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Abstract: In this paper we consider the solution of the enhanced Boussinesq equations of Madsen
and Sgrensen (Coast.Eng. 18, 1992) by means of residual based discretizations. In particular, we
investigate the applicability of upwind and stabilized variants of the Residual Distribution and
Galerkin finite element schemes for the simulation of wave propagation and transformation over
complex bathymetries. These techniques have been successfully applied to the solution of the
nonlinear Shallow Water equations (Ricchiuto and Bollerman J.Comput. Phys 228, 2009 - Hauke
CMAME 163, 1998). The work discussed in this paper constitutes a first step toward the obtention
of a model coupling the enhanced Boussinesq equations with the Shallow Water equations in
wave breaking regions. The contribution of the present work is to show that equal order and
even low order (second) upwind/stabilized techniques can be used to model non-hydrostatic wave
propagation over complex bathymetries. This result is supported by theoretical (truncation and
dispersion) error analyses, and by a thorough numerical validation.
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Upwind Residual discretization of enhanced Boussinesq
equations for wave propagation over complex
bathymetries

Résumé : Dans ce travail on considére la resolution des equations de Boussinesq pro-
posées par Madsen et Sgrensen (Coast.Eng. 18, 1992) avec de mthodes "residual based".
On étudie en particulier la possibilité d’utiliser des formulation décentrées de méthodes de
type "continuous Galerkin" et "Residual Distribution" pour la simulation de la propagation
et transformation de vagues sur bathymetries complexes. Ces méthodologies on étés util-
isées avec succés pour la résolution des équations Shallow Water (Ricchiuto and Bollerman
J.Comput.Phys 228, 2009 - Hauke CMAME 163, 1998). Ce travail constitue un premier
pas dans 'obtention d’un modéle complet qui couple les équations de Boussinesq pour la
propagation des vagues avec les équations Shallow Water dans la région de déferlement.
La contribution de cet article est de montrer que meme avec des interpolation surface li-
bre/vitesse d’ordre deux des techniques type éléments finis upwind peuvent etre utilisées
pour des modéles non-hydrostatiques de type Boussinesq. Ce résultat est confirmé par des
analyses d’erreur et par des nombreux études numériques.

Mots-clés :  Modeles de Boussinesq, schémas residual based, éléments finis, upwinding,
maillages non-structurés, propagation de vagues
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1 Introduction

The accurate simulation of nonlinear and non-hydrostatic wave propagation and transforma-
tion on complex bathymetries in the near shore region, up to the shoreline, plays a major
role in coastal engineering. Numerical models for the applications involved benefit on one
hand from the development of mathematical models with improved dispersion and shoaling
characteristics, and, on the other, from the availability of accurate and stable discretizations
of these equations.
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4 Ricchiuto € Filippini

Significant effort has been put in the last 20 years in development of systems of depth
averaged equations which correctly reproduce the dispersion characteristics of wave propa-
gation in the near shore region. Starting from the Boussinesq equations of Peregrine [42],
several improved and enhanced Boussinesq models have been proposed over the years, in-
cluding, among those having the largest impact in literature and the most recent ones, the
enhanced equations of Madsen and Sgrensen [41], the extended formulation of Nwogu [39],
genuinely nonlinear Serre-Green-Naghdi equations [36], and nonlinear and non-hydrostatic
higher order Shallow-Water type models [27]. These models have been obtained by retaining
asymptotic behavior of the order of @(u?), u being the ratio of water depth to wavelength.
If hg is the value of the depth at sill water, they give a correct description of the physics for
values of the wave parameter khg =~ 3 — 5. More accurate models, including effects up to the
O (u*) order have been proposed e.g. in [26].

Concerning the numerics used to solve these equations, the literature is full of promis-
ing models involving finite differences, finite volumes, and finite elements approaches. The
major challenges that need to be dealt with are the approximation of the complex higher
order derivative terms present in all non-hydrostatic depth-averaged models, the accuracy
requirements on the schemes in terms of low dispersion error. In addition, Boussinesq models
can be coupled with the nonlinear Shallow-Water (NLSW) equations to model wave breaking
[13],[49]. This requires the underlying numerics used for the Boussinesq equations to robustly
handle the Shallow water limit.

The presence of higher order (third) partial derivatives has made the use of finite difference
approximations appealing and quite popular (see e.g. [10,24] 39} 25] to cite a few). The main
drawback of the finite difference approach is the need of structured spatial meshes, even for
irregular domains, and poor local mesh adaptivity potential (even tough hierarchical block
structured multi-level approaches do exist, see e.g. [11]).

Fully unstructured solvers allowing for adaptive mesh refinement have been proposed,
based either on the finite volume, or on the finite element approach. To the author’s knowl-
edge, genuinely multidimensional unstructured finite volume discretizations of enhanced
Boussinesq equations have been actually proposed only in [35l 8], other works proposing
some form of hybridization of finite volume/finite difference schemes on structured meshes
or even in one space dimension (see e.g. [20] 14, [50] and references therein). The results pre-
sented in [35] are particularly encouraging, and the extension of the authors’ model to wave
breaking applications , presented at the Modeling the Earth system conference in Boulder
[34], has shown the high potential of their approach. One criticism that can be made to the
finite volume framework is that going beyond third order of accuracy might be quite hard,
due to the necessity of introducing higher order multidimensional reconstructions for both the
unknowns, and for the velocity divergence, to allow the discretization of the dispersive terms
[35]. The advantage of the finite volume framework is of course a very robust approximation
of the NLSW limit.

On the other hand, the finite element approximation gives a framework to naturally intro-
duce higher order polynomial representation of the unknowns and of their derivatives, simply
by handling these as auxiliary variables. The work of [23] 22] on discontinuous Galerkin
approximations of enhanced Boussinesq models shows the potential in terms of accuracy of
the finite element approach. Continuous Galerkin discretizations of Bossinesq models have
been proposed by several authors. For example, in [I7] a Taylor-Galerkin formulation for the
Peregrine equations is duscussed. More recently, a model based on Taylor-Galerkin time in-
tegration and the enhanced Madsen and Sgrensen equations has been proposed in [40], using
mixed approximation space. Standard Galerkin approximations are also discussed in [37, 52]
(see also the PhD [51]). These contributions show results at leas as good as those obtained
by means of finite difference schemes, with the additional flexibility of a truly unstructured
formulation.

Inria
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In this paper we want to add to this panorama an additional element, by analyzing and
testing residual based and finite element type schemes which include some form of upwind
stabilization and which, in the Shallow Water limit, reduce to well known discretizations of
the NLSW equations, namely the Residual Distribution (RD) schemes [46] [45], [18, [I5], and
upwind stabilized Galerkin schemes (SUPG) [28] 29, [32]. These schemes have shown very
high potential in handling the NLSW, both in terms of preservation of physically relevant
steady equilibria (well-balancedness), and in terms stale approximation of moving shorelines
[46], 44, 28, [15]. For purely hyperbolic problems, it is known that the presence of a mass
matrix leads to improved dispersion characteristics for these schemes, compared to finite
difference discretizations. While in the hyperbolic case this might seem like a drawback,
in presence of mixed space and time derivatives, as in Boussinesq models, this gives an
advantage, allowing to build discretizations that, on a reduced stencil, and even for low order
interpolation (piecewise linear), yield dispersion properties similar to those of higher order
finite difference schemes. Our aim is to analyze both theoretically and numerically second
order upwind RD and SUPG discretizations for the enhanced Boussinesq equations of [41] to
asses their applicability to wave propagation. This work has to be understood as a first step
toward the construction of a model including coupling with the NLSW equations to handle
wave breaking and moving shorelines.

The structure of the paper is the following. In section §2 we recall the basic form of the
enhanced Boussinesq model of [41], and in section §3 we present the schemes analyzed in the
paper. Section §4 is devoted to a time continuous error analysis and comparison with second
and fourth order finite difference discretizations of the linearized equations. Sections §5 and
§6 discuss details relative to the numerical implementation of the schemes and their validation
on one dimensional problems with comparison to analytical solutions and experimental data.
Preliminary validation of the schemes in two space dimensions is discussed in section §7. The
paper is ended by a summary of the results and an outlook on ongoing work.

2 Enhanced Boussinesq equations in one dimension

With reference to the notation of figure 1, the enhanced Boussinesq equations of Madsen and
Sgrensen [41] can be written as

O+ 0,q=0

1
01q = BI?0y219 = 5hdshduq + 0, (uq) + gHO,m + (1)
— Bgh30,3m — 28gh?0,h0,2m =0

where 7(z,t) and h(z) deote the surface elevation and the depth at still water (cf. figure|l)),
while H(z,t) = n(z,t) + h(z) and g(x,t) are the total depth, and the discharge ¢ = Hu, u
denoting the depth averaged speed, as in the NSWE system. In addition, the brief notation
Ozn will be used within this work in order to indicate the recursive application of the partial
derivative with respect to x for n times. These equations provide a description of &'(e, u?) of
the wave propagation physics, recalling that the nonlinearity ¢ parameter represents the ratio
of wave amplitude to depth, and the dispersion u is the ratio of water depth to wavelength.

This model is weakly nonlinear, preserving the same shallow water terms 9,(ug) and
gHO,n which are the only nonlinear in the system, being, thus, different from the fully
nonlinear models, like the one proposed in [36]. It also contains additional dispersive terms
in the momentum equation, which are linear with respect to the unknowns 1 and ¢ of the
system. These are pre-multiplied by two numerical parameters B and 3, whose values are
obtained by optimizing the dispersion properties of the linearized model with respect to the
Airy wave theory. In such a way, the two parameters assume the values § = 1/15 and
B=p3+1/3 [4]].

