F
O\ N

v '18

5

Bl

N |
La\' AN
e

1‘ OPOMHO,
A==l

o
EV

NATIONAL TECHNICAL UNIVERSITY OF ATHENS
School of Naval Architecture and Marine Engineering
Division of Ship and Marine Hydrodynamics

A Semi-Lagrangian Splitting scheme for
the free surface Euler system with
application to rotational wave flows in
general bathymetry

Andreas Alexandris-Galanopoulos

A diploma thesis presented for the degree of
integrated Master of Engineering

Supervisor: K.A. Belibassakis, Professor
Committee members: L. Kaiktsis, Professor
G. Papadakis, Assistant Professor

Athens, Greece
February 27, 2023



Abstract

In the present thesis, a numerical scheme for the Free-Surface Euler system in general
bathymetry is presented. The o-coordinate is generalized in a layer-wise manner and the
Generalized-Coordinate Euler system (GCE) is proposed. The system is treated by a
standard operator splitting technique with the addition of a layer kinematic scheme.

As a result, the GCE is split into the Multilayer Shallow Water Equations (mSWE),
followed by the proposed Vertical Remeshing Operator (VRO) and the standard Pres-
sure Correction Operator (PCO). Those three operators constitute the Semi-Lagrangian
Splitting scheme (SLS).

The mSWE and VRO are solved by two separate Finite Volume schemes. The PCO is
solved by a partially implicit approach, followed by the solution of a Poisson-like equation
on a staggered grid through a Finite Difference method.

The SLS’s performance is tested on the wave propagation over variable bathymetry
and wave-current interaction over a flat bottom cases.
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Chapter 1

Introduction

Shear current Free surface wave

Bottom topography

Figure 1.1: The physical problem

1.1 Motivation

In coastal areas, water flows are often dominated by the presence of strong currents
and steep bathymetries. At the same time, free surface waves and their interaction with
human-made structures is of great importance for safety and engineering purposes. As
such, the development of efficient numerical models that accurately capture those phenom-
ena is highly motivated. Among the difficulties in the description of such models is the
inclusion of complex interactions (wave-bottom,wave-current) that are inherently nonlinear
and often of multi-scale nature. Because of those complications, great care must be given
in order to strike a balance between the model’s ability to describe those phenomena and
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its computational efficiency.

Specifically, it has been recently established that the presence of a shear currents
greatly influences the propagation of free-surface waves [1, 2] and thus, suitable numerical
models for the simulation of wave-current interaction have been proposed [3]. Under the
assumption of constant shear (linear current profile), extended mild slope [4, 5] and couple
mode [6] models have been proposed and experimentally validated [7]. Extensions of the
couple mode system for the case of waves propagating in the presence of currents with
general vertical profiles have also been proposed [8, 9].

In the present work, a more direct approach is adopted. The standard Euler equations
describing the motion of an incompressible fluid of constant density are directly discretized
and a numerical model able to simulate rotational flows of arbitrary nature is obtained.
The model’s only main restriction is that both the free surface and bottom topography
boundaries are considered to be single valued functions of the horizontal coordinate. This
system is referred to as the Free-Surface Euler system (FSE) and will be the starting point
of the present approach.

1.2 Approaches to mathematical modeling

When constructing a numerical method for a physical problem, two approaches appear
to be prevalent. The first one is to propose a mathematical model that is tailor made to
capture the physics of the problem and then propose a suitable discretization based on
that. The second one is to choose a more universal numerical method and then apply it to
the problem at hand with some minuscule problem-specific modifications.

While the former approach ensures that all the relevant quantities are modeled and
handled properly, the proposed numerical method is often not optimal due its case-specific
construction.

On the other hand, the adoption of a more universal method comes with a high base
quality, because established methods become over time more robust and computationally
efficient due to the accumulated amount of research. The main deficit of the second ap-
proach is that choosing the proper numerical method from a finite set of popularized ones
means that its application on a specific problem may require some modifications. That
can either alter its performance (stability, efficiency) or worsen its ability to capture the
underlying physics.

Regarding the free surface water flows, those two different approaches are easily iden-
tified.

The first one consists of a series of mathematical models whose complexity ranges from

10
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the Shallow Water Equations [10] and the Boussinesq-type models [11, 12, 13] to more com-
plex formulations that are able to describe flows with arbitrary vertical structure [14, 15].
Those models are designed to maximize their capability to capture the physics with careful
mathematical modeling, while lowering the complexity (or size) of the variables/operators
in use. The numerical resolution of these methods, though, is often times suboptimal due
to the fact that the unique form of those equations poses additional difficulties on the
discretization.

The other approach falls within the general framework of the Computational Fluid
Dynamics (CFD). Based on that, one chooses to solve a specific set of field equations
that describe the fluid motion on a specific level of complexity. Common methods include
Laplace, the Euler and the Navier-Stokes equations. Those equations are ubiquitous in the
CFD community and thus standard numerical methods (Finite Elements, Finite Volume,
Spectral, Particle methods e.t.c.) can be employed to solve them.

The main feature that is unique to the problem at hand is the incorporation of the free
surface. One category of methods are the free surface capturing ones: the Volume of Fluid
method (VoF) [16], the Level Set method [17] and the Marker-and-Cell method (MAC)
[18]. Other approaches include the so called mesh-moving methods, either in the Arbitrary
Lagrangian Eulerian (ALE) framework [19] or using the well known in the oceanographic
community o-coordinate system! [21].

Having said that, it is the firm belief of the author that between those two approaches
exists a significant unexplored design space of methods that may prove to be highly effec-
tive. Bearing that in mind, the general strategy and scope of the thesis will be presented
in the next sections.

1.3 Main framework and scope of the thesis

As it was briefly expressed in §1.1, the main goal of the thesis is to propose a nu-
merical method for the Free-Surface Euler system, able to capture rotational phenomena
of oceanographic interest. After the brief description of §1.2 regarding the already exist-
ing approaches to the free surface problem, the adopted approach/framework is left to be
specified.

For the purposes of the present work, the splitting strategy is employed, where a
complicated problem (or operator) is divided into a set of sub-problems that are easier
to handle. An ubiquitous example from CFD is the projection method of Chorin [22],
where the incompressible Navier-Stokes operator is splitted into the advection+diffusion
part and the pressure+divergence free one. The last one is transformed into a Poisson

'For the connection between those two approaches see [20].

11
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equation, which is heavily analysed both in the theoretical and numerical aspect. That
kind of approach generally gives rise to schemes with block structure that are easier to
analyse, build and maintain because their components (if chosen carefully) are of interdis-
ciplinary nature and thus are heavily supported by the bibliography. This serves as the
main inspiration for the proposed numerical method.

Due to the aforementioned advantages, the main scope of the thesis is to present a
splitting scheme for the Free-Surface Euler system that correctly captures both the veloc-
ity field and free surface kinematics in a straightforward and mathematically consistent
manner. When possible, the mathematical modeling is done in a way so that the fun-
damental building blocks of the proposed method are either present in the literature or
straightforward in their description.

Following the discussion of §1.2 the splitting scheme is designed so that one of the
resulting subsystems coincides with an already existent simplified free surface model, which
as will be illustrated in the maid body of thesis, is the classic Shallow Water Equations
(SWE). That ensures a seamless incorporation of the free surface kinematics into the solver
and combines the approaches mentioned in §1.2.

Y

Free-Surface Euler Equations Multilayer Shallow Water Equations (mSWE)

operator splitting

Y

Vertical Remeshing Operator (VRO)

+kinematic scheme

A

Pressure Correction Operator (PCO)

Figure 1.2: Structure of the proposed model

1.4 Thesis outline

The thesis is structured as follows:

In Chapter 2 the Free-Surface Euler system (FSE) is presented and various vertical
coordinate systems are described. The o-coordinate counterpart of the FSE is generated.

In Chapter 3 the novel scheme for the FSE is proposed: The o-coordinate transfor-
mation is generalized in a layer-wise manner and the Generalized-Coordinate Fuler system

12
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(GCE) is generated. Using an operator splitting technique combined with a layer kinematic
scheme, the Semi-Lagrangian Splitting scheme (SLS) is proposed. The SLS consists of 3
basic operators: the Multilayer Shallow Water Equations (mSWE), the Vertical Remesh-
ing Operator (VRO) and the Pressure Correction Operator (PCO). Those operators are
separately described in their corresponding chapters that follow.

In Chapter 4 the numerical scheme for the first operator, the mSWE is described.
The proposed discretization is based on the consecutive solution of a set of regular Shallow
Water Equations (SWE). Because of that, a second-order Finite Volume solver for the
SWE is described in detail, followed by its multilayer extension.

In Chapter 5 the VRO scheme is described. The remeshing technique and its dis-
cretization by a simple one-speed Finite Volume solver are presented.

In Chapter 6 the PCO is solved. The role of the operator is discussed and the numerical
approach for its solution (partial implicit formulation, grid staggering, finite difference
scheme) is described.

In Chapter 7 the use of the SLS as a numerical wave tank is presented. Relaxation zone
techniques are discussed and the fully discrete time-marching scheme is formed. Discrete
dispersion relations are presented and the properties of the scheme are analyzed.

In Chapter 8 the SLS is tested in both the propagation over general bathymetry and
in the wave-current interaction cases.

In Chapter 9 conclusions and directions for future research are discussed.

13



Chapter 2

The Free-Surface Euler system

In the present chapter the Free-Surface Euler system (FSE) is described. The equations
of motion are first presented in the cartesian frame and then other coordinate systems are
discussed, focusing on the ubiquitous in oceanography o-coordinate transformation.

on _On _ -
z _ _— = =
BT +u o 0 and p=0

z = 77(95’ t)

/\ z

V-u=0

Du

- =0 H(x,t
p:t+pg+Vp (z,t)

saa g
w—i—uax

Figure 2.1: The free surface setup
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2.1 Description in cartesian coordinates

As mentioned, we focus on the motion of a homogeneous fluid of constant density p
that is vertically bounded by the bottom, z = —h(x) and the free surface, z = n(x,t).
Those surfaces alongside the (cartesian) coordinate system can be seen in Fig.2.1. An
important restriction that is imposed on that configuration is the positivity of the water

column height: H det n+h>0.

If the viscosity effects are neglected, the flow in the domain can be described by the
Fuler equations:

ou  Ow

e 2.1
ox + 0z 0 (2.12)
u, u ou 10p
ot Oz oz  pox
ow ow Oow 10p

et bt it 4 = 2.1
8t+u8x+w8z+p8z+g 0 (2.1¢)

0 (2.1b)

where u, w are the horizontal and vertical components of the velocity, p is the pressure
and g is the gravitational constant.

The system is then complete with the addition of the kinematic and dynamic free
surface boundary conditions:

on _0 -
E—i—u%—wfo (2.2)
p=0 (2.3)

and the bottom no-through boundary condition:

_Oh

— —

Where (-) = [(-)],—, and (-) = [(")],__) are the free surface and the bottom trace
operators.

By defining the dynamic pressure as ¢ df P g(n — z) the Free-Surface Euler system
p

15
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(FSE) is generated:

% + %: =0 (2.5a)
%?—i—%—i—g%zo (2.5Db)
% + gz =0 (2.5¢)
BC: §=0 (2.5d)
?Z+ag’;—@=o (2.5e)
agz + B =0 (2.5f)

D(-) det O 0 0
Dr &(‘) + U%(‘) + w&(‘)

Note that in the FSE described above, the fluid motion is completely contained be-
tween two boundaries (the free surface and the bottom) that are considered to be singled
valued functions of the horizontal coordinate . From a physical point of view, that as-
sumption renders the description of overturning/breaking waves impossible, but greatly
simplifies the model. In order to model such complex phenomena, one must employ the
two-phase CFD methodologies that were mentioned in §1.2.

with the material derivative defined as:

In the present model, no such method is used and thus the fluid is considered to
be totally contained within a vertically compact (albeit moving and deforming) domain.
This enables the design of methods for the vertical resolution of the system that adequetely

incorporate the implicit character of the domain. An overview of those methods is presented
in the next section.

16
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2.2 Vertical coordinate systems

An apparent difficulty of the FSE (and the free surface models in general) is the fact
that the equations describing the motion of the fluid are defined in a moving and deforming
domain. Since the two boundaries (i.e. the free surface and the bottom) bound the fluid
across the vertical axis, the coordinate system used for that direction plays an important
role in the numerical scheme that will be employed.

