same number of degrees of freedom on each level. Thus, we conclude that on
general hierarchies we can only show optimal complexity for the V-cycle with respect to the
total number of degrees of freedom in the hierarchy.

6.2.6 Memory requirements

The situation for memory requirements is similar to the computational complexity. A standard
multigrid method without hanging nodes only involves the matrices A? S since the triangulation
subsets ’Z}L and ]FZE are empty. The only additional matrices stored in the local method are
ASF and APS. In the worst case example of Figure these matrices are of about the same
size as AES . Under the more reasonable assumption, that Ff is a small subset of the set of
faces, these matrices can be stored in a compact way only involving degrees of freedom in VEE ,
thus with negligible memory overhead.

6.2.7 Numerical experiments
Elliptic problems

We test our algorithm with the following model problem: Let {2 = (-1, 1)¢, choose f =1
in (6.4). Starting with a single grid cell 7o = {2}, we apply three (artificial) refinement
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strategies:
1. Refinement of each grid cell (global refinement) in each step for comparison.
2. Refinement of all cells in the positive quadrant/octant. Figure shows the resulting

grids with finest cells on levels 2, 3 and 6. The grids are made v-one-irregular (see
Definition to accommodate for the multilevel method.

Figure 6.3. Refinement of the positive quadrant, levels 2, 3 and 6, with v-one-
irregular closure.

3. Refinement of all cells intersecting the circle of radius 1/(4m). The resulting grids on
levels 3, 4 and 9 are shown in Figure Again, the refinement is smoothened to assure
that the grid is v-one-irregular.

Figure 6.4. Refinement of a circle, levels 3, 4 and 9, with v-one-irregular closure.

The linear systems resulting from the weak formulation on these meshes are solved by
the conjugate gradient (cg) method with the multilevel preconditioner developed above. First,
we use tensor product polynomials of degree one to three on each cell, denoted by O to Qs.
The start vector is u(®) = 0 on each mesh. The values displayed in the tables are the number
of steps n1g needed to reduce the norm of the residual r by a factor of 10'° and the average
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logarithmic convergence rate according to Varga [68]

7= 1 log M
7 10 |Tn| )
where |ry| is the Euclidean norm of the residual vector r,, after the n-th cg step. Note that
while 7 is approximately 10/n10, it is not rounded to a single digit and thus a finer measure of
convergence speed.

In Table [6.2] we report results for the classical V-cycle with one symmetric pre- and post-
smoothing steps on each level for the different refinement cases; global refinement is included

Table 6.2. Iteration steps and convergence rates for the preconditioned cg method.
One symmetric pre- and post-smoothing step on each level with Q-
elements in two dimensions.

global quadrant circle

L ni10 T nio T nio 3

2 1 1600 1 1600 1 16.00
3 3 4.83 1 1599 3 4.83
4 4 2.84 4 2.56 5 2.29
5 5 2.25 6 1.69 6 1.83
6 5 2.15 7 1.61 6 1.76
7 5 2.12 7 1.60 7 1.44
8 5 2.08 7 1.60 7 1.61
9 6 2.06 7 1.60 7 1.57
10 6 2.02 7 1.60 7 1.59
1 6 1.96 7 1.60 7 1.59
12 6 1.92 7 1.60 7 1.59

as a benchmark. As can be seen, the number of steps is independent of the refinement level in
all three cases. Moreover, on locally refined meshes the method performs only slightly worse.
When we turn to the variable V-cycle (where the smoother is applied in the symmetric fashion
suggested in [I8]), Table shows that this is actually reverted if we only use one smoothing
step on the finest level and choose 8y = 1 = 2 in . We compared the same methods to
higher order polynomials and obtained the same results. In Table [6.4] we report convergence
rates for refinement of a circle and polynomial spaces up to Qg. They are independent of the
refinement level or of the existence of hanging nodes for increasing polynomial degree.

In three dimensions, we compute the same test cases on the cube (—1,1)3 for examples of the
resulting locally refined meshes we refer to Figure Convergence rates of the preconditioned
conjugate gradient method for this case are shown in Tables and Again, we see that
the convergence rates are independent of the refinement level and nearly independent of the
presence of hanging nodes on all meshes. Table show thats the convergence rates in three
dimensions as well are independent of the refinement level or of the existence of hanging nodes
for increasing polynomial degree.
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Table 6.3. Iteration steps and convergence rates for the preconditioned cg method
for Qi-elements. Variable smoothing with 1 pre- and post-smoothing
step on the finest level.

global quadrant circle
L ni1o0 r ni1o0 r n10 r
2 1 16.00 1 16.00 1 16.00
3 4 2.53 1 15.99 4 2.53
4 9 1.15 6 1.96 6 1.68
5 9 1.16 8 1.39 6 1.78
6 8 1.28 7 1.46 6 1.82
7 8 1.33 7 1.51 7 1.48
8 8 1.35 7 1.56 7 1.58
9 7 1.43 7 1.59 7 1.57
10 7 1.44 7 1.62 6 1.69
11 7 1.44 7 1.64 6 1.73

Table 6.4. Convergence rates for the preconditioned cg method. Refinement into a
circle in 2d. Variable smoothing with 1 pre- and post-smoothing step on
the finest level.