For later use, we recall that, assuming that both 7 and u are very small perturbation of
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Bathymetry

Figure 1: Sketch of the free surface flow problem, main parameters description.
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Figure 2: Phase error w.r.t. the Airy theory.

a still steady state, and flat bathymetry, the linearized version of system reads

O+ hoOzu =0
Op — BhE0y2u 4 g0pn — Bghid,sn =0
The linearized Boussinesq equations of Peregrine are obtained by setting § = 0, while
the NLSW equations are recovered by neglecting all the high order derivative terms. The

dispersion characteristics of this linearized system are obtained by replacing n and u by a
propagating Fourier mode

2)

W = ( n ) _ Woeut—i-ikac
u

with i the imaginary unit, and with the wavenumber k related to the wavelength as k = 27/,
and with a complex amplification parameter v = £ + iw, £ representing the dissipation
parameter, and w the phase. The so-called Airy theory for water wave propagation (see e.g.
[39] and references therein) gives for these parameters the analytical values

gAiry =0

3
o _ e tanh(kho) (3)
Airy 0 ]{Jho

with CZ = gho, the linearized Shallow Water celerity. Substitution of the Fourier mode in
(2) quickly provides the approximated value given by the Madsen and Sgrensen model

éms =0

1+ B(kho)? (4)

2 202k2
“MS T 0 T B (ke )2
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Residual based approximation of Boussinesq equations 7

These expressions are compared with the analytical one on figure[2] showing the improvement
of the present model w.r.t. both Peregrine’s equations and the NLSW system.

3 Space discretization

3.1 Generalities and notation

Let © denote the spatial domain. We consider a tesselation €2}, composed by a set of non-
overlapping elements, the subscript h denoting the reference mesh size. The generic element K
is defined by a set of nodes, e.g. in one space dimension K = [z}, z;41], with hx = ;41 —x;.
Unknowns are stored at nodes as time dependent values {n;(¢)}i>1 and {¢;(t)}i>1. For a
generic node ¢ we will also denote by K; the set of elements containing 7 as a node. As in
the standard P! finite element method, nodal values are interpolated by means of piecewise
linear continuous shape functions ¢;(x), the interpolated values being denoted by 7y, and g,
with (cf. figure [3)

m(tz) =Y mei@) =YY ni(t)p;(@)

i>1 K jeK (5)
an(t.2) = 3 a®eia) = 33 g0 (@)
i>1 K jeK

with the ¢;(x) the standard continuous piecewise linear finite element basis functions as-
suming value 1 in node i and zero in all the other nodes. As discussed in the introduction,
in this paper we focus on piecewise linear interpolation in order to show the feasibility of
the use of compact low order discretizations for wave propagation. However all the develop-
ments presented, including the general form of the schemes, extend naturally to higher order
polynomial approximation.

| in; i
Mi-g Mivs
i-1 i i+] i-1 i i+]

Figure 3: P! finite element interpolation

In the following subsections we present the schemes studied in the paper in the hypothesis
that periodic boundary conditions are used. More details concerning boundary conditions
and wave generation are given in sections §5 and §6.

RR n° 8311



8 Ricchiuto € Filippini

3.2 Continuous Galerkin approximation

Following [52], we write the continuous Galerkin approximation of system as, seek V,i €
Qp, the solution of

wiamh—/qh Oz =0

Qn Qn
2 1 Hi
0i0iqn+ | BOrtqnOz(hpi) — g%hamhaxt%— (uQ)nOzpi — [ g 5 Orpi — | pigHnOzh
Qn Qn Qn Qyp Qn Qp
Q Qn

/(Piwg"‘/aznhawSDi =0

Qn Qn
(6)
where the auxiliary variable w” is an approximation to the second order spatial derivative of
the free surface level . Note that in @ we have separated and integrated by parts the terms
corresponding to the NLSW flux terms 8, (uq) and g0, H?/2. However, due to the piecewise
continuous nature of the approximation, and to the assumed periodic boundary conditions,
the terms corresponding to these fluxes can be re-integrated by parts giving

- [wntnei = 3 [etswin— 3 letwanlc= 3 [t = [ oo wan
Qp KGQ})K KeQy, KGQ})K O

the sum of jump terms on element boundaries [p;(uq)n]k being zero due to the continuity
of ¢; and (uq)n, and to the compact support of the basis functions. Proceeding similarly for
the g0, H?/2 term, we can recast (@ as

%3:&7711—/(111 Orpi =0
O O

@iatQh-F/Bathham(hz%)
Qn Qn

1
Qh

/winJr/@wnh@M- =0
Qn Qn

(7)
The actual discretization is obtained by evaluating all the integrals by numerical quadrature
over each element K € K,;, with the assumption of piecewise linear variation of all the
quantities involved. Note that the introduction of the auxiliary variable w" is made necessary
by the presence of the higher (third) order derivatives of the free surface level.

3.3 Centered Residual Distribution

Even though sharing a similar cell-vertex philosophy, the Residual Distribution (RD) dis-
cretization is obtained with a different strategy. Discrete equations are obtained by first

Inria



Residual based approximation of Boussinesq equations 9

computing integrated values of the elemental residuals, denoted by ®¥, and then by dis-
tributing fractions of these elemental residuals to the nodes forming the element (cf. figure
and refer to [I8] 46, [45] for details).

/ DXy D
O O —0 O—

K i-1 i+]
o~

Figure 4: One dimensional Residual Distribution

In particular, with the same underlying continuous spatial approximation used for the Galerkin
scheme, we define the element residual ®¥ = [@,If QE]T as

‘1’5 :/ (O + Orqn)
K

1
(I)(}; :/ (&th - Bhanth}l - ghaazhamtqh + 893 (U(J)h (8>
K

+ thaa;nh - ﬁghgaw?nh - 2ﬂ9h23¢ham277h>

Discrete equations for the nodal values are obtained by numerically integrating the relations
defining the elemental residual , and then by distributing the resulting quantity to the
nodes of element K by means of a distribution matrix 55, so that nodal discrete equations
are obtained as

> Bk =0 (9)

KeK;

The centered RD scheme (cRD) is obtained (in one space dimension) with the simple choice
X =1,/2 Vi and VK, with Iy denoting the 2 x 2 identity matrix.

As in the case of the Galerkin scheme, the presence of high order derivative terms requires
the definition of nodal values of the derivatives of the variables, which are otherwise only
defined at the elemental level. As in finite element schemes, this is achieved in the RD
community by treating these nodal derivatives as a set of auxiliary variables, for which
reconstruction strategies or ad-hoc discrete equations are developed (see e.g. [2, 3, 43, 38|
and references therein). Following the work done in [2, [3] 43], and using the auxiliary variable
already introduced for the Galerkin scheme (cf. equation )7 we have in practice computed
the second in as

1
(b(lf :/ (atqh — Bhantwg - *ha:chawtqh + aﬂc(U’Q)h
K 3
(10)
+ gH D — Bgh*O,w]] — 28gh20hwy))

with auxiliary variables given by

/g&iw}ql + /qhﬁx% =0

Qn Qn

/@iw}? + /awnhawsoi =0

Qn Qn

where now the auxiliary variable w? is an approximation of the nodal derivative of g. More
details on the treatment of these variables will be given in section §3.5.

RR n° 8311
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3.4 Upwind discretizations

Schemes and — are centered approximations of the equations and are not well suited
for the discretization of the Shallow Water limit for which some form of upwinding is necessary
to stabilize the system, or to provide positivity corrections in correspondence of moving
shorelines and discontinuities [45] [46]. In view of the coupling of the Boussinesq equations
with the NLSW system to handle wave breaking, we will analyze here two upwind schemes
obtained by adding to schemes @ and— an upwind bias based on the characteristic
decomposition of the NLSW equations.
We start by rewriting scheme with the short-notation

REE (1, qn) = 0 (12)

with R‘Z-’G (1, q) the array whose components are the left hand sides of the first two equations
in . In order to construct an upwinding operator, we consider now the quasi-linear form
of the NLSW equations which can be recast as

n ny\ . 0 1
at<q)+Aam(q>_o, A_(CQ_UQ QU)

where ¢ = gH is the Shallow Water celerity. We recall that matrix A admits a full set of
real linearly independent eigenvectors, associated to the two eigenvalues u =+ ¢. Following the
SUPG stabilization technique [29, [32] [46] 1], we define the stabilized variant of the continuous
Galerkin as

R moan) + 3 [ Adpiment® =0 (13)
KeQy, K

where the matrix 7k is the so-called SUPG stabilization parameter, and having denoted by
rMS the local residual value of the Madsen and Sgrensen equations :

at Mh + 81 Gh

S

1 ]
Orqn— Bh?0,21qn — 3102 h0ign+ Oa(ug)n + gHuOurin - Bgh®0,3m, — 28gh*0,ho,2m,

As done previously, to evaluate the integral of the SUPG stabilization, we introduce the
auxiliary variables w” = 0,21 and w? = 0,,q, and rewrite rﬁ/ls as

O + Ouqn
MS__

T =
" atththaxtwgf éhaxhathh+ O (UQ)h + thaacnh - 59h33rwg - 259h23:ch wg
(14)

where now all the quantities involved have a piecewise linear variation. In addition, for a P!
approximation, the basis functions derivative 0, p; are constant within each element, thus if a
one point linearization of the NLSW Jacobian is used in evaluating the stabilization integral,
we are left with

RE (o) + Y- A¥0oKnc [ =0 (15)

KeQy K

with A¥ denoting hte local linearization of the NLSW flux Jacobian. Comparing with
and , we see that, in the P! case, scheme can be recast as

R an) + Y, AX0ppf @K =0 (16)
KeQy,

At last, we employ here the definition of the SUPG stabilization parameter allowing to recover
the upwind discretization of a first order hyperbolic operator (see e.g. [9] [19] and references

Inria



Residual based approximation of Boussinesq equations 11

therein), namely

1 Ki—1
"= = x4 (17)
JjEK

with the absolute value |A¥| computed by means of standard eigenvalue decomposition. In
one space dimension this leads to the SUPG scheme
e . K, sign(A%) i
R o) + 3 sign(0uf) B 0K =0 (18)

KeQy,

where again the sign matrix sign(A¥) is computed by means of standard eigenvalue decom-
position. In one space dimension, the stabilization operator for node 7 only acts in the cells
Ki™Y2 = [2,_1, 2;) and K'TY2 = [z, #;41] providing the additional terms :tsign(AK)@Kl;l/Q/?.