SENAVASSNVANAVA

\/¥—
p3

T~

S
ne

z-model p-model o-model

Figure 2.2: Vertical coordinate systems

Following [23], the three main vertical coordinate systems that are used within the
oceanographic community are briefly described. Those systems fall within the Generalized
Vertical Coordinate (GVC) framework introduced by Starr [24]. A GVC-like method for
the FSE is also presented in Appendix A.

2.2.1 z-models (Cartesian frame)

Popularized by the work of Bryan [25] and used most notably in the GFDL Modular
Ocean Model (MOM) [26], the use of Cartesian coordinates has been proven robust and
efficient due to the natural discretization of state equations and easy grid structure.

The incorporation, though, of the free surface and bottom topography can be quite
cumbersome because those surfaces intersect the cartesian grid and special care must be
taken when the discretization near them is performed (see e.g. [27]).

17
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2.2.2 p-models (Lagrangian frame)

In the so-called isopycnal models, the domain is split into horizontal layers, so that the
fluid density is constant within each of them. This means that mixing between the layers
is prohibited and thus the layer interfaces are forced to move in a Lagrangian way. Notable
contributions to isopycnal models include the works of Hallberg [28] and Bleck [29].

This coordinate system is boundary-fitted and the advection of tracers can easily be
incorporated due to the Lagrangian nature of the layers. The main disadvantage, though,
derives from the fact that the isopycnal interfaces are of an arbitrary shape and thus
discretization of equations (and gradients) can be rather difficult if large deformations
occur.

2.2.3 o-models (Terrain following)

Pioneered by Phillips [21], the o coordinate is introduced so that the the water column
is mapped on a fixed interval (usually [—h,n] — [0, 1], using the notation of Fig.2.1). The
most well-known oceanographic application of this method is in the Princeton Ocean Model
(POM) [30).

Due to their terrain-following nature, the o-models incorporate the boundaries in an
analytic way and thus are ideal for coastal and engineering applications. Regarding the
method’s disadvantages, problems may arise in the numerical scheme as a consequence
of the curvilinear nature of the coordinates. A classic example of that is the well-known
problem in the evaluation of the horizontal pressure gradient [31].

Because the scheme proposed herein can be seen as a generalization of the o-coordinate
method, its application on the FSE will be presented in the next section.

18
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2.3 The o-coordinate system

The standard o-coordinate transformation is given by:

r =

h
(x,2,t) — (2/, 2/, 1) with: o=o(x,z,t) = Z};(x’(f)) (2.6)
t'=t
A% A0
x O':O'(ZL',Z,t),:E/:ZE x!
z =n(z,1) .
N N D N 0=
AN AN AA
AnVARSYARVYA
PN T N Y
A~ T TN A
sl [T LN N o 3 <
I~ L= L L
8 /\H\// \F\ e ) )
L— \ [ —
] ~ -
2= —h(x) - 7=0
Figure 2.3: The o-coordinate transformation
Based on that, the derivatives are transformed through the chain rule:
0 do 0 0
= .2 4 = 2.
Oor Or Oo + oz’ (2.7a)
0 0Odo 0
Z .2 2.7b
0z 0z Oo (2.7b)
0 0Jdo 0 0
I T 2.
ot~ ot o0 ov (2.7c)
D 0 0 Do 0
=~z _ Y z 222 2.7d
Di or  “ar " Dt o (27d)
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Based on that, the derivatives of the iso-o surfaces are defined as:

def . 00 OH
def .00  Oh OH

L (2:8b)
def ,, 00

S. = H—— = (2.8¢)

Using the above, the ”"conservative” form of the partial derivatives is:

of _of L of 0 P ([0S, _on
Ha—H@+St%—@(Hf)+%(Stf) / —+ 5, (2.9a)
OF _q0f G Of_ 0 a0 o (05, ok

H% N H@x’ +5 do 83:/(Hf) + 0o (Saf) = 1 o Ox (2.9b)
of _of

Hg_&f (2.9¢)

The last two terms are zero by the definition of eq.(2.8) and thus the material derivative
is written as:

Df . 9 o .
Hﬁ—Ha(f)—i—H%(uf)—i—H&(wf)_
0 0 0
:%(Hf)+%(fluf)+8—g(wf) (2.10)
Where w is defined by:
wd:efH% = S; + uS, + wS, (2.11)

The w essentially represents the velocity component that is normal to the iso-o surfaces.
Note that this velocity is relative to the motion of said surfaces (incorporated through the
term Sy).

2.3.1 Tranformation of operators
Returning to the FSE, its o-coordinate is presented.
o The differential operators are transformed by directly applying eq.(2.9),(2.10).
— The continuity equation:

ou Ow 0 9

20
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— The horizontal momentum equation:

Du dq on
Hﬁ + Ha— +g H8 =0=
0 0 o 1 5 0 oh
8t’(Hu) 97 <Hu —|—§gH +Hq> +87(wu+sxq) o ——9H
(2.13)
— The vertical momentum equation:
Dw dq 0 0 0
H——{—H% 0:>%(Hw)—|—?(ﬂuw)+af(ww+q)—0 (2.14)

e The boundary conditions’ structure is kept unchanged, but they are written in a
more convenient manner.

— The free surface dynamic condition stays the same: ¢ =10

— The kinematic conditions are expressed through the use of the velocity w, thus
further reinforcing its physical meaning;:

.. On (977
==

— 2 2.1
WG U 0 (2.15)
s=a" 1 5-0 (2.16)

ox

2.3.2 The Sigma-Coordinate Euler system

Summarizing those results, the Sigma-Coordinate Euler system (SCE) in the domain
(2',0) € R x [0,1] is presented:

0 0

5 —— (Hu) + e (w+uSy) = (2.17a)

d d 9 9 0 . 0h

(%l(Hu)—i—? <Hu +§gH +Hq> —|—%(wu—|—5mq) —gHax (2.17b)

0 0 0

g(Hw)—F%(Huw)—i-%(ww—l—q) = (2.17¢)
BC: =& =g=0 (2.17d)
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Chapter 3

The Semi-Lagrangian Splitting
scheme

In the present chapter, the mathematical formulation of the proposed Semi-Lagrangian
Splitting scheme (SLS) for the FSE is presented. Since the SLS falls within the broad
family of Hybrid-coordinate / Vertical Lagrangian Remap methods that are used within
the oceanography community, the relevant existing literature is briefly overviewed. After
that, and following the framework of Generalized Vertical Coordinates (GVC), the o-
coordinate is generalized in a layerwise mannner. The resulting system, combined with a
layer kinematic scheme, is treated through an operator splitting and, finally, the continuous
and discrete forms of the SLS are presented.

3.1 Hybrid coordinate methods

As it was described in §2.2, the three main Generalized Vertical Coordinates (GVC)
each have their corresponding advantages and drawbacks and thus the choice between them
is not always an obvious one. For example, if one decides to use the p-model because of its
natural advection of tracers and ability to simulate internal waves, the isopycnal layers are
forced to move in a Lagrangian manner. Even though this may prove to be an excellent
choice for most of the domain, there may areas where large deformations or singularities
occur. Those problems are easily overcome if another GVC is used in those regions. In
that case, one would like to adopt a hybrid approach that switches between the basic GVC
systems based on the corresponding flow configuration.

This lead to the introduction of a hybrid p/z-model by Bleck [32], where if a layer’s
thickness approaches zero, a remeshing technique on the fixed z-grid is performed and thus
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the layers are redefined. This Vertical Lagrangian Remapping (VLR) technique has been
used with success in the HYCOM [33] and the MOMS6 [34] ocean models and has inspired
a wide class of methods like the frequency-filtering ALE schemes of [35] and [36]. For an
extensive (and recent) review of the VLR methods in use for oceanographic applications,
we refer to [37].

Even though the majority of the VLR methods have been applied to hydrostatic
models, a small number of schemes have also been constructed for models free of that
assumption. Those include the atmospheric models of [38] and [39] and the multilayer
approach of [40]. The last one bears a lot of similarities regarding the structure of the
operator-splitting scheme (Multilayer SWE + remapping + Projection step) used in the
method proposed herein, but the derivation and numerical solution of those operators differ
in a significant way.

A VLR-like technique for the FSE will be presented in then next sections.

3.2 The layerwise Generalized-Coordinate Euler system

Consider a set of functions {zj(x,t)};zév ! that produce a layer-like partition of the
water column as follows:

—h(z) = 2o(x,t) < - < zj(x,t) < -+ <z (x,t) =n(x,t) (3.1)

Now, consider a set of constant in space and time numbers {fj}ﬁév ' that form a
tessellation of the interval [0, 1]:
O0=§<- << <&y =1 (3.2)

Based on those, the quantities {Lj}gzévl_l can be defined as:

g Zj+1 — Zj _ AZj
v1—&

with: [; L &5y — & (3.4)

Lj(l‘, t)

(3.3)

Note that by definition of the §;, the [; form a partition of unity: ) I; = 1. The
quantities L; play an important role in the present layerwise approach and will be referred
to as the layer indicators.
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WW %= 77(.'1,’, t)

4Ly
l3L3
_\L—/_/\’\/_\ 2
bl ;___/_/\’/\
\] z92
llLl l—_/_/\/\
_ 7 Z21
loLo
z0 = —h(x)

Figure 3.1: Sample layer configuration for N; =5

Now, let us consider a smooth mapping that interpolates those layer interfaces:

rx=a
(2 &, ) — (2, 2,t)  with: z=P=z(2, &, 1) (3.5)
t=1t
so that:  Pz(a’, &, ") = z;(a', ) , 7=0,..N,—1 (3.6)

In order to transform the derivatives, we define (see Appendix A):

def OP=

[ = 3.7
5 (3.72)
— def OP=
— det OP=
B, = — 5 (3.7¢)
Note that the layer indicators are related to the quantities L(z/,&,t’) through:
3 Az (3. 1 [féi+
; &2 2% 31 / " Lde (3.8)
Lj L Je,
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Following the analysis of Appendix A, the derivatives are transformed:

L% _ L% + Etgé _ %(Lf) + éf{(Etf) (3.9)
L R 1) (3.9b)
L% _ ‘;Jg (3.9¢)
and then similarly:
L2 12 + LS () =
= LD+ o (Luf) + o (01) (3.10)

with the velocity that is normal the the coordinate lines being:

92w+ uE, + 5 (3.11)

Note that the role of ¥ is essentially the same as that of w in the o-coordinate transfor-
mation.

Thus, the FSE is rewritten in the domain (z/,£) € R x [0,1] as:

g (L) + g (w4 uZ2) =0 (3.120)
;t/(Lu) + ;i, <Lu2 + %ng - Lq> + gf (Vu + Zpq) = gL;;(L —n) (3.12b)
2(Lw) + 9 (Luw) + 9 (Yw+4q)=0 (3.12¢)
o’ o’ ¢

BC:d=0=§=0 (3.12d)

We dub the above system the Generalized-Coordinate Euler system (GCE).

From this point forward, in order to shorten the notation, the primes when the coor-
dinates 2/, t" are referenced are dropped.

3.2.1 Getting the SCE from the GCE

A quick inspection reveals that the SCE in the form of eq.(2.17) and the GCE in
the form of eq.(3.12) are extremely similar. Indeed, if ones sets Pz = —h + £H (i.e.
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L = H,V¢ € [0,1]), the two coordinate transformations coincide and the two systems are
fully equivalent.

Note that the equality L = H also implies L; = H,Vj. This is indeed compatible
with the nature of the L; because, by the definition of eq.(3.3), the water column height
is written as a convex combination of the layer indicators:

N;—1 N;—1
H=)> LjL; with: Y ;=1 (3.13)
=0 j=0

Another insightful equality is:

ojy1(w,t) —oj(w,t)  Lj(w,t)
T T Hw (3:14)

where: 0; = (z; + h)/H (3.15)

Based on that, if the layer indicators are close to each other (i.e. L; ~ H), then the [;
represent the spacing of the layers in the o coordinate system: [; ~ 011 — 0j.

That being said, the layer-wise approach produces systems that are generalizations of
the regular ¢ transformation by adding additional degrees of freedom through the inner

. N;—2
layer interfaces {z;(z,¢)},2, "

An even more general framework is presented in Appendix A, where both transforma-
tions are produced as special cases of a broader approach.

3.2.2 Variable reconfiguration

Although the set in the form of eq.(3.12) appears to be in a convenient form, the
variable ¥ must be defined explicitly. If this is achieved through eq.(3.11), both velocities
u,w are involved, thus further complicating the system.