Q1 Q Q3 Qi 95 Qg Q7 Qs Qg

160 19 19 16 17 15 15 15 15
25 13 13 15 15 15 14 15 14
17 14 15 15 15 15 14 15 15
1.8 15 16 16 16 16 15 15 1.5
1.8 1.7 17 17 16 16 16 16 1.5
1.5 15 16 15 15 15 15 15 14
16 16 16 16 16 16 16 1.6 1.5
16 16 16 17 16 16 16 16 1.5
17 17 17 1v 17 17 16 16 1.6
17 17 17 18 17 17 1.7 1.7 1.6
17 17 17 1v 17 18 17 17 16

===
Do S ©w-1o otk Wi |~

Table 6.5. Performance of the preconditioned cg method in three dimensions. One
symmetric pre- and post-smoothing step on each level.

Q;-elements Qs-clements
global octant ball global octant ball

L ni1o0 r 10 r ni1o0 T nio r 10 r ni10 r

2 1 16.00 1 16.00 1 16.00 3 4.76 3  4.76 3 4.76
3 2 5.38 1 16.85 2 5.38 4 2.99 5 2.70 4 2.99
4 4 3.13 5 2.28 5 2.08 5 2.51 6 1.72 6 1.73
5 5 2.28 7 1.60 6 1.94 5 2.35 7 1.58 6 1.70
6 5 2.15 7 1.58 6 1.89 5 2.28 7 1.57 6 1.70
7 5 2.08 7 1.58 8 1.37 5 2.27 7 1.57 8 1.35
8 5 2.03 7 1.58 7 1.52 7 157 7 1.50
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Table 6.7. Convergence rates for the preconditioned cg method. Refinement into
a ball in 3d. Variable block smoothing with 1 pre- and post-smoothing
step on the finest level.

Q1 Q9 Q3 Qi Q5 Qs 97 Qg

16.0 24 20 18 1.7 15 15 143
30 16 15 14 16 15 14 144
1.8 16 15 15 15 15 14 144
19 1.7 16 16 16 16 1.5 1.52
19 18 17 17 17 1.7 1.5 1.58
15 14 14 14 14 14 14

16 16 16 16 16 1.7 1.6

14 14 15 15 14 1.5

1.5 14 15 15

14 14

— =
EFEE©oouo ok wN |

6.3 Details on the implementation

Due to the coupling of finite element functions in different dimension in the same equation
we had to modify the functionality of deal.Il. We use the concept of the MeshWorker that is
part of deal.Il. In the following section we describe how the MeshWorker is used and that the
environment that the MeshWorker creates makes it easy to adapt it to the case we have to
deal with.

6.3.1 Fully discrete coupled problem

We explain the details on the coupling of meshes in two dimensions and three dimensions and
the resulting coupling of the finite element functions by considering an example. Let us take a
look at the Poisson problem (4.1)) again: Find u € W such that

(Vu, V) = (f,p) for all ¢ € W.

We recall the coupled discrete model which reads: Find (up3p,un2p) € Whap X Wi ap such
that

(Vusp,Vesp)a + (Vuap, Vesp)o = (f,¢3p) 0,
2(vu2D7V<p2D)QQD = (f: SOQD)QgDa

for all (wsp,pap) € Wap x Wap. We introduce a bilinear form

a(u, ) =(Vusp, Vesp)o + (Vuep, Vesp)o
+ 2(Vuap, Vap) 2,p -

Using this bilinear form we have to solve the problem

a(u, ) = (f,¢3p)e + (f,v2D) 2p -
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Since we also need to be able to solve nonlinear problems we apply a step of defect correction.
This would be one step in the Newton algorithm. Given a starting value we solve for du such
that

a,(ua 5“7 80) = (f7 903D).Q + (f7 SO2D)QQD - CL(U, SO)
holds. This means after discretization with finite elements we have to solve the following
problem: Find (&u;%gD, &u;ﬂD) € Whap X Whap such that
(Vounsp,Vensp)ae + (Vounap, Vonsp)o + 2(Vourap, Venap) ap
= (fyena3p)e + (fi¢n2p)2p — (Vunsp, Vorsp)o (6.12)
— (Vup2p,Vensp)oe —2(Vunap, Vonap) 2,p s
for all (¢n3p,0n2p) € Whap x Whap.