In the RD case, a more intuitive procedure is used to project the elemental residual ®¥
onto the NLSW characteristics, and split each term according to the sign of the corresponding
eigenvalue. For a node ¢ this boils down to the following discrete equations :

I + SignéAKi_m) oK I, - sign;AKHl/Q)q)le/z —0 (19)
which can be readily recast as
) sign(AK
R, ) + 3 sign(0,p8) TEAA g — g (20)

KeQy

having denoted by RS¢RP the algebraic component associated to the centered RD scheme

(BK =1,/2 in equation (9) plus (8) and (10)).

3.5 Treatment of the auxiliary variables

As defined by equations @ and , the L? projections defining the nodal values of the
auxiliary variables wi! and wy require the solution of a linear system whose matrix is the

Galerkin mass matrix
cG __
mi; = / PiP;

Qn

This matrix being symmetric, positive definite, and constant, this system can be solved very
efficiently, and its LU decomposition can be actually stored, reducing the reconstruction of
the nodal values {w!};>1 and {w]};>1 to a matrix-vector product.

However, as remarked in [51], in practice, it makes no difference whether the left hand side
of the projection operator is evaluated exactly, or if a mass lumping procedure is employed,
yielding, in one space dimension

(SCi+1 - 561'71)711? = {qi+1 — ¢i—1 (21)

and
Ti41 — Tj—1 i+1 — 1 i — Thi—1
1+ [3 w? _ 771—0— 7’1 - nz 777. (22)
2 Tig1 — T T — Ti—l

Both formulas reduce to standard second order central differencing on an equally spaced
mesh.

In all the following analysis, and in all the numerical results, we have replaced the L2
projections in and by the simpler finite difference reconstruction formulae and

(22).

RR n° 8311
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4 Time continuous error analysis

In this paragraph we present a truncation and dispersion error analysis of the schemes intro-
duced in section §3. While it is natural to consider the linearized system for the dispersion
analysis, for simplicity we will consider equations for the truncation error as well. The
analysis is time-continuous, meaning that we do not take into account time integration, thus
allowing to better underline differences between the space discretizations considered. In par-
ticular, we will study six different schemes : the four described in section §3, plus the second
order centered finite difference scheme, denote by FD2, and the fourth order centered finite
difference scheme, denoted by FDA4.

The expressions obtained when discretizing are quite lenghty and reporting them in
the body of the paper might lead to useless excessive length. The full discrete equations
are thus reported in appendix A (equations , , , , , and for the
FD2, FD4, cG, ¢cRD, SUPG, and URD schemes respectively). We limit ourselves to a few
preliminary observations. The first is that, by comparing (44) and , we see that the
only difference between the FD2 and c¢G schemes is the treatment of the first order time
derivatives 0;n and O;u. The FD2 scheme provides a pointwise approximations

dni - dus
dt B dt

while the ¢G scheme yielding a coupling of neighboring nodes via the mass matrix :

Ldnia | 2dn; | 1dniy ldui—1+gdui 1 dujq
6 dt 3 dt 6 dt 6 dt 3 dt 6 dt

The two schemes are otherwise identical.

The cRD scheme differs from both FD2 and c¢G not only for the presence of a mass
matrix, different from the Galerkin one, but also for the approximation of the second order
derivative in the mixed term J,2;u which, due to the introduction of the auxiliary variable
w" results in a larger stencil approximation of the second derivative :

(Jire = 2(-)i + ()i
2A 2

Opa(+) =

Otherwise the three schemes provide the same approximation of the third order term, and
have the same overall stencil.

Lastly, looking at equations and , we can easily identify the terms associated to
the streamline upwind integral :

. CQ Ax dui_H dui_l Bhg dqu dui_H dui_l dui_g
; equation : — —2 ¢ =% - - ) P _
i eduation = =5 { > " i) A T a a i)
Bghg
—g(i1 =20 +mi-1) — 3 (i = 4nie1 + 60 — A1 +7i2)
. g [Az dnipr  dniy
i t L —_— — h i -2 i i—
u; equation 200{ 5 ( o il )+ o(Uit1 w; + Ui—1)

The dissipative nature of these terms is obvious from the underlined terms, representing
second order approximation of second order derivatives, and the doubly underlined term
which is a of a fourth order dissipation term. All the remaining terms are associated to the
residual character of the scheme and are difference terms balancing the dissipation terms
such that an approximation of differences of the full equations is retained.
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Residual based approximation of Boussinesq equations 13

4.1 Truncation error

The derivation of the expressions of the truncation errors of the schemes requires lengthy
calculations. As already said this is done for the linearized system , in the hypothesis that
the grid spacing is uniform. The detailed expressions of these errors are not essential, and
are reported in appendix A. The main conclusion achieved when comparing these expressions
is summarized in table [I]in which the leading orders of the truncation errors for the n and u
equations in system are reported.

[ [ FD2 | FD4 | ¢G | ¢cRD | SUPG | URD ||
TE, Az [ Azt T AxT | Az? | Ax3 Az?
TE, || Az? | Az? | Az? | Az? | Az? Ax?

Table 1: Leading orders in the truncation error on the linearized Madsen and Sgrensen
system

On the same stencil of the FD2 and RD schemes, both the ¢cG and the SUPG schemes
give a formal error on 7 higher than what could be expected : the cG scheme is consistent
to fourth order, and the SUPG to third order of accuracy. While of course it must be
stressed that this result is only true on equally spaced grids, this is very interesting when
considering the approximation of planar waves, as e.g. in tests involving waves generated far
from obstacles and variable bathymetry. Of course this is also true for planar solutions in
two space dimensions and on structured grids, if the schemes reduce to their one dimensional
form.

4.2 Dispersion error

To obtain the discrete dispersion relations of the schemes We replace in the discretizations
of (2) reported in appendix A (equations (44| , , , , , and ( . ) for the FD2,
FD4 cG, cRD, SUPG, and URD schemes respectlvely propagatlng Fourier modes to the
nodal values of  and w :

W, = (n; (1), u;(t))" = Woernttikz:

with i the imaginary unit and k£ the wavenumber. Manipulating the resulting equations, the
complex amplification factor 1y, of the schemes can be obtained as a function of complex
exponentials of KAz and of the reduced wavenumber khg. The expressions obtained for all
the schemes are reported in appendix A. To visualize the phase errors of all the schemes, we
report in figure [5| the ratios wp/wairy Obtained when placing 5 grid-points per wavelength.
In all the figures we have reported for comparison the ratios wgp2 /wAiry, WFD4 /wAiry, and
wms /Wairy of the continuous system (cf. section §2, equations (3)) and (4))). Ideally all these
curves should lay on the line y = 1.

From the figure we can clearly see that, while the cRD and URD schemes provide phase
errors comparable to those of the FD2 scheme, the ¢cG and SUPG schemes provide a phase
error at least as good if not better than the FD4 scheme, the SUPG giving a surprisingly
good approximation. Surprisingly, the cRD and URD give nearly identical results.

5 Time integration and numerical implementation

In all the applications considered in this paper, we have used a Crank-Nicholson (CN) time
integrator. In particular, all the schemes discussed have been applied to the semi-discrete
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Figure 5: Dispersion characteristics of the schemes with 5 points per wavelength. Top : c¢G
(left) and SUPG (right). Bottom : ¢cRD (left) and URD (right)

version of that reads

An+177 + Atazqn+1/2 =0
1
A g — BR*0,2 (A q) = Shphde (A q) + Atd, (ug)" 1/ (23)
+AtgH" 29,72 — AtBgh®0,:n" T2 —2AtBgh? 8, hd2n" T2 =0

where A"*1(:) = ()"*! — ()", and (-)"*/2 = ((-)"*! + (-)")/2. The choice of the CN
integrator is related to its simplicity, its A-stable character, and its non-dissipative nature.
Of course, for large time steps the CN scheme will introduce a certain amount of dispersion
error. The investigation of the interaction spatial-temporal discretization has to be taken
into account, but it has been left out of the present study, and will be the subject of future

work.