In order to eliminate the vertical velocity w from the definition of 1}, we use the
continuity equation, alongside the the bottom boundary condition:

V=w+uZE,; + 5] (312 19——/E 8—L+§(L)d£
{ LT “t}({:‘i) Jo ot ox Y = (3.16)
¥ =0 PP
w4+ u=,; =0
oL 0 oY
— F—0 (3.17)

—~

W4+u=, =0
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Incorporating eq.(3.17) into the set of eq.(3.12) allows the GCE to be rewritten in the
following form:

ou 0

87§+835F(U)+(‘;9§G(U’19)+vx£[q; L] =SU) (3.18a)
div(U) =0 (3.18b)
BC:d=0=§=0 (3.18¢)
D+10Z, =0 (3.18d)

The primary variables are noted as U = [L P Q]T = [L Lu Lw]T and the rest

of the terms are given by:

Lu
F(U) = |Lu? + 3gL* (3.19a)
Luw
0
0
S(U) = |:gL8$(L =) (3.19b)
0
g
GU;9) = |du (3.19¢)
Jw
0
0 o
Veelo: I) = | 5w FV T g (5=4) (3.194)
Jq
¢
div(U) = 2(Lu) + 2(w +u=;) (3.19¢)
Ox o€ - )

Note that the GCE in the form of eq.(3.18),(3.19) is free of any additional definitions
aside from that of Z, given in eq.(3.7¢) as the slope of the iso-{ surfaces.
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3.3 Layer kinematics

Having formulate the GCE, we now need to produce a layer kinematic scheme. In
order to reveal the underlying physics and the role of ¥; = J¢—¢,, €q.(3.17) is integrated in
an arbitrary layer [£;, 41

OL; 0 i1 — 9
Iy i+ j_ 9
—at + o (Lu); + 7 0 (3.20)
def 1 &i+1
where: (Lu); = l/ (Lu)d€ (3.21)
i JE;

As mentioned, eq.(3.20) reveals the main role of the parameter ¥, as it represents the
amount of mass that gets transferred between layers j — 1 and j. Setting ¥; = 0 means
that the horizontal flux of mass results in the evolution of the layer’s height as in:

oL; 0

ﬁJra—x(L u)j =0 (3.22)

The main advantage of this approach is that by simply moving the layers in the
aforementioned way, the -advection becomes unnecessary and the free surface kinematic
condition is satisfied implicitly. This approach is essentially a Lagrangian one, as the layer
indicators are fully incorporated into the system and are freely evolved in time and space.

oL 0 8L oY
=4 2 (Lu) = =0
ot oz Y "o
Vjt1 #0
u] l L//
liL; — iLj 9, #0
Initial Lagrangian Remeshed

Figure 3.2: The layer kinematic scheme

On top of that, one may follow the Lagrangian evolution by a remeshing step. Within
that, the layers are forced into a prescribed shape, thus resulting in mass exchange between
the layers. This is expressed by the second part of eq.(3.20):

8Lj 79j+1 — 19]‘
at T

=0 (3.23)
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It must be noted that this Lagrangian technique followed by an (optional) remeshing
falls within the VLR framework mentioned in §3.1 and reviewed in [37].

In order to present a kinematically compatible scheme, the Lagrangian and remeshing
steps are incorporated into the x and £ advection steps respectively.

3.4 The operator splitting formulation

An approach to handle multidimensional problems with pressure coupling is the well-
known projection method of Chorin [22, 41|, where the advection terms are splitted from
the pressure ones. The multidimensional advection is handled through the dimensional
splitting technique (see e.g. [42, §19.5]).

This standard operator splitting technique, combined with the layer kinematic scheme
(see Figure 3.2) as it was discussed in the previous section, splits the system of eq.(3.18)
into the three main operators and the Semi-Lagrangian Splitting scheme (SLS) is
formed:

1. The x advection, alongside the Lagrangian layer updating:

oU 0
o 5. FU) =5(U) (3.24a)

2. The & advection, alongside the vertical remeshing:

oU o
BC: 0 =9=0 (3.25b)

3. The pressure correction step, in which the layers are considered static:

8({5 + Vel L =0 (3.26a)
div(U) = 0 (3.26b)
BC: =0 (3.26¢)
@+ 0=, = (3.26d)
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3.5 Discretization of variables

In order to present the discrete scheme, we consider the orthogonal tessellation of the
domai Q = [a,b] x [0,1] C R? that consists of N = N, x N; cells:

0= U Q;  with: T=1{(i,j) eN*:0<i< N, and 0<j < N;} (3.27)
(4,9)€T
where: ;5 = [x;, xip1] ¥ [§,&j+1) (3.28)

The cell edges are spaced (see Figure 3.3) in the following way:

Az, = x4 — (3.29)
lj =&+ —§ (3.30)

Note that the { partition is consistent with the definition of §;,[; in §3.2.

In order to produce the discrete cell-averaged variables U;; we integrate:

1 vl priva o )
Uij(t) = Afb‘zle/gJ /x Uz, &, t)dxd§ (3.31)

While the double index ,j implies integration in both arguments x, &, the semi-discrete
forms will also be used:

1 Titl
Ui = 3 | g as (3.32)
§j+1
Uy = /E " U € e (3.33)

Note that this notation is consistent with eq.(3.8).

Thus, the primary variables U;; = [L;j, Pij, Qij] = [Lij, (Lu)ij, (Lw);j]” are defined in
a cell-averaged way. On the other hand, the variables g,? are placed on the faces of the
cells:

Vj(z,t) = (&, 1) (3.34)
1 Tit1
ﬁij(t) = TJ/’Z / ﬁj(l’,i)dl’ (335)
and:

¢i(§,t) = q(zi, &, 1) (3.36)
1 [Ei+

qij(t) = R qi(&,t)d¢§ (3.37)
J JE;
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The velocity 9 is placed in the layer interfaces in accordance with eq.(3.20) and the
pressure q is placed in the vertical faces for reasons that will be presented in §6.2.

Regarding the temporal resolution, timestepping over the discrete intervals [t", t"T!]

with At? 9L gn+1 _4n ig ysed. The variables at each timestep are noted as:
U(z,8) =U(z,&,t") (3.38)

The same notation (-)" is used for the discrete and the semi-discrete forms.

¢ Vi—1,j+2 Vi j12 Vit1,j+2
42 - - - . . .
N N N
NS < X&SX Xfwx
o = o O
li+1 ) Ui-1,j+1 ° Uij+1 ° Uit1,j+1 )
¢ | Vi1,5+41 Pij+1 Pig1,j+1
i1 ---J--- ° Fs °
J+1 A / Qz
\\/
) Y 5
N N 9
\ oy WX A X
lj 00’ Ui—l,j 00’ Ui,j 06’ Ui+1,j 00’
Vi1, Vi j Vit1,5
& ---1--- ] . )
N N N
N-Y > ng/ Xq,;%/
g % v %
L1 I Ui—1,j-1 o Uij-—1 o Uit1,j-1 IS
¢ | Vio1,j-1 ¥ -1 Vit1,5-1
]_1 7777777 | - | e | - |
| | | |
| | | |
i > - ‘
: A.Ti_l : Aa:z : Axi_H :
| | | |
i1 X Tiy1 Tiy2

Figure 3.3: Variable indexing on the 2D mesh
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3.6 The discrete Semi-Lagrangian Splitting scheme

Having discussed the discretization of variables in the computational mesh, the discrete
forms of the three main operators are presented. The operators associated with the z and
¢ advection are averaged with respect to only one variable, while the pressure correction

step is presented in its continuous form.

(1/3): The operator of eq.(3.24) in the j-discrete form is:

0 0

a(LJ‘) + %(Ljuj) =0

ox

0
5, (Liwwi) =0

ot 2
0

8t(L w;) +

0 0 1 0
—(Ljuj) + (L uj + ng) ja (L;

(3.39a)

(3.39b)

(3.39¢)

This is nothing but the Multilayer Shallow Water Equations (mSWE) found in [43, 44] and

other sources. Chapter 4 is dedicated to its numerical solution.

(2/3): The operator of eq.(3.25) in the i-discrete form is:

9 0

o L) T 5¢(0) =0

9 )

(‘915 (L 'LLz) afg(ﬁzul) = O

9 B,

ot (L wz) 8§ (191'11}1) =0
BC: 9; = 9; =0

(3.40a)

(3.40D)

(3.40c)

(3.40d)

We dub this the Vertical Remeshing Operator (VRO). It is recognised to be a hyperbolic
conservation law and its numerical treatment will be described in detail in Chapter 5.

(3/3): The pressure correction step of eq.(3.26) in the fully continuous form is:

0 3} 0
S L0+ (L) + 1 (Ea0) =0
0 Jdq
a(L w) + o =0
0 0 -\
ax(L“) + o€ (w+u=;) =0

BC: qe=1 = 0

(w+ uEx)gzo =0

(3.41a)
(3.41b)

(3.41c)

(3.41d)
(3.41e)

This operator is noted as the Pressure Correction Operator (PCO). Its discrete form will

be discussed in detail in Chapter 6.
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The Multilayer Shallow Water
Equations

The scope of this chapter is to fully describe the numerical method used for the solution
of the Multilayer Shallow Water Equations (mSWE), as expressed by eq.(3.39):

) )

5 Li) + 5 (Lju) =0 (4.1a)

) 0 1 B)

(i) + 5 (L + 3012) = o (L - (4.10)

) )

¢ (Liwi) + 5 (Ljujw;) =0 (4.1c)
J<N

where: n=H —h= | > LL;j|-h (4.1d)

=0

The main feature of the mSWE (that makes its numerical solution somehow difficult)
is the genuine loss of hyperbolicity that occurs through the appearance of complex eigen-
values. This loss of hyperbolicity appears in a lot of relevant flow scenarios and is closely
related to the well-known Kelvin-Helmholtz instabilities [45]. The eigenstructure of the
two-layer model is presented in Appendix B.

The mSWE in its eq.(4.1) form was introduced by Audusse [43] and since then, many
schemes have been proposed for its solution [46, 47]. Although schemes that treat the loss
of hyperbolicity do exist for the two-layer case [48, 49|, their extension to an arbitrary
number of layers can be quite cumbersome.

In the present method, the scheme that will be used for the mSWE is based on the
uncoupled solver introduced in [50, 44], where the the mSWE is split into its single-layer
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counterparts, that are then solved independently. This greatly simplifies the scheme, but
special care must be taken when stability is concerned.

The numerical approach to the standard single-layer Shallow Water Equations (SWE)
is described in the following section.

4.1 The Shallow Water Equations solver

Our main focus is on the Shallow Water Equations (SWE) with a passive tracer w
and bottom topography h(z).

OH 0

o7+ 5y (Hu) =0 (4.2a)
9 9 (g2 Log2) 2 20

8t<Hu)+ o (Hu + 2gH ) = ang (4.2b)
Q(Hw)—&—g(Huw)—O (4.2c)
ot Ox B '

or in the short-hand operator notation:

ou o
ot 5. F(U)=8(Ush) (4.3a)
with: F(U) = [Fiy , Fp, FolT = [P, P?/H+gH?/2, PQ/H|" (4.3b)
T
S(U;h) =[Sk, Sp, Sgl" = [o, gl;gH, 0] (4.3¢)

where U = [H, P,Q]! = [H, Hu, Hw]T are the conserved variables, F(U) the flux vector
and S(U; h) the topography induced source term.

Remark: The notation used in the description of the SWE solver (i.e. within §4.1) is
of a local nature. Thus, some inconsistencies with the rest of the thesis arise (for example
U(z,&,t) = [L, Lu, Lu]T is replaced by U(x,t) = [H, Hu, Hw]"). This change is adopted
because it lightens the notation and follows the one usually used in the study of SWE
systems. That, though, will not affect the analysis of the broader scheme, because the
SWE solver is presented in a vacuum and it is only utilized in the mSWE scheme (see
§4.2), where compatibility is restored by carefully defining the input-arguments that are
passed from one solver to another.
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4.1.1 Eigenstructure of the SWE

Defining the celerity ¢ = v/gH the Jacobian matrix of the flux is computed as:

0 10
oF
Jr =|c?—u® 2u 0 (4.4)

:@_
—uw w u

after some straight-forward calculations one attains the diagonal matrix A containing the
eigenvalues \; of Jacobian and K the matrix consisting of its right eigenvectors Kg):

(A1 0 0 U 0 0

Ap=10 X 0|=1(0 u+c 0 (4.5)
[0 0 A3 0 0 uU—c
i 0 1 1

Kp = Kl(wl) K}(,z) Kl(wg) =10 u+c u—-c (4.6)
) 1 w w

In order to check the hyperbolicity of the system (see [51, §2.4.3]), we compute the
quantities:

fox "

8—[]1 KW =0 (4.7)
[0X]" (2) 3¢

_W_ KF —_— 276 (4.8)
(0x]" 3 3

-W- KF —_— _% (4.9)

which verifies that for H # 0 the fields corresponding to the eigenvalues A2 3 = u £ ¢ are
genuinely nonlinear, whereas the one relating to Ay = w is linearly degenerate, which derives
from the fact that w is passively advected without inferring in the underlying dynamics of
the system.