Let us assume that a part of the coupled mesh looks like Figure [6.6]

Figure 6.6. Part of a coupled mesh

6.3.2 Integration of coupled terms on active cells

The full discrete system (|6.12)) has to be integrated. As in every finite element program we
perform loops over all cells in the given mesh. In the finite element software we use, this is
done by a framework called MeshWorker.

Based on a set of cells in a mesh and an inner integration loop, the MeshWorker assembles
the terms. The local contributions on each cell are automatically sorted and added into a
global matrix. Various classes provide quadrature rules and finite element functions. The
MeshWorker updates all the required information on a cell of a mesh, before the integration is
accomplished.
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6.3 Details on the implementation

For our purpose we perform the integration based on the three dimensional mesh. This means
we loop over all cells in the triangulation of the 3D mesh. Additionally to the basic functionality
of the MeshWorker, we need to be able to provide all the information of corresponding two
dimensional cell as well. In Figure we duplicated the two dimensional mesh to show the
correspondence between the three dimensional and two dimensional cells.

Figure 6.7. Corresponding cells

This figure also exhibits that we need to make sure that the two dimensional mesh is as refined
as the three dimensional mesh. Otherwise we would not be able to provide the information for
the integration loop. With the corresponding active 2D cell to a cell in the three dimensional
mesh we identify the quadrature points on them. The values or gradients of solution variables
are extended constantly into the third dimension. This way, we are able to compute both
residuals and matrix contributions as

(Vounop,Vensp)r, and  (Vupop, Veonsp)r-

This situation is given in the eight cells on the top of the three dimensional mesh in Figure [6.7}
A different situation applies in the lower 3D cell. The corresponding cell in the two dimensional
mesh is not an active cell.

6.3.3 Integration of coupled terms on inactive cells

The integration of coupled terms on inactive cells is due to local refinement in three dimensions.
This way, it happens that an active cell in 3D has a corresponding cell in two dimensions
which is not active this means that the 2D cell is further refined. This causes problems in the
implementation.

Let us project this situation to a two dimensional sketch, see Figure The crosses refer to
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6 Algorithm

*—0o—@ @ X

Figure 6.8. Coupling of 3D dofs (x) of an active cell to 2D dofs (e) of a possibly
inactive cell

degrees of freedom for the three dimensional cell, whereas the dots refer to degrees of freedom
in two dimensions.

In the coupling terms we have to take into account all couplings between two dimensional
and three dimensional degrees of freedom in order not to loose information. This requires the
knowledge of all children of the corresponding two dimensional cell.

A way to incorporate all these kind of couplings would be to perform the integration on a two
dimensional cell and multiply this with the correct three dimensional integral. This is possible
due to the tensor product structure of the quadrature rule and the finite element functions.
This has not been incorporated yet and is subject to future research.
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7 Numerical results

In this chapter we present numerical simulations for the coupled problem for fluid flows.

7.1 Numerical example

We consider the fully coupled problem which reads: Find uep = (vap,h,Top) € Xop and
usp = (v3p, pap, Tsp) € X3p such that

a(uzp +ugp)(p3p) = (F, p3p) for all p3p € X3p,
a(uzp)(p2p) = (F, p2p) for all pap € Xop.

The definition of the semi-linear forms is given in (4.18]), (4.20)), and (4.21)). This is discretized
in time and space as explained in Chapter [f] The stabilized form of the three dimensional
equation is given in ([5.11)).

Figure 7.1. Mesh in 2D (blue and red) and mesh in 3D (red)

The two dimensional domain is a circle with center (0,0) and radius r = 4, while the three
dimensional cube has the coordinates (—a, —a,0) with a = ﬁ, d= % at the lower left
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7 Numerical results

Figure 7.2. Coupled mesh in 2D and 3D

corner and (a, a,2) at the top right corner. A two dimensional sketch is shown in Figure
and the full coupled mesh is displayed in Figure
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7.2 Initial and boundary conditions

7.2 Initial and boundary conditions

For the initial condition we impose for x € {2p
h(0,z) =1,

9 _ 0.01(xg — 0.5)(z2 + 0.5), if—0.5 <z <0.5, 22 =1,
Vap (ta ‘T) - 0 else

22 4+ 2x9, if—0.5 <z <0.5, 25 <0,
20, else,

TQD(O, ZE) = {

for & € 9f25p we require for ¢t € (0, 7] that vi,(¢,x) = 0, and

9 B 0.01(z2 — 0.5)(x2 + 0.5), if — 0.5 <z <0.5, 29 <0,
U2D(t7m) -

0, else,

22 4+ 2xo, if—0.5 <z <0.5, 29 <0,
15, else.

