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Abstract Free-surface flows have various natures in the environmental and industrial contexts.
It may be a smoothly-varying regular surface with waves from which one may want to extract
renewable energy, or an also smooth surface of an evaporating pool in case of recirculating
pumps deficiency, but also a flow down a spillway with a really disturbed free-surface.

Lagrange and/or Euler approaches can be used to solve the discretised Navier—Stokes
equations with a free-surface.

Among the Lagrangian methods, smoothed particle hydrodynamics (SPH) is a mesh-less
numerical method ideal for simulating potentially violent free-surface phenomena such as a
wave breaking, or a dam-break for which many Eulerian methods can be difficult to apply.

Gentle free-surface flows can also be tackled with the arbitrary Lagrangian Eulerian (ALE)
mesh-based finite volume method, where the free-surface faces of the mesh move so that the
kinematic boundary condition is fulfilled.

The first Chapter is made to introduce SPH and ALE finite volume and to draw links
between the two methods.

For SPH, dealing with boundary conditions (walls and open boundaries) is one of the
most challenging parts as it is declared as one of the Grand Challenges of the international
organisation representing the community of researchers and industrial users of smoothed
particle hydrodynamics (SPHERIC). Concerning walls, the proposed methodology introduced
in the second Chapter relies on the semi-analytical approach which consists in renormalising
the density field near a solid wall with respect to the missing kernel support area.The SPH part
of this work extends this semi-analytical methodology, where intrinsic gradient and divergence
operators that ensure conservation properties are employed. The accuracy of the physical
field such as the pressure next to walls is considerably improved, and the consistent manner
developed to wall-correct operators allows us to perform simulations with turbulence models.

The new model is demonstrated for cases including hydrostatic conditions for a channel
flow, still water in a tank of complex geometry and a dam-break over triangular bed profile
with sharp angle where a significantly-improved behaviour is obtained in comparison with
the conventional boundary techniques. Simulation of the benchmark test case of a square
object moving in an enclosed tank shows good agreement with the reference solution and no
voids are formed within the fluid domain. The performance of the model for a 2-D turbulent
flow in a channel is demonstrated as the profiles of velocity, turbulent kinetic energy and its
dissipation are in agreement with the theoretical ones. Finally, the performance of the model
is demonstrated for flow in a fish-pass where velocity field and turbulent viscosity field are
satisfactorily reproduced compared to mesh-based codes. This work has been published in
Ferrand et al. (2013b).

An axisymmetric formulation with a unified renormalisation factor taking both radial
correction and wall renormalisation is proposed as an extension of this work in Appendix D.5.

The third Chapter deals with open-boundaries for the SPH approach with the resolution
of a Riemann problem associated to the hyperbolic compressible SPH framework used. The
discretisation of the boundary in surface elements (segments in 2-D) and vertices is adequate
to make particles enter progressively so that no pressure wave are created by the release of
new fluid particles. This work has been published in Ferrand et al. (2017). Some details or
how to integrate the geometrical renormalisation factor used in the SPH boundary conditions
is presented in Appendix. This work has been published in Mayrhofer et al. (2015).

The fourth Chapter presents the ALE finite volume algorithm developed in the massively
parallel open-source code code_saturne (see Team (2021)). An original mixing of cell-based
numerical scheme used to get conservation of mass and momentum on each cell control
volume and a vertex-based scheme based on the compatible discrete operators (CDO) approach
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is presented with a particular care on the free-surface condition both on fluid and mesh-
displacement. Various verification and validation test cases are presented. This work has been
published in Ferrand and Harris (2021). Space discretisation of a Poisson equation, used for
the mass correction step in the ALE finite volume approach, is presented in Appendix A and
has been published in Ferrand et al. (2014).

Résumé Les écoulements a surface libre peuvent présenter des aspects tres différentes dans
I’environnement et I’industrie. Il peut s’agir d’une surface tranquille, réguliere mathématique-
ment parlant, avec des vagues dont on peut vouloir extraire de 1’énergie renouvelable, ou
encore d’une surface, lisse également, d’une piscine s’évaporant suite a une défaillance des
pompes de recirculation, ou enfin d’un écoulement dans un déversoir de barrage avec une
surface libre vraiment perturbée et complexe dans sa forme et sa topologie. Les approches
lagrangiennes et / ou eulériennes peuvent étre utilisées pour résoudre les équations discrétisées
de Navier—Stokes avec une surface libre.