When applied to , all the schemes studied in this paper reduce to a nonlinear algebraic

system for the unknowns nﬁ“ and qﬁ“ which can be generally written as

F(Whlny, aiy) =0 (24)

where Wy, is the array containing all the nodal values of n{f“ and qﬂ“, and with the depen-

dence of the system on the variables at the known time step kept explicitly. System has
to be solved by some iterative method. In this work, we have implemented a Newton loop
with frozen Jacobian matrix which, can be summarized as follows

L Set Wo = (g™, a5 ™)™ = (0" q™)"
2. Evaluate the frozen Jacobian matrix

oF
= (W = Walp™. g™
M 8Wh ( h 0 ‘77}1 ) Qh)
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Residual based approximation of Boussinesq equations 15

3. Compute a LU factorization of M
4. for k =1, kypax do

(a) Evaluate F'(Wy_1|nj*, ¢i)
(b) If | F|| < e set k = kyax and exit, else evaluate Wy, = W1 =M~ F(Wi_1|n!, ¢})

5. Set Wy, = Wi

max

For all the schemes considered so far the evaluation of the Jacobian needed at step 2.
is done analytically, while steps 3. and 4.(b) are performed with MUMPS [7] [6], in partic-
ular the cost of step 4.(b) is that of 2 matrix-vector products, the bulk of the work being
indeed done in steps 2. and 3. The convergence threshold € is in practice replaced by the
min(e, el || F(F(Wolne, qi))|l, with e a relative tolerance. The typical convergence behav-
ior over a few time steps for all the tests considered in the paper is reported on figure [] for
values of the relative convergece of 10~% and 1079, and for an absolute convergence threshold
of 107!2. Three sub iterations are in general enough to achieve a relative tolerance of four
orders of magnitude, while four or five sub iterations are enough to go in between 6 orders
of magnitude w.r.t. the initial residual value and machine accuracy.

residual norm

—&— Relative tol. = -4

—¥— Relative tol. = -6

-16 - —— Absolute tol. = -12
L 1 L
750 755 60 7
total it.s

Figure 6: Typical Newton convergence

6 Boundary and initial conditions

Before presenting the numerical validation of the schemes, we discuss some important issues
related to the solution of , namely the techniques used to impose the boundary conditions
and, more importantly, the way in which proper initial conditions, including solitary and
periodic waves, have been generated.

6.1 Boundary conditions

Two types of Boundary Conditions (BC) have been considered here : periodic and outflow
conditions. Periodic BCs have been applied quite naturally by adding both the right hand
sides and linear system matrix lines (cf. paragraph on Newton solver in section §6) of two
coupled periodic nodes.

Outflow BCs represent a bigger challenge since wave reflection at the boundaries might
pollute the inner domain solution. As in many other works (see e.g. [51L[62] 2I] and references
therein), this condition is mimicked here with a viscous sponge layer added to the spatial
domain whose sole function is to dump completely all the waves passing through. In these
layers, is replaced by

O + 02q = v0y21

1
0vq — Bh20,2,q — ghamhath + 0y (uq) + gHOm +

— Bgh30,3n — 2Bgh*0,hd,2n = v0,2q
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with the additional terms discretized with a Galerkin scheme, independently on the choice
of the method used to approximate the rest of the system. Following [51], the viscosity v is
set to zero everywhere except in the layer z € [X,1, Xs2] where it is defined as:

( x_XSI >
nag <
e X52 _Xsl —1

= 2
v=mn ) (25)

Here n; and no are constants used to fine tune the amount of viscosity. The values of these
coeflicients, as well as the length of the layer, are problem dependent. For the problems con-
sidered here, we found that for the problems considered here a layer length of approximately
5 — 10 meters, and values of the coefficients of n; ~ 1072 and ny ~ 10 are a good start,
but fine tuning is always preferable to make sure that the amount of reflected information is
negligible.

6.2 Solitary wave generation

Several test problems involve the propagation of solitary waves, and their interaction with a
given bathymetry. An analytical exact soliton for is not available, however, a numerical
approximation can be obtained following the derivation of [33]. This derivation and a dis-
cussion of the problems encountered in its implementation is reported hereafter.

We seek a solution of , on a flat bathymetry with reference depth hg, having the self
similar behavior
W=(n, ¢)" =W(C) =W - Ct)

with a certain celerity C'. We also require this solution and all its derivatives with respect
to ¢ to go to zero at infinity. Plugging the expression W = W(¢) in with d = ¢! = hy,
integrating once between —oo and ¢, we obtain the relations

—Cn+q¢=0
> (26)

— Cq+COBhZg" + 1 hon + L2 — Bgh3n” =0
q+ 04 +h0+n+gon+2n Bghian

The first relation can be used to derive a second order ODE for ¢, namely :

C? C? g q
Ch3(B-B-2)¢"+C(2-1 ¢+ C——— =0 27
0( 502)61 + (02 1t 50t e (27)
with C2 = ghg. Note that this equation can be pre-multiplied by ¢’ and integrated once more
between —oo and ( to give

Ch2 2 C /3
% (B - %g) (¢)2+= (0 - 1) ¢+ P +Cg(§—~Cho) +Ch3

1 LT Cho
2 2 \C? 6C2

o =0 (29)

We have used this equation in two instances. First of all, under the hypothesis that a solitary
wave solution does exist, and that in correspondence of its maximum we have ¢’ = 0, and
q = Gmax = C'A, with A the amplitude of the wave, we obtain a relation between the wave
celerity and the wave amplitude :

1A
() - H(A) i o0
Co) 2 \ho A—ln(1+A>
ho ho

Once we set the value of the ratio A/hg, we can compute the celerity from , and integrate
as a first order system of ODEs from ¢ = 0 to ( = oo with initial conditions gg = CA,
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Residual based approximation of Boussinesq equations 17

and ¢, = 0. This has been done numerically in Matlab® using the function odel13. Once
the solution for ¢ is obtained, the solitary wave shape is obtained by the first of . Unfor-
tunately, the integration of with Matlab® turns out to be quite tricky, and numerical
instability appear for very small values of ¢, leading to the behavior illustrated on figure [7]

Figure 7: Numerical solution of using the Matlab® solver ode113.

The solution returned by the Matlab® solver reproduces only one half of the soliton
shape and is composed by a physical and a non-physical part. Unfortunately, the derivative
of the profile obtained never goes to zero, and the acceptable part of the solution stops at
values of 7/hg of ~ 10~% with a large error on the first derivative. In order to cure this and
use the profile for a grid convergence analysis, we have tried to improve the resolution of the
soliton tail by iteratively solving from the last point in the tail of the numerical soliton
minimazing the error between the derivative ¢’ obtained numerically by integrating , and
the analytical one obtained by substituting the numerical value of ¢ into is minimal.
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Figure 8: Soliton tail reconstruction by numerical integration of the first order ODE ((28))

The result obtained is summarized on figure [8] This procedure has allowed to gain and
extra order of magnitude, leading to admissible values of n/hg of ~ 107, reducing the error in
the first order derivative. To confirm the validity of the solution, preliminary calculations have
been performed with the Galerkin scheme on a very fine mesh. The results for A/hg = 0.2
are reported in figure [0

6.3 Internal wave generation

A large number of tests involve the interaction of monochromatic periodic waves of small
amplitude with a given bathymetry. In absence of an exact solution, the generation of such
periodic waves is a bit tricky. For very small amplitude waves, some authors suggest the use
of Dirichlet type conditions with imposition at the inlet boundary of the condition (see e.g.
[50] and references therein)

(m(t), ap(t))" = (Asin(wt), CoAsin(wt))”

with C2 = ghg. We have found numerically the use of this approach relatively inefficient, first
due to the fact that the signal actually propagating in the domain had amplitude generally
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Figure 9: Top : computed evolution of the exact A/hy = 0.2 soliton. Bottom : comparison
between the exact and the numerically computed solitary wave at the final time of the
simulation.

larger than A, and more importantly due to a very poor iterative convergence in the newton
loop, requiring from two to three more iterations to converge.

We have thus chosen a different approach, which is normally quite successfully used of
the Boussinesq model of Nwogu [39]. This approach consists in adding to the 1 equation an
internal source term of periodic variation in time. Following [51], the first equation of is
modified as follows :

where the form of the internal wave generation term is taken to be:
hiwg(2,t) = 2C0 fiwg(x) Aiwg sin(wt) (31)

where C¢ = gho, and w = 27/T, with T the period of the required signal. The constant Ay,
controls the amplitude of the signal obtained. Following [51], the spatial dumping function
fiwg () is set to
biweg b (o )2

fiwal) = e bele e (32)
These expressions simulate an undulating Gaussian hill centered at the position = jwg.
The width of the generation region results strongly dependent on the value attributed to the
parameter b Which also influences the amplitude of the signal obtained. The values of Ajyg
and biwg have to be calibrated in order to obtain the signal sought.

Note that, once the first of is recast as , the term hiwg(x,t) is carried along in
all the discretization steps together with the 7 term, thus all the time increments A™*1y (cf.
(23))) are replaced everywhere by A" (1 4 hiywg) = n" T + h;f;'gl — 0" — it Typically, the
use of this wave generation technique produces a transient signal whose length in time is
larger for high frequency and high amplitude waves, and ranges between 10 to 20 seconds.
Compared to the approach proposed e.g. in [50], which also involves a transient phase, the
main advantage is that Newton convergence remains very fast. Concerning the choice of the

parameters in the definition of hjyg, we present an example of a preliminary study in which,
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Residual based approximation of Boussinesq equations 19

while of biywg is set to 1.5/T, with T the period of the signal sought, and the value of Ajy,
has been varied from 5 x 1072 to 4 x 1072 for periods of 1 second, 2 seconds, and 4 seconds.
The equations are solved with the Galerkin scheme on a relatively fine mesh (h ~ 0.005).
The signal measured 25 meters away from the wave generation source, once the flow has
settled to a steady periodic variation, has been analyzed using a Discrete Fourier Transform
(DFT). The risults are reportend on figure [10| The pictures show that the signal obtained is
basically monochromatic, only very small amplitude high frequencies appearing in the DFT.
The relation between the value of A;y, and the observed amplitude is roughly linear, however
fine-tuning is still necessary to be sure that the inlet signal is indeed the one sought.
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Figure 10: Internal wave generation. Left : DFT of signals obtained for biw, = 1.5/T
and Ajwg = 0.01. Right : Amplitude of signals obtained for biwe = 1.5/T, and Ajwg €
[5x 1073, 4 x 1072].