Another noteworthy property is that det (Kr) = —2c¢ that proves that for H # 0 the
eigenvectors are linearly independent.
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4.1.2 The finite volume scheme

Let us consider the tessellation Uf\; Bl[xi, zi+1) (as it was introduced in §3.5), based on
which a standard Finite Volume discretization is performed:

oU; n E+1/2 - -F'ifl/Z

=5; 4.10
8t ASL',L ! ( )
where ﬁiﬂ /2 = F (Uﬁrl /20 Uﬁl /2) a suitably defined intercell flux and .S; an approximation

of the source term S(U;h).
The left and right state quantities Uﬁl /2 U z’L+1 /
1

counterparts U; = Ao f:“ Udx through a carefully chosen variable reconstruction.

, are extracted from their cell-averaged

4.1.3 Roe’s Riemann solver

As it is customary in the context of Finite Volume methods, the intercell flux is defined
by considering the solution of the associated Riemann problem. For an extensive overview
of Riemann solvers and their application on numerical methods we refer to [51].

In the context of the present scheme, the approximate Riemann solver of Roe [52] is
utilized because of its versatility and mathematical robustness. Roe’s method is derived
by exactly solving a linearized version of the Riemann problem:

ou oF . linearize ou ou

Up >0
+ & g Mol T8 4 Appes =0, U(:U,O):{ BT

(4.11)
U, <0

ot ' Oz ot Ox

The matrix Agee(Ur,Ug) is not explicitly defined, but is restricted by the following con-
ditions [51, §11.1.2]:

1. Hyperbolicity of the system: Apg,. must have real eigenvalues and linearly indepen-
dent right eigenvectors.

2. Consistency with the Jacobian of the flux: Ary(U,U) = Jp(U)
3. Conservation of discontinuities: F(Ug) — F(Ur) = [ARroe(Ur,UL)| (Ur — Up)

Omitting the technical details (see [52] and [51] for a formal derivation), the intercell
flux in the context of Roe’s method is calculated as:

- F(UL) + F(U ~ Up—U
F(uy, Up) = 2L . Ur) _ [A(UL,UR)} -t (4.12)
with: A 2L Koo | A poe K7l (4.13)
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where: Ap, is the diagonal matrix containing the eigenvalues of the the Roe matrix and
K Roe the matrix consisting of it’s right eigenvectors: Agoe, Kroe = €i9(ARoe)-

The above methodology is now applied to the SWE system.

A common choice of the Roe matrix is the Jacobian itself computed in an intermediate
state U:

Anoe = Jp (17) — Jp (fi . Hu fm) (4.14)

The intermediate state that is consistent with the above choice of Agye, following the
literature about similar systems (see e.g. [53]), is:

_ Hp+ Hg

H 5 (4.15a)

~ urvHp +upvHg

u= (4.15b)
vHr, ++Hp

o wrVHr, + wpv/Hp

w = (4.150)

VHL+VHpg
This averaging is proved to satisfy the 3 requirements mentioned above.

Thus, after some algebraic manipulations, the Roe viscosity matrix can be computed

as:
N ¢(a — bFr) b 0
A g KRoe|ARoe|K}Eole - bEQ(l - FTZ) E(CL + bFT) 0 (4'16)
cw(a — bFr — |Fr|) b | Fr|

with the Froude number related quantities defined as

c=1\/gH (4.17a)

Fr=1u/¢ (4.17b)
Fr1|+|Fr—1

o= 1T “5 r—1i (4.17¢)
Fr1|—|Fr—1

po |2| r—1i (4.17d)
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4.1.4 Second order reconstruction and slope limiters

In the present section the linear reconstruction scheme is presented. The approach is
kept general and within the broad framework of variable reconstruction used in Total Vari-
ance Diminishing (TVD) second order Finite Volume schemes. For an extensive analysis
of the subject of high order TVD methods we refer to [51, Ch.14].

Let us consider the set y = {yz}f\i 61 that represents the cell-averaged values of an

arbitrary function y(z) on the tessellation Ufi oMz wiv)-

It is obvious that for a given set of values y; the original function cannot be uniquely
retrieved. Choosing a piecewise linear reconstruction, we observe that any function of the
type:

, X € [.Ti,ﬂfi_;,_l] (418)

Ti + Tit1
yrec(ﬂj) =y + Az <l‘ - z21+>

conserves the average values for every choice of the in-cell slopes {Ai}i]i_ol eR.

As a first step, one may define the (unlimited) slopes in the central-upwind manner:
1 1
Al = 5(1 +w)Ai_y/2 + 5(1 —w)Aiq1/2 (4.19)

Yi+1 — Yi

Even if those slopes appear to be the obvious choice, their use in Finite Volume schemes
induces spurious oscillations around large gradients/discontinuities and leads to unstable
numerical schemes. In order to avoid that, a stable TVD scheme can be constructed if

those values are modified through the use of slope limiters. The limited slopes are then
defined as:

A A
Ai:A;‘xmin{lz’m< A;”) ,lim( A*;”) }:

= Szgn(Af) X mln{ gb (Ai—l/Q ,A;k) s ¢ (Ai—&-l/Q?Af) } (420)

where A /o = and w € [—1, 1] being a free parameter.

where lim : R — R an unspecified slope limiter function and ¢(a,b) 4 lim (%) |b].

Exploiting the property that lim(r) = 0, Vr <0 the function ¢ is rewritten:

, Ial)
lim|—]|b|] ab>0
H(a,b) = (jir) v
0 ab <0
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In the present work the Van Albada [54] limiter is used:

r24r
>
limapada(r) = 12 +1 ' = 0 (4.21)
0 r <0
which produces:
2 2
(a” + €)|b| + (b + €)|al ab >0
® Atbada(a, bs €) = (a® +€) + (b +¢) (4.22)
0 ab <0

where € following [55] and [54] is a small number to avoid division by zero in the
(relevant) case of vanishing slopes and also to enhance the convergence properties. Such
enhancement can be achieved [56] by setting e = K3Ax where K ~ 5.

Summarizing the procedure presented, the slopes are defined solely based on the cell
averages (i.e. y; — AF — A;). Thus, the inter-cell values of the reconstructed function can
be computed as:

. Az, 1
yi}il/Z = lim yree(®) = yir1 — Aipa = (4.23)
a—a], 2
. Ax;
Uiip = M yreo(r) = i+ A= (4.24)
TT,
The reconstruction operator that returns those values can then be written as:
v = R () (4.25)

The superscript L/R is used to merge the left and right intercell values in order to shorten
the notation.

One important property is that this reconstruction operator leaves a set of constant
values unaffected:

{yi=y;, Vi,j} =y =R, (¥) (4.26)
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4.1.5 Hydrostatic reconstruction and source term

An important property of the numerical scheme is its ability to exactly preserve steady
states in the discrete level. As this is of tremendous practical importance, the construction
of so-called well-balanced schemes has been the focus of many researchers. For a more
general approach to the construction of such schemes we refer to [57, 58] and the references
therein.

In the present method, we focus only on the preservation of the lake-at-rest steady
state, where the fluid is motionless (v = w = 0) and the free surface horizontal (H — h =
const). Schemes that preserve this are said to satisfy the C-property (introduced in [59]).

Let us now introduce a set of cell-centered topography values h = {hl}f\i 61 and a set
of nodal values that are defined based on those h = {h; /g}f\i _02. Having said that, the
discrete C-property is expressed:

if {HZ —hi= C} then: Ak

oU;

=5

=0 (4.27)

i
It is readily observed that the C-property relies on balancing the discrete flux and source
term of the horizontal momentum equation.

Uk _—
-
U, : J Uﬁlﬂ

—

: : :

—
|
Az; w Azitq
|
| |
Xy Ti+1 Li+2

Figure 4.1: SWE variable reconstruction

Bearing that in mind, we now focus on the variable reconstruction process that will be
L/R

i+1/2
be extracted from their cell-centered counterparts (-); in order to be used in the numerical

ﬂux ﬁi-ﬁ-l/?'

used in the SWE scheme. As it is presented in Figure 4.1 the interface values (-) must

Following [60] and using the second order operator Rim presented in §4.1.4, the fol-
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lowing reconstruction is proposed:

B = Rf, (H—1h)+h (4.282)
PYE =R} (P) (4.28b)
Q" =R}, (Q) (4.28¢)

or: UME = RZ«‘WE(U); (4.284d)
Based on that and due to eq.(4.26), in the lake-at-rest state the interface variables are:
{Pi =Q;=0" VZ} = U2 = U120 = [C‘i‘ hivi/2, 0,0 (4.29)

Focusing on the x-momentum component and since the intercell flux satisfies the
consistency property F(U,U) = F(U) we compute the horizontal momentum part Fp of
the flux:

~ 1 ~ 1 ~ 1 ~
Fz’il/Q = 59(0 + hz’+1/2)2 = 5902 +9Chis12 + ighgﬂ/g

ﬂilm - Fi]il/Q _ Cﬁi+1/2 - Eifl/Z n 1 hz?+1/2 - h?fl/Q
AFp Ah 1 A(R?)
—gC= 4 = 4.
= Ax g Az + 29 Ax (4.30)
Now, the momentum source term Sp is rewritten in a similar-looking manner:
oh oh oh oh 1 0(h?)
=gH—=g(H—h h— =g(H—h)— + = 4.31
Sp=gH5_ = 4( )5, T9hg, = ) o 5975, (4.31)
Aiming to balance the flux when H; — h; = C, the discrete source is chosen to be:
1 [ren o Ah 1 A(R?)
Az /x Spdr = S; = g(H; — hZ)Aix T59 N (4.32)

Having defined the variable reconstruction and the source term, eq.(4.30) in conjunc-
tion with eq.(4.32) shows that the scheme satisfies the C-property. Note that only the
horizontal momentum components were balanced, because the other components are triv-
ially zero in the lake-at-rest state.

The relation between the nodal TLi—I—l /2 and the cell-centered topography values h; is
yet to be specified. Although a lot of valid choices exist, again following [60], an "upwind”
approach of the following type is adopted:

%i-l—l/? = min {hl, hi+1} (433)

The proposed second order hydrostatic reconstruction scheme is presented in detail in
Algorithm 1.
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4.1.6 Boundary conditions and timestepping

Something yet to be specified is the implementation of the boundary conditions into
the SWE solver. For an extensive overview of their incorporation into the Finite Volume
framework we refer to [42, Ch.7]. In the present case the use of Dirichlet-type conditions
is adopted:

U(xg,t) =Ubo(t)  and  Ulxy,t) = UB(t) (4.34)

In order to enforce them the standard use of "ghost” nodes is applied: Two fictitious cells are
placed on the left and right ends of the computational domain, which are forced to contain
the fixed values Uéc, Ugc respectively. Those cells are concatenated alongside the regular
ones and are used in the variable reconstruction process in order to compute the nodal

values Uijfu/w Uﬁlﬂ that used to calculate the intercell fluxes EH/Q =F (Uifjrl/w Uﬁrlﬂ)'

Let us now consider a timestep [t", t" 1] with At" def yn+1 _¢n_ The last thing left to
be specified is the temporal resolution of the space-discrete conservation law of eq.(4.10).
For the sake of simplicity, the first order explicit method is adopted:

U™ = U™ + At"Rgy (U™, t7) (4.35)

def Fiv12—Fio1p2

h : i —_— O; — 4.
where: (R;)swE S Az (4.36)

One major thing to address when using an explicit method is the matter of stability.
In a standard fashion, for nonlinear systems (see e.g. [42, Chapter 15]), the standard CFL
condition is enforced:

At max {(S’mm%} <1 (4.37)

0<i<N x;

45
with Syer = max {|A1], [ A2, |A3]} =) |u| + ¢ representing the largest eigenvalue.