TQD(t,JT) = {

1, if —0.5 S I S 0.5, T2 § 0,

0, else.

SQD(t,:E) = {

For the three dimensional correction we impose homogeneous boundary conditions at vertical
walls and at the bottom for the velocities v3p and the three dimensional temperature and
tracer T3p and S3p. In the case of natural boundary conditions on the top and homogeneous
Dirichlet conditions at the bottom we have a reaction term in the two dimensional equation.
But here o = 0 so the reaction term vanishes.

7.3 Choice of parameters

The viscosities are v = 0.001 and vy = 0.0001 and vg = 0. The right hand side is zero. The
other parameters are o = 1000 and v = 0.00001. For the time interval we choose I = [0, 7]
with T' = 20 and we set the time discretization parameter to k = 0.01.

In Figure [7.3| and Figure [7.4] we present streamlines of the correction velocity and the cou-
pled velocity, respectively. At the end, we show the transport and diffusion of a tracer in
Figure [7.6| and the temperature in Figure We used a fractional-step #-scheme for the time
discretization. For the finite element discretization of the velocity in three dimensions we used
tri-quadratic polynomials. All the other unknowns were discretized using bilinear and trilinear
finite elements in two or three space dimensions, respectively.

In order to get an impression of the three dimensional part of the simulation, we displayed the
cube on top of the two dimensional part. This is only for presentation purposes. The three
dimensional part is added to simulate a deep water reservoir and really is below the surface.
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7 Numerical results

Shallow parts of the domain do not need to be resolved in three dimensions. We leave them to
the two dimensional part only. It suffices to use the two dimensional model on the shallow
part of the lake.

In Figure we show the vorticity HV X v(t)Hw computed on a patch of cells w. This patch
consists of all cells at the bottom with a center (c1,co,c3) that satisfies [¢;| < 0.75, and
|ca] < 0.75. For the area that covers about 11% of the three dimensional domain we choose the
setting described in Section We compare the results with a 100% coverage of the three
dimensional domain and a pure two dimensional computation which was extended constantly
into the third dimension.

88



7.3 Choice of parameters
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Figure 7.3. Streamlines in x, y, and z-direction at different time points
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Figure 7.4. Streamlines in x, y, and z-direction at different time points, ctd.




7.3 Choice of parameters
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Figure 7.5. Height at different time points
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Figure 7.6. Tracer at different time points



7.3 Choice of parameters
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Figure 7.7. Temperature at different time points
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Figure 7.8. Vorticity for various three dimensional covered areas

7.4 Discussion of numerical results

The numerical results we showed in the previous section exhibit that the tracer is transported
with a sharp front. Due to the coupling we have a really three dimensional velocity in the
inner cube. Also in the temperature and tracer we have a real three dimensional behavior
which can not be seen well since the correction in 3D is quite small.

Especially in the Figure we clearly see that we get better results if we cover already 11%
of the three dimensional area than we get if we only use a two dimensional approximation.

This means the coupling meets the demands we required. For more involved problems the
three dimensionality would be more prominent.

An important possibility for further research is to determine the region of three dimensionality

adaptively.
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8 Conclusions

In this chapter we come to conclusions and give possible directions for future work.

8.1 Conclusion

In this work we developed a method to couple models in different dimensions for simulation of
fluid flows in hydrodynamics. These were coupled in such a way that not the whole domain has
to be meshed in three dimensions. It is sufficient to solve a cheaper model in two dimensions
and to add a three dimensional correction to this two dimensional solution on parts of the
domain where a better accuracy is required.

This is a very big step to reduce the computational costs for three dimensional flow problems.
In the case that the area where a higher regularity is required, is known, a lot of computation
time can be saved by applying this coupling approach.

Likewise, by the development of the multilevel solver for continuous finite element methods,
we also save computation time. The direct solvers that are really fast for problems in two
dimensions slow down considerably in three dimensions. Therefore it was unavoidable to design
a good preconditioner for the fully coupled problem.

8.2 Outlook

The multilevel preconditioner could be extended to different finite elements. So far it can be
applied to higher order continuous finite elements and to Nédélec elements.

To this end, we build the multilevel matrices without the coupling terms. If the coupling could
be taken into account also in the multilevel matrices, the convergence of the linear solver would
be faster.

Still, for the coupling it is not yet possible to adaptively refine the three dimensional mesh.
This would be very important to incorporate since this would also reduce the computation
time.

As far as the coupling of models in concerned, the area of the three dimensional extension has
to be determined beforehand. With some modifications in the code, it should be possible to
choose the cells for an extension to three dimensions. Therefore one would need an a posteriori
error estimator which estimates the coupling error. Due to the monolithic formulation of the
fully coupled problem this should be feasible.
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