7 Numerical Validation in one dimension

7.1 Solitary wave propagation : grid convergence

As a first test, we have verified numerically the accuracy of the schemes studied in the paper
by performing a grid convergence study on the solitary wave solutions described in section
§6.2. The solution used for the test is a soliton propagating on a reference depth of hy = 1m,
and with a ratio A/hg = 0.2. To isolate the error due to the space discretization, the time

step has been set for this study to
At = 10022
B C
with C the exact celerity of the solitary wave, which, for the parameters chosen here is equal
to C' =~ 3.44m/s (a value of g = 9.8066m/s? has been used). The error is computed after the

solitary wave has moved of 100m from its initial position, corresponding to a final time of
100/C.

The results are reported on figure [L1]in terms of L? norm of the error in the amplitude 7.
The convergence rates obtained confirm the theoretical observations made in section §4 : the
accuracy observed with the RD schemes is lower than that obtained with ¢G and SUPG which
is between 3 and 4. Surprisingly, for both formulations the effect of the upwind stabilization
is barely visible.

7.2 Head-on collision of two solitary waves

A common test for the Boussinesg-type and non-hydrostatic models is the simulation of the
interaction of two identical solitary waves propagating in opposite directions. After the inter-
actions, one should ideally recover the initial profiles. The collision of the two waves presents
additional challenges to the model by a sudden change of the nonlinear and frequency disper-
sion characteristics. The numerical model must handle the equilibrium between amplitude
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Figure 11: Solitary wave propagation : grid convergence for the cG, cRD, SUPG and URD
schemes.

and frequency dispersion to propagate the wave profile at constant shape and speed.

We present here the interaction of two solitons propagating on a depth of hy = 1m with
amplitude A/hg = 0.2. The computation uses a grid spacing of Az = 0.08 m and a time step
At = 0.015 s. The spatial domain is [0 200] m, and the the initial solution is represented in

figure [12}
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Figure 12: Head on collision of two solitary waves : initial solution.

The results obtained are summarized on figures [I3] and [I4 In particular, the pictures
on figure [13] show the superposition of the solutions obtained with the four schemes studied
in the paper at the time during the interaction when maximum amplitude is reached (left
picture) and after the interaction (right picture). No differences can be observed at this scale.
On the left on figure[I4] the soliton profiles recovered at the final state with the SUPG scheme
are plotted against the exact profiles, showing an excellent agreement, while on the right a
zoom the the soliton peak on the left is presented. This close up view shows once more the
higher resolution of the ¢cG and SUPG schemes w.r.t. the RD schemes, and also the very
similar accuracy of the cG and SUPG.

7.3 Wave propagation over a shelf

We now consider the text case introduced in [33] : a solitary wave of amplitude A = 0.2 m
propagates over a still water level of depth hg = 1 m. At ¢ = 0 the soliton is placed at x = 80
m and it propagates on a shelf where the water depth is reduced to h = 0.5 m through a
ramp of slope of 1: 20 (figure .

Due to the interaction with the shelf, the solitary splits into several waves. The smallest
amplitude of these waves is a reflected on characterized by a very long wavelength, while
three forward moving waves are observed after the interaction. The computational domain
for this test is [0 280Jm. As in [33] we have set the grid spacing to Az = 0.1m, while the
time step has been set to At = 0.029 s.
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Figure 13: Head on collision of two solitary waves. Left : solution corresponding to maximum
amplitude. Right : final state after the interaction. The solutions of all the schemes are
superposed.
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Figure 14: Head on collision of two solitary waves. Left : final state after the interaction,
comparison of the SUPG solution with the exact soliton profiles. Right : final state after the
interaction, close up view of the schemes resolution of the soliton peak.
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Figure 15: Sketch of the submerged shelf test.

A visualization of the wave transformation in time computed by the SUPG scheme is re-
ported on figure showing the nice capturing of the wave shoaling and splitting due to the
interaction with the variable bathymetry. The result compares very well with that reported
in [33].

On figure we compare the the results computed by the different schemes. All of
them give an accurate description of the physics of the interaction. A closer look at the
highest amplitude wave generated reveals a difference in phase and amplitude between the
RD schemes and the ¢G and SUPG yielding very close results. This is certainly a consequence
of the different phase error observed for the schemes (cf. section §4).

7.4 Periodic wave propagation over a submerged bar

In [47] a series of laboratory experiments investigating wave propagation and dispersion over
a submerged bar are described. The experimental data collected are often used to validate
non-hydrostatic models for wave propagation. In particular, we consider here the experiment
with the configuration shown in figure The test consists in a periodic wave of period
T = 2.02 s and amplitude A = 0.01 m which propagates into an initially undisturbed re-
gion of depth hy = 0.4m before reaching a bar of the shape and proportions given in the figure.

The numerical set for this test case needs the use of the periodic internal wave generator
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Figure 16: Splitting of a solitary wave propagating over a submerged shelf : numerical
computation using SUPG scheme.
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Figure 17: Solitary wave interaction with a shelf. Superposition of the solutions obtained
with the ¢cRD, URD, ¢G and SUPG schemes (left), and close-up of the highest peak region

to highlight the difference between the solutions computed (right).

centred at the coordinate x = 10 m of the domain x € [0 35] m. Two sponge layers are then
used at the two boundaries of the domain, extended on the regions = € [0 3] m on the left
and € [32 35] m on the right, in order to absorb any wave reaching the boundaries.
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Figure 18: Sketch of the computational configuration of the numerical test of the propagation
over a submerged bar.

The values of grid size and time step have been set to Az = 0.04m and At = 0.0323,
similar to those used by other authors (see e.g. [I6] and references therein). For this choice
of parameters, the cRD scheme has shown a strongly unstable behavior. For all the other
schemes, computed results are compared with experimental data in gauges placed at x4 =
20.5m, x5 = 22.5 m, xg = 23.5 m, x7 = 24.5 m, xg = 25.7 m, and x9 = 27.3m, denoted as
gauge 4, 5, 6, 7, 8, 9, 10 in the following. Numerical simulations have been run for a over
40s, and the computed signals in the gauges have been compared to the experimental ones
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after a steady periodic flow has been obtained. Due to the periodic character of the solution,
as in [I6l, 5I] a phase calibration has been necessary to be able to compare computed and
measured signals. This calibration has been performed here by introducing a small time shift
in the computed results, such that the phase error w.r.t. the data in gauge 4 is minimized,
as shown on figure Once this time shift is obtained, the same value is applied to all the
other gauges.

CN - gauge 4
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Figure 19: Time evolution at the gauges coordinates of the surface elevation of sinusoidal
wave encountering a submerged bar, with initial amplitude A = 0.01 m and period T' = 2.02
s. Results in gauge 4 used for phase calibration w.r.t experiments of [47].

The comparison between computed and experimental signals is reported on figure[20] The
schemes performed very well for all the gauges up to the crest of the bar (gauge 8), main-
taining a good agreement with the experimental results and showing only a weak error in the
phase shift despite the strong nonlinearity. It should be noted that part of the discrepancies
between the laboratory data and the models results might be due to the experimental setup.

As the waves pass the back slope of the bar, some discrepancies with the data appear,
especially at the section of gauge 10. This might be due to the activation of a numerical
phenomenon which decoupled the higher harmonics from the primary longer wave; these are
released as free waves propagating generating inaccuracy. The upwind residual distribution
scheme appears to be the most sensible to this kind of problem.

This problem provides a severe test of the model as nonlinearity initially steepens the
waves on the up-slope and then the increasing depth behind the bar decomposes the waves
into short wave components. This resulted in a rapidly varying profile behind the bar with
the exact form depending crucially on the dispersive characteristics of the numerical model.
As expected from the theoretical limitations of the model used, some discrepancies show up
as higher harmonics are released behind the bar. Nevertheless the agreement is still very
reasonable, and the discretization schemes proposed represent quite accurately the nonlinear
and dispersive properties of the original continuous model. Moreover the similar resolution
properties of the SUPG and cG schemes are once more confirmed.

8 Preliminary validation in two space dimensions

We discuss in this section a preliminary validation of the two-dimensional variant of the
model. In particular, we will discuss the form of the equations chosen n two space, dimension
and the extension, implementation and validation of the SUPG scheme on tests involving wave
diffraction on variable bathymetries. The objective of this section is to show the potential
of the upwind stabilized SUPG scheme, which has been retained as the best between the
two upwind discretizations discussed, in accurately predicting complex wave transformation
patterns in two space dimensions.