That means that setting the timestep as

Ax;
At + CFL mi ! 4.38
0Zi<N { |\P;/H;| + \/QHz'} (4.38)

ensures the CFL stability of the method when 0 < CFLL < 1 is chosen.
That being said, the timestepping procedure takes the form:
1. Given a CFL constant, eq.(4.38) is used to determine the timestep size At"™ based

on the data of the previous step U™ (at time ¢ = t™). Time progresses accordingly:
g AT
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2. The residual R(U",t") is calculated through the procedure described in Algorithm
2: The boundary conditions are incorporated into the variable reconstruction proce-
dure. The reconstruction is then succeeded by the application of the Roe scheme, as
described in the corresponding sections of the present chapter. The source term is
calculated by eq.(4.32) so that the discrete C-property is satisfied.

3. The solution is updated U"*! < U+ A#"R(U", ") and the timestepping is repeated.
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Algorithm 1 SWE variable reconstruction
Input: H,P,Q,h, Hpc, Ppc, @pcs hse

Boundary conditions incorpotated as ghost nodes:
H= [Héc Hy Hgo]

P =[Pk, P Phc]

Q= [Qéc Qo Qg()]

h=[hpo ho hi]

Unlimited slope calculation using eq.(4.19):
A} = slope(H — h)

A} = slope(P)

A7 = slope(Q)

Slope limiting using eq.(4.20) and eq.(4.22):
A, = limiter(A}, H — h)

Ap = limiter(A}, P)

Aq = limiter(Ag, Q)

for i =0, N, do
Reconstruction of the nodal topography values using eq.(4.33):
hit1/2 = min {h;, hiy1}

Calculation of the Left and Right states:

H1L+1/2 =Hi—hi+hi1p+ Aip/2
Hﬁlﬂ = Hi+1 — hi+1 + hi+1/2 - Ai+1777/2
Pﬁrlﬂ =P +A;p/2

Pi’frl/z =Py —Ai,p/2
Ql1)y = Qi +Aig/2
Qﬁlm = Qit1 — Ait1,0/2

end for _

return h(yi1/2,Ug, UL
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Algorithm 2 SWE residual calculation
IHPUt: H,P,Q,h,HBC,PBC,QBC,hBC,g

Perform the reconstruction algorithm:

h(y+1/2:Ur, UL <= SWE_reconstruction(H, P,Q, h, Hgc, Ppc, QBc, hpe)

for i =0,N do
Calculate the Roe average variables using eq.(4.15):
U « Roe_average(Ur,Ug)
Compute the viscosity matrix according to eq.(4.16):
A « Roe_viscosity(U)

Compute the intercell flux

~ F(UL)+ F(U 1 Ur - U
Fijr2 < (L)2 (R)—{A}RQ -

end for

for i =0,N —1do
Calculate the source term using eq.(4.32):

R Y
Sp < g(Hi — h) +1/2 y2 gt

Si« 1[0, Sp, 07

B h?—1/2

Extract the residual: _
F; —F;_
R« S — i+1/2 i—1/2

Al’i
end for

return R
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4.2 The uncoupled mSWE scheme
The key to the numerical method implemented here is to write the mSWE as:

oU; 0
aTJ + %F(Uj) = S(Uj; Lj —n) (4.39)

where: U; = [L; Lju; ijj]T and F(U),S(U;h) are the flux and source term of the
regular SWE as described in eq.(4.3).

This loss of hyperbolicity is due to the fact that the topography gradient in the source
term is dependant on layer indicators L; :

Oh:

Sj = S(Us:h5) = gLj 52 (4.40)
J<Ni

where: S S h+ L; —H=h+L; — Y L (4.41)
=0

It can be easily seen that the system becomes a system of uncoupled hyperbolic con-
servation laws if one forces L; = H , V(x,t). In order to minimize the cross-layer coupling
(i.e. h$ ~ h), the layers are remeshed in a way that results in a low variance of the layer in-
dicators (i.e. Lj ~ H) at the start of each timestep. This means that the coupling between
the layers is mainly achieved through the VRO and the mSWE are further stabilized. The
remeshing strategy will be described in depth in the next chapter.

The restriction that the layer indicators L; must remain close to the depth H is the

main reason that they were defined as L; def Azj/l; (see the discussion of §3.2.1). If
the indicators were defined in any other way, utilizing them as a primary variable in the
mSWE would result in a dominant cross-layer coupling regardless of the adopted remeshing
technique.

Having addressed the cross-layer coupling, one can construct an numerical scheme for
the mSWE by the consecutive (and uncoupled) solution of N; regular SWE [50]. As seen
in eq.(4.39), the only non-local element is the topography-like term h;’, that introduces the
coupling. In the present timestepping method, this term is calculated by the data provided
by the previous timestep and is either updated as the SWE operators are applied or is kept
unchanged!. Even though those approaches perform almost identically, the non-updating
option is adopted herein. The general procedure is outlined in Algorithm 3.

'In [44] those are referred to as the splitting and sum schemes

46



Master thesis Chapter 4

Algorithm 3 Multilayer Shallow Water Equations solver
Input: U",At”,h,UééR
<N
H, « Z;’:O "GLY
for 0 <j < N;do
hi <~ h+ L7 — H,

U]”“ < U+ A" Rswe <an hi; {UééR}y)

) ¥ )
if inter-layer updating is chosen then
1
H.  Ho + (L7 = LY)
end if
end for
return U"*!

Notes:
The primary variables are noted as U def [L,Lu,Lw]T, while U™, U™+ denote the
variables at time ", t" 1 respectively.

An important property of this scheme is that if the SWE scheme satisfies the discrete
C-property of eq.(4.27), then that property is also valid for the mSWE scheme in the
following sense:

{Hi—hi =C } (4<:41>) {Lij —hfj —C} C—pgfrty

R U;:h%) =0 4.42
Pij=Qi =0 Pij=Qi =0 swa ( ) (4.42)

700
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The Vertical Remeshing Operator

In this chapter the numerical resolution of the Vertical Remeshing Operator (VRO)
is described. Since the dependence on the index i is of a purely parametric nature, the
corresponding subscript in the set of eq.(3.40) is dropped:

0 0

o (L) + a—g(ﬁ) =0 (5.1a)
%(Lu) + (%(ﬁu) =0 (5.1b)
%(Lw) + (%(ﬁu) 0 (5.1c)
BC: 9 =19 =0 (5.1d)

Timestepping with initial condition U° = [L, Lu, Lw]® on the interval ¢ € [t,t + At] is
considered. The final/remeshed values are noted as U* = [L, Lu, Lw]*.

The eq.(5.1a)-(5.1c) of the VRO can be written in the conservative form:

oU 0
“ .9) — 1 2
o+ 3G =0 £elo.1] (52)
with the flux defined as:
9
GU;v) = ZU (5.3)

Thus, the VRO is identified to be a hyperbolic conservation law where the variables are
advected with speed ¢ = 9¥/L.
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5.1 Remeshing and kinematic considerations

As it was briefly pointed out in §3.3, the main purpose of the VRO is to act as a
correction to the Lagrangian layer kinematics. That means that given the initial layer
indicators Lg-) one must define based on them the remeshed quantities L;f in order for the
velocities ¥ to be defined based on eq.(5.1a). After those are defined, eq.(5.1b),(5.1c) are
used to remap the velocities (Lu, Lw)® + (Lu, Lw)* on the newly defined layers.

Aside from the mathematical standpoint of operator-splitting, the VRO has very clear
physical interpretation. After the application of the mSWE the layers are evolved in the
Lagrangian manner that indirectly implies that there is no mass exchange between the
layers. That mass exchange is directly connected to the ¥J; that are essentially the velocity
normal to the interface between the layers. Thus, it is only natural that if one chooses not
to remap the layers (i.e. L? = L}) eq.(5.1a) implies that there is indeed no mass exchange
between the layers (i.e. ¥; = 0).

Having said that, we integrate eq.(5.1a) over [¢,t + At] x [{;,£;41] to obtain:

l.

0

7]2_1

def 1 pt+At
where U7 = %7 J, djdt  and ;= Je—g,.

One last thing of note is the incorporation of the boundary conditions related to the
vertical advection as pointed out in eq.(5.1d) (i.e. Y9 = YN, = 0). As seen in eq.(5.4) the
bottom impermeability condition is directly enforced by setting 9§ = 0. That is not true
for the free surface kinematic condition of ¥3, = 0, where special care must be taken.

A quick inspection of eq.(5.4) gives:

J<N J<N;
=0 =0

We define a remeshing strategy that satisfies the above relation as kinematically consistent.

Although a lot of remeshing strategies can be valid, the natural choice, which will be
adopted in the present method, is to set all the layer indicators to be equal to the water
depth H:

J<N
Ly=H=> LI (5.6)
j=0
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This approach, which is dubbed as the Fulerian remapping, aside from its simplicity makes
sure that the indicators do not stray away from their mean value (i.e. the water depth
H). That is (as pointed out in §4.2) extremely important because big deviations from that
would result in a strong cross-layer coupling in the mSWE, thus resulting in problems in
the numerical method.

5.2 Spatial resolution

In order to discretize the VRO in the time domain, we suppose a set of starting
variables U° and the target layer indicators L* that define the ¥* through eq.(5.4).

Concerning eq.(5.1b),(5.1c) the explicit Finite Volume formulation of the following
type on the tessellation [0, 1] = U;V:lgl [€5,&+1] is employed:

) At [~ -
Uy =uj - 7 G2 = G (5.7)
J

with U = [Lu, Lw]T and (NJiH/Q =G (Uj,Uj41;9441) a suitably defined numerical flux.

5.2.1 Flux reconstruction

~ 9
Having said that, one must define the intercell value G of the flux G = —U so that

eq.(5.1b),(5.1c) can be discretized. Since the only (albeit double) eigenvalue of the flux is
the speed ¢ = /L, the natural choice is the one-wave scheme of Rusanov [61]. Bearing in
mind the piecewise constant vertical discretization (as described in §3.6) and the notation
displayed in Figure 5.1, the intercell flux takes the following form:

L R
~ Cii1 QUj—l-O_H 2Uj+1 U1 — U,
Gjt1y2 = e/ 2] 4 —max{‘cf+1/2|vfcf+1/2’}7j 9 :
:1<19j+1_|_ |19j+1|>u.+1<19j+1_ |19j+1|>u.+ (5.8)
2\ Lj  Ljpp/) 7 2\Ljyn Ljpap/)

;where U = [Lu, Lw]" and Lj 1/, 4 thin {Lj,Ljs1}
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U; Ujt1 Ujt2
3 Of41)2 (L Lu L)y

1 (L, Lu, Lw)j\\ Oit1/2 3

| Gy |
. ’ .

| l | li+a |
& i1 i+2

Figure 5.1: VRO variable reconstruction

5.2.2 Boundary conditions

Another important thing to specify is the treatment of boundary conditions and how
the interfaces on the outer boundary of the domain are incorporated into the reconstruction
process. In the context of Finite Volume methods, usually an assumption must be made
concerning the state of variables either on the boundary interface or in the cells just outside
the computation domain (as it was discussed in §4.1.6).

In the case of the VRO such an approach is not needed, as it will illustrated. The
main advantage of the method is that the nodal values of ¥7 are determined based on the
remeshing strategy by using eq.(5.4). That means that those values are defined indepen-
dently of the calculation of the intercell fluxes G. Furthermore, if a kinematically consistent
remeshing strategy is employed, the relation 0 = ¢, = 0 is automatically satisfied. That,
in conjunction with eq.(5.8), gives the very useful relation:

19():19Nl =0 = é_l/QZéNl_l/QZO (5.9)

That means that the intercell flux G on the boundary is zero independently of any
assumption made regarding the variables (Lu, Lw) and thus any further treatment becomes
unnecessary. Aside from convenience, there is also a physical relevance to that, as no mass
exchange (i.e. ¥ = 0) directly implies zero momentum exchange (ie. G = 0) on the
boundary interfaces.
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5.3 Temporal resolution and final scheme

Again following the arguments that were laid out in §4.1.6, the CFL stability of such
an explicit timestepping is ensured when:

I
At max {J} <1 (5.10)
0<G<Np Uy
i+
e A J
with: §% = BT (5.11)

After that note, the fully discrete VRO can be outlined:

1. The initial condition U is defined alongside the timestep At as the input.
2. The target remeshed layer indicators L} are determined by eq.(5.6).
3. The velocities ¥* are calculated through eq.(5.4).

4. The intercell fluxes éﬂ_l /2 are calculated through eq.(5.3) in the inner interfaces,

while G = 0 is set on the boundaries.