8.1 Enhanced Boussinesq equations in two space dimensions

In two space dimensions, we have adopted the form of the enhanced Boussinesq equations
proposed in [48], and also used in [40] as a basis for a mixed Galerkin finite element approx-
imation. Denoting by ¢ the mass flux vector, ¢ = (¢4, qy), With @ = (ug, u,) the velocity
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Figure 20: Time evolution at the gauges coordinates of the surface elevation of sinusoidal
wave encountering a submerged bar, with initial amplitude A = 0.01 m and period T = 2.02
s. In figure, o represents the experimental data,— is the ¢G, — is the SUPG and — is the
URD scheme.

vector, and with the same notation used in one dimension for the other variables, the model
equations read :
(33)
Qg+ V- (@G®q) +gHVn+19 =0

where 1/7 = (¢, 1y) are the dispersive terms of the model which, following |48 [40] are written
as

1 1
thy = —Bh20,,V - 7 — ghamhat (V- G+ 0qz) — éhﬁyhatzqy — Bgh?9,w"

1 1
by = ~BI20y,N - 7= ShO,h0; (V- T+ 0,0,) — 5hohduyas — Bgh*0yu” (34)

w' =V - (hVn)

This form of the enhanced model reduces exactly to for constant bathymetry in the one
dimensional case, however, for variable bathymetry this corresponds to a variant of the model
with improved shoaling coeflicient proposed in [48]. The main advantage of using this form
of the equations, as compared to e.g. the ones used in [50], is that all the higher order
derivatives of 7, including the mixed ones, appear through the sole auxiliary variable w"
(third in (34). This allows to reduce the number of auxiliary variables whose reconstruction
is needed in the numerical implementation of the model (cf. next section). The values of the
dispersion coefficients 8 and B are set, as in one dimension and as in [48], [40], to 5 = 1/15
and B=[(+1/3.

8.2 SUPG scheme : implementation in two dimensions

The remaining part of the paper is devoted to the preliminary validation of the SUPG scheme
in two space dimensions. If ) denotes the spatial domain, we consider an unstructured
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triangulation of the spatial domain €y, of typical size h, and where K denotes the generic
element, while K; denotes the set of elements containing node 7. On €2}, we consider piecewise
linear continuos approximations 7, and g, of the variables of type (b)), with standard piecewise
linear continuous Lagrange bases (cf. figure .

Figure 21: P! finite element interpolation

The discrete version of on ), in node ¢ will be written for short as

R (s @) + D /A'V%‘TKT%\I/ISZO (35)
KeQnn g

where, as in one dimension, RfG represents the nodal equation obtained with the Galerkin
scheme, while in the streamline upwind term we have introduced A = (A4,, 4,) with A, and
A, the Jacobians of x and y components of the conservative fluxes of the two-dimensional

NLSW equations. We recall that V¢ € R? the matrix As=A- € admits a full set of linearly

independent eigenvectors associated to the thee eigenvalues ﬁ-g and a‘-{ +C ||E|| with C? = gH.
We refer to [46] and references therein for detailed expressions of these quantities.
In two space dimensions, the cG term RS has been implemented as

RgG _ RZQG-NLSW + R;:G—d’ (36)

where, as in the one dimensional case, the first term can be written after re-integrating
by-parts the Galerkin statement as

J @i (O +V - Gn)
RCG-NLSW _ | On . . 37
Z [ o (0 + V- (® D+ gHu V) (87)
Qn

For the dispersive component we have REG'w = (0, R‘;G'w“ﬂ REG_%)T, where the momentum
terms have been implemented as

cG-1p, 1

2
Si’” (38)
-2 / i (DehOU(Y - G + Daen) + Oy hOraayn) — / Bgh?0,u
Qh Qh

Fully discrete expressions are obtained after evaluation of with approximate quadrature
over each mesh element, with the hypothesis of piecewise linear variation of all the quantities
involved. Note that, for symmetry reasons, the mixed derivative term in the first line of
has been expressed as an average of two terms for which the partial derivative in each space
direction is passed onto the basis function. The form of the REG_% term is very similar.
The scheme is completed by the expression of the streamline upwind term actually imple-
mented, and by the definition of the nodal equations for the auxiliary variables. Concerning
the streamline dissipation term, proceeding as in one dimension (cf. section §3.4, details
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omitted for brevity), we have used the following expression consistent with a P* approzima-
tion in space and with a one point linearization of the NLSW Jacobian (cf. equation ) :

/.A'V(,DiTKTﬁ/I’N"AK'V(,DFTKq)K (39)
T
where in two space dimensions, the element residual ®¥ = [@ff @flf] is computed as (cf.

section §3.2, equation and )

o = /(3t7711 +V - Gh)

K

2 = [0+ V- (@0 Do+ gHL V) + 0 (40)
K

T
K_ (6K &K
Oy = (‘I’wwa ‘I’wy)
where the dispersive components of the element residual have been coded as

1

(41)
1
~ 5 [ (0 20t + ) + 0,h 0 - B [ 1200
K K
with auxiliary variables @% = (wf, wl) and &% = (wg’, wy") defined as

W = V., wh = qu

Note that in , as in the Galerkin term , the second order mixed derivatives of g,
have been implemented, for symmetry reasons, as an average of the x and y derivatives of
the components of w%. A similar expression is used for @g . As in one dimension, fully
discrete quantities are obtained by evaluating the integrals with numerical quadrature with
the hypothesis of linear variation of all the quantities involved.

Lastly, we have implemented the stabilization parameter 7k has proposed in [9} 19, [1I 46]
(cf equation section §3.4)

—1

i = | D Ak - Vi (42)

jeEK

while the nodal equations for the auxiliary variables w{, @W% , and w? have been implemented
following [2] [3, [43] as

KE KeK;
=qx K
wit = ‘ Z |K|Va, (43)
KEK KeK;
Inria
= SR > K|V

KekK;
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where, while all of the above expressions can be obtained by an L? projection with mass
lumping n the left hand side, the last two boil down to a Green-Gauss reconstruction of the
nodal gradients of ¢ [3], 43].

As in one dimension, the numerical simulations presented in the next sections make use
of Crank-Nicholson integration in time, obtained by simply replacing the time derivatives
9¢(-) by time increments A"*1(.) = (-)»*! — ()", and evaluating the remaining quantities
at the n + 1/2 level (cf. section §5). The Newton algorithm discussed in section §5 has
been implemented also in two dimensions, the Jacobian matrix of the n and ¢ algebraic
equations having been evaluated analytically, including the non-local terms arising from the
reconstruction of the auxiliary variables. In the tests presented, we have made use of the
additional reflective boundary condition

G =0, Vi -7=0

which has been implemented in a strong form by modifying the two components of the right
had side of the g, equations (and the related Jacobian entries) RY such that

RI.fi=0

at each Newton iteration.

8.3 Wave diffraction over a semi-circular shoal

This test reproduces one of the tests carried out in [53] involving the study of the focusing
effect induced by a semicircular shoal on wave trains of different periods. The experiments
were carried out in a wave tank 6.096m wide and 25.6m long, its middle portion consisted
in a semi-circular shoal leading the water depth to decrease from hg = 0.4572m (at the
wavemaker) to 0.1524m at the end of the tank. The bottom topography is described by the
equation

0 if 0<z<10.67— G(y)
z=14¢ (10.67—-G(y) —x)/25 if 10.67 — G(y) <z < 18.29 — G(y)
0.30480 if 10.29 - G(y) < x

with G(y) = 1/y(6.096 — y).The depth h is obtained as h = hy — z. A contour plot of the
bathymetry is given on figure

Three sets of experiments are reported in [53] corresponding to wave periods T' = 1.0s,
2.0s and 3.0s, and for each period two or three different wave amplitudes were considered.
Free surface elevation measurements were taken along the tank centerline, and an harmonic
analysis of the time dependent signals was performed to obtain the amplitude of frequency
components. This experiment has become a typical test to verify the capabilities of a model
to reproduce nonlinear refraction and diffraction (see e.g. [50, [35, 41 [40] [10] to cite a few).

Figure 22: Wave diffraction over a semi-circular shoal : bathymetry contours.

We consider here the case with period T' = 2s and amplitude A = 0.0075m. The com-
putational domain is the rectangle [—10, 36]m x [0, 6.096]m. Periodic waves are generated
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by means of the internal generator described in section §6.3, centered at © = —2m. Sponge
layers (cf. section §6.1) of a length of 5m are set at the left and right ends of the domain,
while reflective boundary conditions are imposed along the top and bottom boundaries.
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Figure 23: Wave diffraction over a semi-circular : close-up of the structured (left) and
unstructured (right) grids.

We compare the solution obtained with the SUPG on two triangulation of the spatial
domain. The first is a uniform grid composed of diagonally cut quadrilaterals, as depicted on
the left on figure[23] The mesh size in the x direction is uniform and equal to h, = 0.1m. The
second mesh is an unstructured triangulation with h, ~ 0.2m at the left and right boundaries.
As shown on the right in figure 23] h, is progressively reduced when approaching the shoal
from the left end boundary to reach the value o h, =~ 0.1m before the end of the shoal. For
both grids, the mesh size in the y direction always verifies hy = 2h,. Computations have
been run for 100s with At =~ 0.03. The data along the centerline has been extracted in the
last 25s of the simulations and analyzed by means of DFT.

0025 F SUPG (structured grid)

oo b SUPG (unstructured grid)

002 L L

10 20
xtm1

Figure 24: Wave diffraction over a semi-circular : exaggerated 3D view of the free surface
(left) and comparison of the corresponding structured and unstructured computed free surface
level along the centerline y = 3.048m (right) grids.

Concerning the solution obtained, we first report a view of the free surface level when
the peak of the periodic wave enters the domain on the left on figure [24] showing the nice
capturing of the wave transformation over the shoal. The differences between structured and
unstructured grid results are very hard to see. As a example, we report on the right on figure
[24] the centerline distribution of the wave height corresponding to the left picture’s solution.
Clearly, the two results only present minor differences, which is highly encouraging since
the unstructured mesh only contains half the number of elements (30705 triangles instead of
64470).