At /~ ~
5. The velocities are updated by eq.(5.7): Ur U]Q — l—t <Gi+1/2 — Gi_l/Q)
J

The process is also described in Algorithm 4.
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Algorithm 4 Discrete VRO scheme
Input: [L, Lu, Lw]®, At

* | <IN,
H* Z?iolljlg
I <0
G,l/g +~0
U° + [Lu, Lw]®
for 0 <j < N;do
L« H*
* * lj * 0
Vi <V~ A; (Lj - Lj)

if j = N;—1 then
Giy12=0

else
Lj+1/2 < min {L}k, L;-i-l}

(0 9]
<_ — PR S —
ar, 5 ( L}'f + I

J+1/2
1 [ % ¥
AR < 5 < iﬂ - |*]+1|>
o 2\ Liap
Gj+1/2 < CLLZ/{Z-O + CLRZ/{ZQ+1
end if

. At [~ =
U; UJQ - ? (Gz‘+1/2 - Gi—1/2>

end for
return (L, Lu, Lw,9)*
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Chapter 6

The Pressure Correction Operator

In this chapter the numerical scheme for the Pressure Correction Operator (PCO) is
described. The PCO, as it was presented in eq.(3.40) is repeated in its fully continuous
form.

gt(Lu) + aa(/:q> + 8‘1 (Zq) = 0 (6.1a)
g (L) + 5 =0 (6.1b)
S L)+ g (w+uE) =0 (6.10)
ge=1 =0 (6.1d)
(104 UZ2) g = wemo + gm0 o = 0 (6.1¢)

6.1 The partially implicit approach

The general idea behind the projection method of Chorin [22, 41] is to define the
pressure field ¢ that if applied to the field u* = [u*,w*]T results into a divergence-free
velocity field u = [u,w]?. Again, similar to the previous chapters, the scheme is applied
on a finite time window [t,¢ + At]. The standard procedure for this method is formulated
through a simple first order implicit temporal method:

u—u* B u=nu*— At (Vq)
{ A TVe= }<:>{ w2, VU } (6.2)
1= At
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And thus, the pressure field is calculated through the Poisson equation and is then used to
update the field.

While this approach is easily implemented in a structured cartesian mesh, its use on
the x — & system poses some difficulties. The first is related to the extra complexity of the
Poisson equation in the transformed coordinate system. The Laplacian operator following
eq.(3.9a) in that case is:

o ( dg\ 0 (_ g ._ .00\ 0%
12(v2q) = 12 (19%) + 2 (2,099 4 (2,292 4 24 .
(Vi) =Lg, < 6x> T o < gy T (&) ag) * o8 (6:3)

The extra mixed derivatives that appear in the middle term of eq.(6.3) produce a
larger stencil and complicate the calculations, thus reducing the method’s computational
efficiency. Another problematic feature of this approach is the incorporation of boundary
conditions. As it can be seen in eq.(6.1e) the kinematic condition contains both velocity
components. This means that the bottom boundary condition for the Poisson equation
would take (in conjuction with eq.(6.1a),(6.1b)) the following form:

o (L§Z>€:0+ 1+ (gZﬂ (gg)@ - (g;‘@u)g:ﬁ (Lw)gzo) AL (64)

With the exception of the special case of the flat bottom (where the above is reduced to
a Neumann-type condition), such an approach induces numerical difficulties and would be
preferable to be avoided.

In order to overcome these two main obstacles we draw inspiration from the Partially
Implicit scheme introduced in [62]. The basis of this approach is to incorporate some of
the problematic terms of eq.(6.1a),(6.1b) into an explicit step so that those are then absent
from the Poisson solver.

Having that in mind and using the notation of P def Lu, Q 4 Lw and the in-

troduction of ¥ 2% Z:P + Q and A det At q, the following explicit step is proposed:

Dn
P =pr -5, .
o€ (6.5a)
M
Q' =Q —E;l—= (6.5b)
v &= pyg (6.5¢)
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followed by the implicit step of:

oA
P=P L~ .
e (6.6a)
oA
Uv=v - = .
5 (6.6b)
oP 0OV
BC: )\521 == \115:0 =0 (66d)

Something to note is that for calculation of the intermediate field (P’, Q') one needs to

define the approximate pressure field Ay def g~0t. For the purposes of the present method

the pressure field from the previous timestep will be used. That will be discussed in detail
in the next chapter.

Rewritting the divergence-free condition using eq.(6.6) one obtains the following Poisson-
like equation:

Yot O [ ON A 9P oW
def p O ([0 04 o8 .
Vel = La < 8x> T T "o T ae (6:7a)
BC: Ae_p = 0 (6.7b)
O
— =y, .
0{ o £=0 (6 7C)

The advantages of the new approach are now highlighted: The problematic terms of
eq.(6.3) are incorporated into the right hand side of the Poisson-like equation through the
intermediate velocity field. Also, by working with the pair (P, V) instead of the (P, Q) the
bottom boundary condition is now reduced to a simple Neumann-type one.

An important feature of this approach is that the explicit step of eq.(6.5) scales linearly
with the factor =,. As such, if the layer gradients are sufficiently small, the explicit step
does not alter significantly the starting field (i.e. (P, V') ~ (P,Q)). That means that the
proposed method should be stable in the case of mild layer deformations.

Although eq.(6.7) gives an adequate description of the system that will be discretized,
the actual numerical method will be constructed in a fully discrete manner, so that con-
sistency is guarantied.

6.2 Grid staggering

In order to construct the fully discrete VRO scheme, some considerations must be made
concerning the distribution of variables on the computational domain. As was described
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in §3.5, the variables (L, Lu, Lw) are considered constant on the cells Q;; = [x;, z;41] X
€5 Ej1]:
(L, u,w) = (Lij, usj, wi;) when: (z,€) € Qy; (6.8)

If one approaches the Poisson equation in a standard cell-centered way, the resulting
algebraic system is ill-conditioned and the well known erroneous pressure modes appear.
In order to bypass those obstacles, the so called staggered grid approach is used, where
the variables u, w, ¢ are placed in different locations from each other. Grid staggering is a
common practice in oceanographic CFD applications, as illustrated by Stelling and Zijlema
[63, 64] and more recently in [65] among other sources, because it offers an extremely
robust and consistent way to guarantee conservation of mass while maintaining an accurate
prediction of the pressure.

In the present method, the standard Arakawa C-grid! [67] is used. In the Arakawa
C-grid, the horizontal velocity remains on the centre of the cell €2;;, the vertical one appears
in the cell’s nodes and the pressure appears in the middle of the vertical cell faces. That
configuration alongside the used indexing is presented in Figure 6.1.

6.3 Discrete equations and boundary conditions

Having said that, the discrete form of eq.(6.6) becomes:

Ait1,j — Aij
Py = Py 12 = (69
A., _ )\ 1

\I/i.:q;’“_u 6.9b
O A P P (6:90)

Li_1;+ Lij Vi1 — Wiy

) PZ A Pi— . ’ =0 6.9

Awi—l _’_sz ( J 17]) + l] ( C)
BC: )‘lel -+ )‘Nl =0 (6.9d)
\I’iO =0 (696)
P_y; =P (6.9f)
Py, ; = PR (6.9g)

'That type of grid is also proposed in [18] and is referred to as the 2/1 staggered grid in [66].
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Ejyo - ----
li1 0%i—1,j+1 ®4i j+1 04i+1,5+1
T‘I/i,jﬂ Q;
ICEEEE S |
Pi1j Py j
l; 04di—1,j —_ 04i —_ 04di+1,j
T\I’i,j
5] 77777 C T |
lj—1 edi—1,j-1 ®4ij—1 0di+1,j-1
éj—l ********* A | |
| | |
| | |
| l |
| | |
! Axi_l ! sz !
| | |
| | |
| | |
Ti-1 ZT; Ti+1

Figure 6.1: Grid staggering technique
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After some algebraic manipulations the following set of equations is obtained:

Aij41
Ait1,j .
N E w S ’ 0<i<N\,
i—1,
Aij—1
AN = 2 (6.10D)
o+ )
2
A= —— 6.10c
Yl + ) (6.10c)
Lii(Li—1;+ Li ;)
Af = e 6.10d
Yo Axi(Axi—g + Axy) ( )
L‘—l .(L._l +LZ )
AW — =i\ =1 »J 6.10
Y Az (Axiq + Axy) (6.10e)
Aij = Afj + Af + A + A +6C (6.10f)
Li—1j + Lij 7 7 \IJ;/,jJrl - \Il;/_]
Bij = A1+ A, (P = Ply;)+———=0 (6.10g)

L

The above equations are in the classic 5-point stencil form of the Finite Difference
Poisson equation and thus can be easily solved through a diagonal linear system solver.

When the stencil extends outside the computational boundary, those terms are zeroed
and the effects of the boundary conditions are incorporated through the correcting factor
550 in eq.(6.10f).

(A i=Ni-1
—AY =0

550 = _AiEj i =N, (6.11)
0 , otherwise

\

and the definition of the P”, ¥” used on the right hand side of eq.(6.10):

PEC i=0,N,

e (6.12)
P;; , otherwise
0 ,j =20

/AR S (6.13)
W, ,otherwise
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This procedure is written in matrix form in the following way:

[PCO(L)] A = div (P', V'; Ppc) (6.14)

6.4 Variable and gradient reconstruction

As it was mentioned, the variables ¥, ¢ are shifted from their original, cell-centered
positions due to the grid staggering technique (see Fig.6.1). The location of the pressure
does not effect the numerical procedure, as it is only used within the PCO and thus no
contradiction arises. That though is not true for the ¥ = PZ, + @) variable, because the
field (P, @)* is also used in the other two operators.

In order to obtain those values an averaging procedure is used:

Uij = Ea)ijPic1y2,-172 + Qic1/2,-1/2 (6.15a)
Pj+Pj1+P_1,;+P 1
Wlth Pi—l/?,j—l/Q = J + J 1+ 4 LJ + L=l (615b)
Qij + Qij—1+ Qi1+ Qi—1,j-1
Qi—1/2,j-1/2 = : . 1 J J (6.15c¢)
- —e= _ —(zij —zimy)
Zx)ij = \Sx)e=x; = 6.15d
k<j
zij = —hi + Z Ik Lik (6.15€)
k=0

The values P; n,, Q; n, that extend outside the computational domain are obtained through
linear extrapolation:

i = 2[()in—1] = [()iv—2] (6.16)
When the PCO procedure is applied, the cell-centered values are retrieved through
another averaging:

)i . +7, . +’L . +'Z'7 -
()ij = (Div12441/2 + (iv1/2,5-1/2 ; (Div1/25-172 + (iz1/2,5-1/2 (6.17)

The last thing to address is the discrete form of eq.(6.5) which is chosen to be:

mo N+l T AT 111 — A1 — A1

/! p*
AT, W\
Iy —o “litl,j %,]
Qij = Qij — =0T Az (6.18b)
—i+1,j+1 | =i+l | —itlj | —ij
o = + = + = + =
i = - - 1 - - (6.18¢)
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6.5 The PCO algorithm

Based on the above PCO procedure can now be outlined:

1. The field (L, P*,Q*) and the approximate pressure field ¢~ are defined as input.

2. The layer gradient Z, is calculated as per eq.(6.15d).

3. The explicit step of eq.(6.18) is applied upon (P, Q) using the values ¢~ to get (P’, Q).
4. The eq.(6.15) is used to obtain the nodal values \I/;]

5. The matrices PCO(L) and div(P’, ¥’; Ppc) are calculated through eq.(6.10).

6. The linear system [PCO]q = div is solved and the pressure field is obtained.

7. The velocity field is updated through eq.(6.9) thus defining the field (P, Q, q).

The details of this procedure are displayed in Algorithm 5,6.
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Algorithm 5 The PCO reconstruction scheme
Inplﬂ:: La P*a Q*a =, Ata h’v LBCa PBCa QBC
for 0 <i< N, do

_ Bii1 — B
(:x)iO — %ﬂjzl
for 1 <j < N;do
— — li_
(Bx)ij < (Ba)ij—1 — f; (Lit1,-1 — Lijj-1)
end for ‘
end for
A ¢ Qe - AL

for (i,7) € {0, Ny — 1}><{0Nl—1}do
HH— ,J+1 += — ,j+1 += :z+1,j += H

o

AT AT DD U
Pl o pr _mo [lhytl T iyl Tig-l Tidljol
N 21;
= )\~
/ * —o T+l
Q’L] — Q'Lj - Z]‘—'Z]T
end for
for (i,j) € {=1,N;} x {-1,N;} do
if i=—1ori= N, then
e
Y
— Qij
else if j = N; then
P” <—2P1’J 1—P1’J 9
/
else
Ry P
L d,
end if
end for
for (27.7) € {07Nx} X {O,Nl} do
if j =0 then
U<+ 0
else

/! /! // /!
pr o Pt Pt P+ P
n

Vi Y/ Vi
p QL QI Qi
Qn

4
" = \. pN "
\I]ij — (‘—'i)l]Pn + Qn
end if
end for
/! /! n = -
return P",Q", V" =, =°
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Algorithm 6 Discrete PCO scheme
Input: L, P*,Q%, g~ h, Ppc, QBC

The reconstruction process of Algorithm 5 is applied:

P”7 QH7 \Illlv Ea?; 2+ PCOT@COTL (L7 P*a Q*7 q~, h7 PBC; QBC')
The matrices PCO(L) and div(P’, V’; Pp¢) are calculated through eq.(6.10),(6.11).

A+ PCO ™ 'div
q < ANAt
for (i,7) € {O,N, — 1} x {0, N; — 1} do
Ait1,j — Aij

Pij — PZIJ/ — Li]‘ 7A.’Ez
end for
for (i,7) € {0, N} x {0, N;} do

Wy e wy - N AL

) ij

(L +1j-1)/2
end for

for (i,5) € {0, N, — 1} x {0, N; — 1} do
Wirr41+ Vigrj + Vi1 + Uy
Qij +

4
end for
return P,Q,q

=0 ..
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Chapter 7

The SLS as a numerical wave tank

In the present chapter the use of the SLS as a numerical wave tank is described. Wave
and wave-current generation techniques are discussed and the fully discrete time-marching
scheme is presented.

7.1 Boundary conditions and relaxation zones

When dealing with a numerical wave tank, one needs to address the way the bound-
ary conditions are incorporated into the algorithm. The three basic components of the
algorithm (mSWE, VRO, PCO) all account for the boundary conditions in the Dirichlet
pointwise sense:

Uj(a,t) = [Ufc], (t)  and  U®,t) = [Ufc], (1) , j=0,..;Ni—1 (7.1)

J
where U = [L, Lu, Lw]".

Although this approach is adequate for simple configurations, when one wants to use
the scheme for wave propagation, a technique that also accounts for the horizontal distri-
bution of the target solution must be employed. Although more sophisticated approaches
like the Perfectly Matched Layers have been popularized for linear problems [68], their use
on nonlinear problems is quite limiting.

In the present method, the standard relaxation zone technique described in [69, 70]
is utilized. In this technique the discrete timestepping operator is blended with the en-
forcement of R(U) = (U — Usone)/At = 0, where Usone(z,t) is the target solution and
m(x) a blending function. If the timestepping operator is written in the form J(U) =
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U—-Up
At

+ R =0, where Uj def U(zx,t") the blending takes the form:

1-m)JU)+mR(U)=0=
=U=U"4+mUsone — U") (7.2)
where U* = Uy — At - R the timestepping solution when the blending is ignored.
Again, following [70], the blending function is defined as:

exp (X(I;)) -1

m(z) = op 1) 1 (7.3)
Lin - -
# €T S a+ LG
Xy =10 a+ Lip <x <b— Loyt (7.4)
Lout — (b __x) T > b— Lout
Lout

with L;,, Loyt being the lengths of the left and right relaxation zones as seen in Fig.7.1.
Empirically, the exponent is set to p = 3.5.

Figure 7.1: Generation/ absorption zones

This procedure allows for an easy implementation of the target solution U one(z,t) on
the timestepping procedure by simply applying eq.(7.5) within each timestep. Even though
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one could apply this on each variable L, P, () separately, in practice the application on only
the horizontal discharge P = Lu is sufficient, because that will directly influence the two
other variables through the layer kinematics (i.e. the mSWE) and the enforcement of the
divergence-free condition (via the PCO). Thus the relaxation scheme takes the form:

Pij = P +m(a]") (Plone(a, 1) — Ff) (7.5)
where z]" = (zi41 + 24)/2.

Note that the pointwise treatment of the boundary conditions within the scheme
remains the same and the enforced boundary data are defined through the target solution
as:

[Uéo(t)]j — Ugone(a7 t) (763)
[UBc(t)]; 4 Ulgne(b, 1) (7.6b)

As one may notice, in the above description of the relaxation scheme, both the bound-
ary conditions and the target solution depends on the layer index 0 < j < N; in the

parametric sense. This is because, depending on the number of layers, a different set of
. j=N;—1
functions {Ugone(l‘, t)} is used, as it will be described in §7.3.

7=0
7.2 Stability and timestepping scheme

In order to specify the fully discrete temporal version of the SLS the timestep At must
be defined in such a way so that the stability of the method is ensured. As it is customary,
the influence of the PCO on the stability of the method is considered to be negligible and
thus the CFL stability is enforced through eq.(4.37) and eq.(5.10):

At = CFL x min { [mm (525]-WE} , [mln (%RO} } (7.7)
iJ ij
Ax;
oPVE = : (7.8)
! |Pij/Lijl + /9L
VRO — Jij 7.9
! [9ij+1 + Vi (7.9)

where the parameter 0 < CFL < 1 regulates the relative size of the timestep.

After addressing that, the fully discrete time marching scheme can be determined.

1. Given the CFL, the step At™ is determined through eq.(7.7) based on the data
provided by the previous timestep t"”. The new discrete time is set as t"T1 = t"+ At™.
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2. The pointwise boundary data that will be passed to the mSWE,PCO are calculated
based on the target solution by using eq.(7.6) at t = ¢™.

3. The mSWE (Algorithm 3) is applied on U™ to obtain the intermediate values U @,
4. The relaxation zone technique is applied on P(!) through eq.(7.5) to obtain P(?)

5. The VRO (Algorithm 4) is applied on U to obtain the remeshed field U®) and the
VA

6. The PCO (Algorithm 6) is applied on U®) and the final field U™, ¢"t! is thus
calculated. The approximate pressure field used in the partially implicit approach of
eq.(6.5) is set equal to ¢", that is known from the previous timestep.

as usual the notation U = [L, P,Q|T = [L, Lu, Lw]T is used. The procedure is also de-
scribed in Algorithm 7.
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Algorithm 7 The discrete SLS
Input: Uo,qo,hi,xi,lj,C]F}L,m(x),Ug(me(x,t)

for 1 <n < N; do

. Ax;
55”Eem1nij : 1Z
n— n—

Pij /Lij

+ gLZ-j

20, L7

—1 —1
Vg1 + Vi ‘

(SVRO < minij

At + CFL x min {§5WF §VEOY
=t At

[Uke]; + Udone (20, t")
[Ugc]j — Ugone («TNzatn)

The Multilayer Shallow Water Equations (Algorithm 3) are solved:
U* « mSWE (Uﬂ*l, At, h, U§QR>

The relaxation zone technique eq.(7.5) is applied on the horizontal velocity:
Py < P+ m(@l) x (Plone (@l t%) = P})

(2

The Vertical Remeshing Operator (Algorithm 4) is applied:
U*, 9" < VRO (U*, At)

The Pressure Correction Operator (Algorithm 6) is applied:
Un ¢" « PCO (U*,q”_l, At, UééR)

end for
return L, P,Q,q,t
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7.3 Dispersion properties and wave/current propagation

7.3.1 Irrotational waves

In order to address the topic of wave propagation let us consider a wave of small
amplitude A, propagating over a bottom of constant depth h. According to the linear
theory of Airy [71, §2.1], if the wave is of sinusoidal nature with length A, propagating with
speed c, the field is described by:

n(x,t) = Ay, x cos [k(x — ct)] (7.10a)
u(z,0,t) = Ay X cosh [kho] x cos [k(z — ct)] (7.10b)
w(z,o,t) = A, X sinh [kho] X sin [k(x — ct)] (7.10c)
with: A, = ckA,/sinh kh (7.10d)

The vertical coordinate is defined as ¢ = (2 + h)/h and the wave number as k = 27/\.
The wave celerity is calculated using the classic dispersion relation for linear waves:

2
Ghiry  tanhkh
_ 11
gh kh (7.11)

In order to test the performance of the layer-discrete SLS with respect to propagation,
the method to calculate the dispersion relation of the semi-discrete linearized system is pre-
sented in Appendix C. Following that, the dispersion relations are analytically calculated:

c_ 2 N =1 (7.12a)
gh  khZ+2 L= '
4kh? + 32
— N, =2 7.12b
kh* 1 16kh2 + 32 ! ( )
6kh* + 216kh* 4+ 1458
kh® + 5Akh* 1 729kh2 + 1458 ! (7.12¢)
N—-1 2n
W (kh
_ 2n=0 9n(kh) N =N (7.12d)

N Br(kh)2

Those dispersion relations of the layer-discrete systems are compared with eq.(7.11)
in Figures 7.2,7.3. It is observed that as the number of layers increases, the dispersion
relation tends to coincide with the analytic one. That indicates that with the addition
of layers, the dispersion properties of the model are enhanced and thus waves of shorter
length can be accurately simulated.
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Another thing to note is that the difference between the discrete dispersion relation
and the analytical one stems from the fact that eq.(C.7) is a discretization of the Helmholtz
equation:

62q* 6(]*

50T (kh)?q* = (kh)? with: 5 =q",_, =0 o €[0,1] (7.13)
o=0

cosh(kho)

cosh kh
eq.(C.9), gives the analytic dispersion relation of the Airy theory. This means that the

dispersion error is essentially the error related to the discretization of eq.(7.13).

That equation’s analytic solution is ¢j;, = — 1. That, when substituted into

7.3.2 Current incorporation and boundary data

When dealing with waves propagating on top of a current, dispersion relations become
complicated, because the solution of the Rayleigh equation is required in order to calculate
them. Thus, approximate methods are abundant in the literature.

Let V(o) be a vertical current profile and V = V(1) its free surface trace. For the
purposes of defining the boundary conditions of the method, the following approximate
relation is used [72]:

cx=V+ [\/m - 5] (7.14)

1 .
e et ,, sinh(2kho)
with : § =d[V'] = /0 1% (U)isinh(Qk:h) do (7.15)

Where ¢y denotes the celerity in the absence of the current, calculated by eq.(7.11).

If the background flow is considered to be piecewise constant V; in a mesh [0, 0i11],
the relation can be rewritten as:

co = (0 + (0. = Vi _1)2 4+ 0, (7.16)
N;—1

with : 0, = 6, [V;] = > V;(Njp1 — N) (7.17)
=0

~_ sinh(2kho;) (7.18)

7 sinh(2kh)

Having said that, the travelling wave solution that will be used for wave and wave-
current generation is defined through eq.(7.10). If the wavenumber £, the amplitude A,,
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the depth h and the current V; are known, those equations written in a layerwise manner

are:
Hye(z,t) = h+ A, X cos [k(x — cat)] (7.19a)
wlyo(z,t) = V; + Ay, x cosh; x cos [k(x — cat)] , J=0,.,N —1 (7.19Db)
wl (x,t) = A, x sinh; x sin [k(z — cxt)] , j=0,..,N —1 (7.19¢)
Ay = cxkA, /sinh kh (7.194d)

The celerity is cx is calculated trough eq.(7.16). The celerity co is considered to
be equal to that of the Airy wave theory. The hyperbolic functions are averaged in the
following manner:

1 i+ inh(khoj41) — sinh(kho;
cosh; = / ’ cosh(kho)do = sinh(khoy1) = sinh(kho;) (7.20)
Oj+1 = 05 Jo, khoji1 — khoj
1 i+ h i+1) — cosh j
sinh; — / j sinh(kho)do — cosh(khoji1) — cosh(kha) (7.21)
Oj+1 = 05 Jo, khoji1 — khoj

When the set of eq.(7.19) will be used in the relaxation zone scheme for wave genera-
tions, the following restrictions must be noted:

e The wave amplitude must be small enough in order for the Airy theory to be appli-
cable.

o The 3 main conditions as noted in [72] (weak current, weak shear or short wavelength)
must be somehow met so that the approximation of eq.(7.16) is accurate enough.

e The number of layers must be large enough so that the celerity of the discrete system
remains close to the analytic solution to the Airy theory. One way to estimate that
is the dispersion analysis of the previous section.