Lastly, on figure we analyze the DFT of the time dependent data extracted along
centerline. The left picture shows the comparison of the computed wave amplitudes for the
first three harmonics with the experimental data of [53]. The agreement between computed
and measured amplitudes is very good. The slight over-prediction of the amplitudes, as well
as the behavior at the end of the wave tank is comparable to what is found by other authors

(see e.g. [50, [35, 411 [0, 10]). On the right picture on figure we compare the DFT of
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Figure 25: Wave diffraction over a semi-circular : DFT of the centerline data from the
structured grid results compared to experimental data of [53] (left) and comparison of the
harmonic content on the centerline data from the structured and unstructured grid results.

the structured and unstructured grid results. The comparison shows again that only minor
differences between the two results are present. These are mainly visible in a better resolution
of the higher harmonics, perhaps due to a slight over-refinement of the mesh, w.r.t. the target
minimum meshsize of 0.1m.

8.4 Wave diffraction over an elliptic shoal

This test reproduces the experiment of [12] studying the refraction and diffraction of monochro-
matic waves over a complex bathymetry. This is a standard test to verify models based on

the mild-slope equations but it is often also used as a test for extended Boussinesq models

(see e.g. and [50, 62 [5I] 25] references therein). A sketch of the experiment is reported

on the left picture on figure The actual wave tank is 20m wide and 22m long. The

bathymetry consists of an elliptic shoal mounted on a ramp of constant slope, forming a 20°

angle with the x axis. The maximum water depth is hg = 0.45m at the wave maker, while

the bathymetry is given by the formula z = zy + z5, where

(5.82+1,)/50 if y, < —5.82
zZ0 =
0 otherwise

() e ey

0 otherwise

where the transformed coordinates (z,, y,) are defined as
xr = xc0s(20°) — ysin(20°), y, = xsin(20°) + y cos(20°)

The water depth is computed as h = hg — z. The incoming periodic wave has period T = 1s,
and amplitude A = 0.0232m. In [I2], the wave elevation was measured in 8 different sections
along which the normalized time average wave height distribution has been computed. Here
we will report comparison with the data along the three sections drawn on the left picture
on figure which correspond to sections 2, 3, 5, and 7 of the experiment of [12].

The computational domain is the square [—10, 10]m x [—17, 15]m. The incoming periodic
wave is obtained by means of the internal wave generator described in section §6.3, centered
at y = —13m, while sponge layers of 4m thickness are placed at the bottom and top ends
of the domain. As in [50], reflective boundary conditions are imposed on the left and right
boundaries. The simulation has been run on an unstructured grid. The grid has been refined
around the region of the interaction. In particular, the gridsize in the y direction varies from
h, = 0.1 on the bottom and top boundaries to h, ~ 0.05 in the region around the shoal where
the interaction takes place. In the z direction, the gridsize is h, = 2h,. A close up view of
the mesh refinement in the bottom left region of the computational domain is reported in the
right picture on figure 26l Computations have been run until time ¢ = 50s with At ~ 0.02s.
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Incoming
periodic wave

Figure 26: Wave diffraction over an elliptic shoal. Left : sketch of the problem with
bathymetry contours and position of the experimental sections. Right : close up view of
the mesh.

Three dimensional visualizations of the water elevation computed at time ¢ = 50s are
reported on figure The left picture shows the region of the interaction. Both pictures
provide a visualization of the complex pattern obtained from the diffraction of the incoming
periodic wave on the elliptic shoal. To compare our results with the experiments of [12]
time dependent data have been extracted from ¢ = 25s to ¢ = 50s from the sections (cf.
leftmost picture on figure [26| and [12]) : section 2= {y = 3m| — 5m < z < 5m}, section
3= {y = 5m| — bm < x < 5m}, section 5= {y = 9m| — 5m < x < 5m}, section 7=
{z = 0m|0m < y < 10m}. The data obtained has been analyzed using the zero up-crossing
principle to isolate single waves and compute the average wave height distributions, the wave
height of a single wave being defined as Nyax — Nmin- The results, normalized by the incoming
wave amplitude A = 0.0232m, are reported on figure

Figure 27: Wave diffraction over an elliptic shoal, results at ¢ = 50s. Left : top view of the
free surface with mesh. Right : exaggerated 3D view of the free surface with bathymetry.

The agreement of our computational results with the experiments is very satisfactory,
and compares very favorably with what can be found in published literature (see e.g. [50, 52]
and references therein).
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Figure 28: Wave diffraction over an elliptic shoal. Comparison of the computed average
wave height with the experimental data [I2] in sections 2, 3, 5, and 7.

9 Conclusions and future work

In this paper we have presented an investigation of the applicability of upwind stabilized
schemes of the residual distribution and continuous Galerkin type for the approximation of
the enhanced Boussinesq equations of [41] 48]. We have in particular given one possible
formulation of upwind residual distribution, or URD, and Streamline Upwind stabilized con-
tinuous Galerkin, or SUPG, for this system of equations, and analyzed in one space dimension
the truncation and dispersion error properties of the schemes. The analysis shows that, while
the URD scheme, as well as its centered counterpart, have formal accuracy close to that of
the standard second order centered finite difference scheme, the SUPG scheme proposed has,
at least on structured grids, better accuracy, showing a formal truncation error on the free
surface level of third order, and a remarkably low dispersion error, which is even smaller than
that of the fourth order centered finite difference scheme.

We have given a detailed description of the implementation of the schemes, including
the generation of exact solitary waves for the enhanced Boussinesq equations of Madsen and
Serensen, following the approach of [33], and the generation of periodic waves by means
of an internal wave generator. The numerical results obtained in one space dimension have
confirmed the higher accuracy of the SUPG and continuous Galerkin scheme, compared to the
RD ones, and shown a nice capturing of the physics of solitary and periodic wave propagation
and transformation over variable bathymetries.

The conclusion of the one dimensional tests being that the SUPG has accuracy very close
to that of the unstabilized continuous Galerkin scheme, we have discussed the extension and
preliminary validation of the two-dimensional version of the SUPG. The results obtained
on unstructured triangulations are indeed quite promising, showing a nice capturing of the
multidimensional physics of wave propagation.

Future work will involve both model and scheme improvements. From the modeling point

of view, we plan to introduce wave breaking by locally reverting to the NLSW equations,
allowing breaking wave fronts to become shocks. To do that, we will introduce local nonlin-
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ear discontinuity capturing techniques either based on nonlinear residual distribution type
positivity preserving limited schemes [46], or on more standard finite element discontinuity
capturing operators [28] [31].

Another development will involve the extension of our study to genuinely nonlinear models
of the Green-Naghdi type, such as the one proposed in [36], [14]

Scheme development will proceed in several directions. One of these is certainly the study
of the influence of different time stepping choices on the accuracy of the model. So far in our
experience, the inner Newton loop has shown remarkably good convergence, provided that a
good approximation of the Jacobian is at hand. This indicates that, due to the presence of
mixed space-time derivatives, implicit high order schemes, or explicit multistep ones, might
be competitive with multistage explicit schemes, provided that the proper accuracy can be
guaranteed. Standard high order implicit finite diference, space time, and explicit multistep
schemes will be studied in terms of dispersion error. Lastly, higher order spatial interpolation
is a must to allow lower accuracy on grids with a small number of elements. We will in
particular consider two lines of research : the use of hierarchical bases eventually coupled to
local variations of the degree of the polynomial [54} 5], and the use of high order non-Lagrange
bases of the such as NURBS or Bezier |30} 4].

A Dissipation and dispersion parameters

We report here the finite difference expressions of all the schemes analyzed in section §4 when
applied to the linearized equations , including their discrete dispersion parameters. All
the derivation is done by assuming an equally spaced mesh of size h = Az, C2 = ghg denotes
the square of the linearized Shallow Water celerity, while the notation pa, = KAz has been
used in the expressions of the dispersion parameters.

A.1 Second order central finite differences

The second order centered finite difference scheme applied to system yields

dn; . ho B

Ay M ) =0

dui _ Bh% dui,l _ dui dui+1 (44)
dt  Ax? dt dt dt

gh}

2Ax3

g
+ —— (g1 —Mi—1) — B (—Ni—2 + 211 — 2041 + Nig2) =0

2Ax

A lengthy calculation leads to the truncation error :

hoAx? hoAz*
TEfpy =— 6 Oyaui — 17208@%- + 0(Az%)
u Az? Bh? T,
TEppy, =— Taﬂ _Taﬂtui + g0,m; — gﬂighoaﬂm +
Azt

Bh?
- ﬁaﬁ <_908m2tui + g&cm — Bigh?)@zsm) +

+ O0(Ax%)

Replacing in the scheme the time dependent nodal values by a Fourier mode in space, we
obtain for the discrete dispersion parameters the following expressions :

§rp2 =0
o Nrpo
D2 = Drpo
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where
. 2
s z S UAx
Nepo = CO zi + 25 hs 4%(1 - COSPJAQC)
Az lqu

h2k2
Drps =1+2B (1 — cos pag)

/“LAw

A.2 Fourth order central finite differences

The fourth order centered finite difference scheme applied to system yields

dn; ho
9t T 12Ax

(wi—o — 8uj—1 + 8uit1 — Ujy2) =0

dui Bh% dui,g dui,l duz dUiJr] dUi+2
a 12Ax2< a T T T T

+12A (Mi—2 — 8Mi—1 + 8Nit1 — Mit2)
ghd
a BSA 5 (Mi—3 = 8ni—2 + 13m;—1 — 13011 + 8niy2 — Niy3) =0