71



Master thesis Chapter 7

Dispersion relation

1.04 -==Airy wave theory
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kh
Figure 7.2: Dispersion relation curves
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Figure 7.3: Celerity error curves
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Numerical results

8.1 Propagation over submerged trapezoid

In order to test the model’s ability to simulate the propagation of waves over general
bathymetry, the well-known experiment of [73] is used.

In the long wave case, a sinusoidal wave of length A = 3.7407m and amplitude A =
0.01m propagates over a varying topography with 0.1 < h < 0.4.

Concerning the discretization, the horizontal domain x € [-10,40] is divided into
N, = 3000 cells of equal size. On the vertical direction, N; = 10 layers are used and
l; = 1/N; is set. In order to marginally ensure stability, CFL = 0.9 is chosen.

Wave generation/absorption is performed by the relaxation zone technique using eq.(7.19),
with L, = Loy = 3A. In order to gradually introduce the wave, the amplitude is set to
vary with time: A, = Atanh (t/7), where 7 = 4X/ (g x hmax)l/Q.

0 6 12 14 17 20

™\ | | | | |

[ N [ [ [ [ |
0.3m 0.4m

Figure 8.1: The immersed trapezoid setup

The resulting field (P, @Q,q) at t = 58.96s is presented in Figures 8.2, 8.3 and 8.4.
The timeseries of the free surface elevation alongside the experimental data at the various
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stations are presented in Fig.8.5.
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Figure 8.2: Submerged trapezoid, P field
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Figure 8.5: Free surface elevation at stations
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The results validate the performance of the model, since the wave transformation is
captured in a robust manner. Specifically, as it is shown in Fig.8.5, the simulated free
surface elevation remains really close to the experimental data even at the last stations,
where it is known that the dispersion effects are dominant. Small differences appear at
the last two stations, but are considered acceptable. Those results show that the SLS is
able, with a reasonable number of layers (N; = 10), to capture dispersion phenomena of
non-trivial nature, even in the presence of varying bottom topography.

8.2 Wave-current interaction

In order to test the SLS in the wave-current interaction cases, the following set of
simulations is performed. Linear waves of amplitude A, = 0.001(h/0.4) and length A\ = 5m
propagate on top of a bottom of constant depth A in the present of a shear current.
Two current configurations (linear,exponential) are considered: Fryy, = 0.10 and Fregy =
0.1exp [3(c — 1)]. In order to alter the value of kh, a discrete set of depths are simulated
separately: h[m] = {0.4,0.8,1.6,4}.

Regarding the discretization, the horizontal domain x € [0, 100] is divided into N, =
2000 cells of equal size. On the vertical direction, N; = 10 layers are used with {; = 1/N;.
Concerning the timestepping, CFLL = 0.5 is chosen.

Wave generation is performed by the relaxation zone technique using eq.(7.19), with
L, = Loy = 3X. In order to gradually introduce the wave, the amplitude is set to vary
with time: A, = Atanh (¢t/7), where 7 = 4\/ (g x Pmaz)*?. The current flow is used as
the initial condition.

The resulting curves in the absence of background flow and with linear/exponential
current profiles are presented in Figures 8.6, 8.7 and 8.8 respectively. Alongside the simu-
lation results, the analytic curves calculated through eq.(7.14) are plotted. Note that the
wave nonlinearity is kept low (A/h = 0.25%), so that those relations are applicable.
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Figure 8.7: Linear current profile
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Figure 8.8: Exponential current profile

The simulated wave celerities are extremely close to the analytic curves and thus the
ability of the SLS to simulate the propagation of waves on top of currents of arbitrary shear

is demonstrated.
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Concluding remarks

9.1 Brief summary

In the present thesis a numerical scheme for the Free-Surface Euler system in general
bathymetry is presented. The o-coordinate transformation is generalized in a layer-wise
manner and the Generalized-Coordinate Euler system (GCE) is proposed. The system is
treated by a standard operator splitting technique with the addition of a layer kinematic
scheme. The mathematical modeling is done in such a way so that the horizontal advec-
tion is performed through the Multilayer Shallow Water Equations (mSWE), followed by
the proposed Vertical Remeshing Operator (VRO) and the standard Pressure Correction
Operator (PCO). Those three operators constitute the Semi-Lagrangian Splitting scheme
(SLS).

Following the literature, a standard second-order Finite Volume scheme is designed for
the numerical resolution of the mSWE. A remeshing strategy is employed through the VRO
so that the well-known loss of hyperbolicity in the mSWE does not become prevalent. The
VRO is solved through a simple one-wave Finite Volume scheme. The pressure coupling is
performed through the PCO by a partially implicit approach, followed by the solution of
a Poisson-like equation on a staggered grid in a standard Finite Difference manner.

The dispersive properties of the linearized SLS are analyzed and boundary condi-
tions for wave propagation (with and without the presence of current) are proposed. The
method’s performance is tested on the wave propagation over variable bathymetry and
in the wave-current interaction over a flat bottom cases. Comparison with experimental
results and analytic relations show good agreement, thus verifying the method’s accuracy.
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9.2 Directions for future research

As an epilogue some possible directions for future research are outlined:

o Numerical investigation of more severe nonlinear wave phenomena in order to test
the model’s limits/capabilities.

e Enrichment of the model with additional physical considerations, like: variable den-
sity (stratified flows), effects of viscosity e.t.c.

o Investigation of how the layers’ placement influences the dispersive characteristics of
the system. A starting point could be an error analysis of eq.(7.13) on various grids.

o Extension of the model to 3 dimensions. In that case, the splitting technique that
constitutes the core of the SLS is expected to remain the same, but a 2D SWE solver
and a 3D Poisson solver would need to be constructed.

Concerning the possible extension of the present model for large-scale oceanographic
applications, a -quite optimistic- quote from [37, §6.3] is cited:

[...] We thus conjecture that it is only a matter of time before we see a vertical
Lagrangian-remap-based nonhydrostatic ocean dynamical core for realistic global
and regional applications.
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Generalized Vertical Coordinates

In the present appendix, the notion of coordinate transformation is generalized. Let
us now consider a mapping of the type (2/,2',t') — (z, 2,t) with:

r =21 (A.la)
z =P, 2 1) (A.1b)
t=t (A.1c)

The function P is kept arbitrary.
According to the chain rule, the derivatives are:

of af oPof

TR T T (A-22)

oA (A.2b)

ng/ = gf’gﬁ (A.2¢c)
Before we proceed further, the following quantities are defined:

Tt —gf (A.3a)

x et _gz (A.3b)

¢ et % (A.3¢)
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Multiplying eq.(A.2) with C the following relations are produced:
af of of

“or =Cor T Tou (A-da)
of _ ,of of
C% = Cax + X o (A.4Db)
c9f _of
aZ 87 (A4C)
. oc  9*p oT ac P oX
And then by noticing that oW aror - s and - Bier — aa
eq.(A.4) are written in the alternative "conservative” form:
of 0 8
Cor = ap €N+ 55 (T (A.5a)
0 0 6
o= en (A.5b)
of _ af

Similar expressions appear in the literature of moving grids, where C is referred to as
the capacity function [74].
If now the velocity field u,w is introduced, the material derivative takes the form:
Df 0 0 0
C—=—(C — (C — A6
b= S (Ch) +  (Cuf) s V) (4.6)

where: W 2L w4+ uX +T (A7)

Furthermore, if the mapping is of the type [0, 1] G [—h,n], the FSE, as described by
the set of eq.(2.5), can be rewritten using the set of eq.(A.5):

0 0
a—(CU) + 9 (w+uX)=0 (A.8a)
d d s 1, d 0
87<CU)+@ (Cu +§gC —|—Cq> o ,(Wu+Xq)—gC8 S(C—mn) (A.8b)
0 0 0 A
57 —(Cw) + 90 (Cuw) + 9 Ww+q)=0 (A.8¢)
BC: War—g = Warm1 = g1 =0 (A.8d)

Note that the SCE of eq.(2.17) and the GCE of eq.(3.12) are derived as special cases
of this system when one defines:
/:0' — 'P:—h—i-O'H (Ag)
'=¢ = P=P=(2,§ 1) (A.10)
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The two-layer SWE

Consider the two-layer (N; = 2) version of the mSWE system in its eq.(4.1) form, with

1 =1l = 5 This system is written as:

O )+ o (pam) =0
gt(h) + (%(Lqu) =0
%(Lzm) + % (Lau3) +gL2(% <L1 —; L2> — ng%

Figure B.1: The two-layer SWE
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or in the quasi-linear form:

ou ou

0 1 0 0
) @)= (w)? 2w (c1)? 0
where: A(U) = 0 0 0 1 (B.2b)
(c2)? 0 (c2)® = (u2)® 2uy
T
oh Oh
S(U§ h) = [0 , gLli— , 0, gLo— (B.QC)
ox ox
def T
and: U== [Ly, Lyui , Ly, Lous) (B.2d)
e L; .
de:f 97] , j=1,2 (B.2e)

As pointed out in the literature [49, 75, 76], the two-layer system’s eigenvalues cannot
be analytically calculated and may even be complex. In the special case of equal layer
heights Ly = Lo = H, the eigenvalues of the system can be explicitly expressed [77]. By

setting c def v/gH those are:

1
“ ;“2 + 5\/zc2 +(ug —u1)? T 260/ + 2(ug —w)?>  (B.3)

:ﬂi%\/2+52$2\/1+252 (B.4)

def |u2 — uq] _ uztug
where §—-—"—"—— , U= >
C

It is then observed that in the (very relevant) case of 0 < ¢ < 2, two of those eigenvalues
become complex and thus hyperbolicity is lost. Note that in the case of equal velocities
(6 = 0), those eigenvalues are consistent with those of the regular one-layer system:

)\172 =u *x ¢ and )\374 = 0.

AM234 = €ig(A) =

and =4, F switch signs independently.
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Discrete dispersion relation

Let us consider a small free surface perturbation (i.e. n/h < 1) over a horizontal bot-
tom with A = const. Aiming to linearize the system, the convection terms Lu?, Luw, Yu, Yw
are omitted from the SLS in eq.(3.39),(3.40). Considering the PCO, E; < 1 is assumed.
This means that eq.(6.5) vanish and in eq.(6.6) ¥ ~ hw. Based on that and using the
staggering formulation of the PCO described in §6.2 and eq.(6.9), the linearized version of
the semi-discrete SLS is formed. Considering a uniform spacing of [; = 1/N, this is written
as:

o h oo lX
ot T Now 2. =0 (C.1)
Jj=0

ou; on  0Og; .

7 AV A =0,...N—-1 2

5 T95, 5, =0 j=0,.., (C.2)

Owj | 45— g1 _ L

5+ = j=0,.,N (C.3)

8uj wj+1 — wj .

-0 T ) =0,...N—-1 4

7+ h/N 0 j=0,., (C.4)
BC: gy +qv-1=0 and g —¢q-1=0 (C.5)

Substituting the momentum equations into the continuity we obtain the Poisson-like
equation for the pressure:

O*q;  qj+1 —2¢; + qj—1 9%
022 T N Yo (C.6)

Now, let us use the frequency domain using the complex representation
f(z,t) =R {fexp [ik(x — ct)]} where f € C.
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The Poisson equation now becomes:
Gj+1 — 2G5 + qj-1

(V)2 = —g(ik)*)

(i/{)z(jj +

Setting 7= A € R and ¢* def 4

[—1 1
a 1-—2a a
a 1—2a a
Ag* = S
a 1—2a
a
here det 1 (N 2
WRAE @ kN2 T\ kR )

a
1—2a a

T
%
qar

*

dN_2
*

adN—1

1 1]

*

L dN

0
-1
-1

-1
-1
0

(C.7)

— the following linear system can be formulated:
g

—B (C8)

It is, then, readily observed that the non dimensional dynamic pressure can be calcu-
lated by inverting the matrix A(kh; V), thus fully defining the mapping (kh, N) — ¢; € R.

Now, by inserting the eq.(C.2) into eq.(C.4) we obtain:

2y o h 82N
92 9o T N2 2.l T
ot ox N Ox =
h J<N
= (ikc)? A — gh(ik)*A — N(ikj)QgA g =0=
7=0
02 1 J<N
==l ) G =1+(a) (C.9)
g =

Since the dynamic pressure components g; are fully defined, the above equation for-
mulates a dispersion relation of the type (kh, N) + c2/(gh).

Bearing that in mind, eq.(C.2) gives:

(—ike)iyy + g(ik)A + (ik)d; = 0 =
A cA/h
) =

1+q*
D piy = ea | — 2
1+ (q%)

=u; = (1+4q;) =

(C.10)
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