A lengthy calculation allows to compute the truncation error estimate :

hoAz?
TEL,, = 2028 5 su; + O(Ax%)
30
TE}py = Az, Bh25 24U+ iaz'r]i ﬂﬂzgho Dy | + O(Ax%)
135 30 10080

Replacing in the scheme the time dependent nodal values by a Fourier mode in space, we
obtain for the discrete dispersion parameters the following expressions :

&rpa =0
s Nrps
YFDa = Drpy

where
252
Ngpy = 36 (8sin pray — sin 2paq )+
2 2
+ B 0 (sin3paz — 88in2ua, + 13sin pay)
Az
h2 2
Dppg = 1+ 3602 (15 — 16 cos piaz + €08 24iAz)
KAz

A.3 Continuous Galerkin scheme
When applied to system on a uniform mesh with definition of the auxiliary variable
w] yielding

n Mi+1 =20 +mi—1
Wi = Ax?
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the continuous Galerkin scheme @ reduces to

Ax d777;71 2Ax d771 Az dﬂﬁ,l ho o
6 dt 5 @ "6 ar g ) =0

Az dui_l 2Ax dui Az dui_H g Bh% dui_l dul dui+1
= = i —n 1) — —9
6 @ T3 a6 @ T2l

Az dt dt dt

A2 (=Ni—2 4+ 2ni—1 — 2041 + Mig2) =0

(46)
Note that the only difference w.r.t the second order finite difference scheme is the presence
of a non-diagonal mass matrix multiplying the 0;n and d;u terms, otherwise the two schemes
are identical. A long calculation leads to the expression of the truncation error
Azt

1 ho
noo_ _ 2 =0 . 6
TE!, = 51 Oy <33tu1 + 3 3mul) + O(Az®)

Ax? 1 Bh? 1
TE!y =— Txﬁrz (38,5% - Toaxztui + gg&mi - ﬁgh%@rsnl) +

Azt 1 BhR2 g
~ S0 (G0 — 00, + Loy -
g o (9 #hi = g Cattthi 50

+ O0(Ax%)

1
SRt ) +

Replacing in the scheme the time dependent nodal values by a Fourier mode in space, we
obtain for the discrete dispersion parameters the following expressions :

chZO

1- x
1+2BM2 COS(IJ’A )

02 2
Wi = O S W)

Az
12 2+ cos(pinz) {2+ cos(pag) 2B 1- COQS([LAI)
3 3 HAz

A.4 Centered residual distribution

When applied to system , definitions of w" yields

o _on L
W' = Ti+1 A7712+ Mi—1 and
x

K3

while w? is replaced by a w* &~ J,u similarly defined, which under the present hypotheses is
computed as

Wl — Uj+1 — Uj—1
¢ 2Ax
the centered residual distribution scheme reduces to

Avdni | Avdy | Avdnia | o

14 dt > ar T 1 T wnmuwia) =0
Ax dui,1 Az duz Ax dui+1 qg Bh(z) dui,g du1 dui+2 (47)
- e - 5 Mig1 = Mim1) — 51 2 —

R T e e e AU Rk Vit yrwnll a7 a T ar

ghy
AL (=mi—2 + 201 — 20ip1 + Mig2) =0

-B

Note that the difference w.r.t the second order finite difference scheme is the presence of a
non-diagonal mass matrix multiplying the 9;n and 0;u terms, and the fact that the second
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order derivative of u in space is approximated with a larger stencil. A long calculation shows
that the truncation error can be written as

Az? 1 h
TEZRD = Txaﬂ <28tui + 308:rui> + ﬁ(A;z:4)
u 1 1 Bh? 1 1
TElRp =Az?0, <45tui - gToantui + ggaﬂh - 459h(2)5’w377i) +

+ O0(Az?)

Replacing the time dependent nodal values by a Fourier mode in space, we obtain for the
discrete dispersion parameters the following expressions :

§erD =0
1 — cos(pag
sin? (1az) i v
W2RD _ C§k2 KAz HAz
¢ w2 1+ cos(paz) 1+ cos(pag) N Bu? 1 — cos(2uaz)
> > > A,

A.5 SUPG scheme

In the linearized case, the matrix associated to the Shallow Water quasi-linear form is

0 h
Ay = 0
g 0

Straightforward eigenvalue decomposition show that the sign of this matrix can be written
as

sign(A) = [g /OCO C%/ 9]

Using this expression, and the pointwise expressions of the auxiliary variables recalled above,
we can deduce the form of the SUPG scheme applied to system :

& dni,1 2Ax d’fh & de h() (u. _
6 dt 3 dt 6 dat 2 M

G %(duiﬂ _ d“ifl)
29 | 2 dt dt

_ Bh% (dui+2 _ 2dui+1 " du;—1 _ du;_o

Ar a 7 7 7 ) — 9(ig1 — 20 +ni—1)

Bghy
- szo (Mit2 — 4nis1 +6n; —4ni—1 +ni—2) ¢ =0
%dui,l 2Ax du; gdUiJ’,l n g( ) — Bh3 ([ du;_1 - du;  duiyq
6 dt 3 dt 6 at 2T IlEUT A T at | dt
RR n° 8311 g2
- 62A£2 (=Mi—2 + 201 — 20i41 + Nit2)

9 {g(dmﬂ _dnicy

711

) + ho(wir1 — 2u; + u¢71)1 =0
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A long calculation leads to the expression of the truncation error

CoAx3 1 1 1 1
TEgUPG = OT;ax?’ (Satui - iBhgaﬂtUi + 698:1:771‘ - 369]1(2)8@3771') +
Azt 1 h
—éﬁ&g@ﬁﬁﬁ—f&m)+ﬁ@ﬁ)
Ax? 1 2 1
TEgupg = 5 Oy <38tuz - Toaxztui + ggaami - 59h(2)81377i) +
gAz® Lhoy
+ 600 ax <8t7h + 2 8xuz) +
Azt 1 Bh? 1
- Taﬁ <95tui - T;ax2tui + %aﬂ?z‘ - 559713313771‘) +
+ O(Ax)

Replacing the time dependent nodal values by a Fourier mode in space, we obtain for the
discrete dispersion parameters the following expressions :

A,
&supa = — 4.

w2 _ As _ g2
SUPG T 4,

where
2 T 2 x 1 - xT
= ) (@ cooisn) o cossc)))
. 23 3 HAg
L 80" pas (1+28u2(1 C(Q)SMA,’E)> :
4 HAg
1-— 2 1-—
4~ e cospas) (( eospas) e Cos(um))> .
N )3 HAx
1 —cospuay 2 4 COoS LAy 1 — cos z
+2ﬂ00/$2< 3MA ) (( HA )+2BM2( 2(MA ))>+
9 HAz 3 HAz
i 1-—- x 1-—- x
RN (HQBMQ( oS )) (leﬁ( oS )) n
2,UfAz 5 HAg HAz
JrC,Ok(lfcos;mm) )
6HA£L'
1— 2)° 1— .
A, = czpp L= cospas)” (1 1 o2 L= 08 ) )> +
éx;g HAz2
i x 1_ x
+ CngLn QMA (1 + ZBM27( C(Q)SMA )> .
HAq N

A.6 Upwind residual distribution

Using the expressions of the sign of the Shallow Water Jacobian in the linearized case, and
the expressions of the auxiliary variables recalled above, the upwind RD scheme applied to
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the linearized system becomes
Az dni—1 | Azdy | Az dnip n @(u- i) — Co
4 dt 2 dt 4 dt g LT U T,
Bh3  du;io duiy1 du;—1  du;_s
- —2 2 — g — 2mi 4 i
Ar @ T dr gr )~ 90 = 20+ i)
h2
_%(m-‘ﬂ —Anip1 + 6 —4ni—q + Ui—z)} =0
T
Axdu;—1  Azxdu; Azxdu1 g Bh3
Todar oo T @ e ) TR
gh}
- BQA;)? (=Mi—2 + 201 — 20i41 + Mit2)
g [Az dnipi  dnia
- - ho(wit1 —2u; +ui—1) p =0
200{2( dt dt )+ ho(uipr = 2u; + i)
(49)

A long calculation leads to the truncation error :

Asz 1 ho
+ C(]A(ES

AJJ4 1 ho 5

u 1 1 Bh? 1 1
TEGrp =— ACEQam? (48tui - gTOazztUi + 698:1:771‘ - 459]1(2)8@3771') +
gAz3 ho
=0, | O + Oy
+ 6Co ( i + 5 Ozt ) +
Azt 1

+ O0(Ax)

1 1 1 1
oF Oy3 (38tui - §Bh38xztui + 69895171- - 3ﬁgh(2)8m3m> +

8 g 1
2T 5 =0u — = BR20,su; + 2-0,m; — — Bgh20,5m;
1 (3 i = 5 BhoGeztts + 5500m = 7589h0 ”7)+

Replacing the time dependent nodal values by a Fourier mode in space, we obtain for the

discrete dispersion parameters the following expressions :

Ay
24,2
W2 — As _e2
URD Azﬂ
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where
1 1 1-— 2
g = (o) (1 cosiuas) | (1= cos Quac) |
2 2 20Aq
.2
1—
S fUAg 1+ 2B/J/2 ( Cgs MAw) :
4 HAz
A — C’ok(l — COS tiAg) ((1 + coS piaz) B2 (1-— COSQ(Q,qu))) N
KAz ) 2 207,
1 — cos uay 1+ cos uaq 1 —cos(2uag
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