Parmi les méthodes lagrangiennes, I’hydrodynamique des particules lissées (en anglais
“smoothed particule hydrodynamics” SPH) est une méthode numérique sans maillage idéale
pour simuler des phénomenes potentiellement violents de surface libre tres déformée tels
qu’une vague déferlante ou un déversoir de barrage pour lequel de nombreuses méthodes
eulériennes peuvent étre difficiles a appliquer.

Les écoulements a surface libre réguliers peuvent également étre traités avec la méthode
des volumes finis sur maillage déformable avec une approche arbitrairement lagrangienne
eulérienne (ALE), ou les faces de surface libre du maillage se déplacent de sorte que la
condition aux limites cinématique soit vérifiée.

Le premier chapitre a pour objectif de présenter les méthodes volumes finis ALE et SPH
et den établir des liens.

Pour SPH, la gestion des conditions aux limites (murs et frontieres ouvertes) est I'une des
parties les plus difficiles car elle est déclarée comme 1’un des grands défis de 1’organisation
internationale représentant la communauté des chercheurs et des utilisateurs industriels de
I’hydrodynamique des particules lissées (SPHERIC). Concernant les murs, nos travaux
suivent lapproche semi-analytique, introduite au chapitre 2, qui consiste a renormaliser la
masse volumique preés d’un mur plein par rapport a la zone de support de noyau manquante.
La partie SPH de ce travail étend cette méthodologie semi-analytique, ou des opérateurs
de gradient et de divergence intrinséques qui garantissent des propriétés de conservation
sont employés. La précision du champ physique telle que la pression a coté des murs est
considérablement améliorée, et la mani¢re cohérente de prise en compte des parois développée
pour les opérateurs nous permet d’effectuer des simulations avec des modeles de turbulence.

Une formulation axisymétrique avec un facteur de renormalisation unifié prenant a la fois
la correction radiale et la renormalisation de la paroi est proposée en annexe.

Le chapitre 3 traite des frontieres ouvertes pour 1’approche SPH avec la résolution
d’un probléeme de Riemann associé au cadre SPH compressible hyperbolique utilisé. La
discrétisation de la frontiere en éléments de surface (segments en 2-D) et en sommets est
adéquate pour faire entrer les particules progressivement afin qu’aucune onde de pression ne
soit créée par la libération de nouvelles particules fluides. Quelques autres aspects sur SPH
dont lintégration du facteur de renormalisation sont présentés en annexe.

Le chapitre 4 présente I’algorithme volumes finis ALE développé dans le code open-source
massivement paralléle code_saturne. Un mélange original de schéma numérique basé sur
les cellules utilisé pour obtenir la conservation de la masse et de la quantité de mouvement
sur chaque volume de contrdle de cellule et un schéma basé sur les sommets basé sur
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I’approche des opérateurs discrets compatibles (CDO) est présenté avec un soin particulier
sur la condition a la limite de la surface libre aussi bien du point de vue du fluide que du
déplacement du maillage. Différents cas de test de vérification et de validation sont présentés.
La discrétisation spatiale d’une équation de Poisson, utilisée pour 1’étape de correction de
masse dans I’approche des volumes finis ALE, est présentée en annexe.

Contexte et organisation du manuscrit

Ce manuscrit rassemble une partie de mes travaux réalisés dans la modélisation et la simulation
numérique des écoulements depuis mon master de recherche (Mphil) réalisé€ a I’université de
Manchester en 2010 (Ferrand (2011)). Durant ma carrie¢re d’ingénieur chercheur a EDF — R&D
(2010 — maintenant) et de pilote opérationnel du projet Plateforme ThermoHydraulique Locale
(PTHL, 2014 — 2019)!, puis maintenant au laboratoire Centre d’Enseignement et de Recherche en
Environnement Atmosphérique (CEREA), j’ai eu ’opportunité de mettre en ceuvre des modeles
et des algorithmes pour apporter des réponses a des enjeux variés pour EDF (conditions d’entrée
libre pour les simulations d’incendies, algorithmes dilatables, modeles avec phase glissante pour
la simulation de la combustion charbon et biomasse, mise en place d’un module de simulation
de la ségrégation carbone dans les gros forgés, mise en place de modélisation permettant la
simulation de colmatage de tambour filtrant en cas d’arrivée massive de colmatants, mise en
place de modeles pour 1’étude des piscines de stockage du batiment combustible en situation
incidentelle, étude du comportement des colis bitumineux de stockage des déchets radioactif sous
sollicitation thermique due a un incendie,...). J’ai eu ’occasion de participer au développement
d’outils de calcul scientifique, principalement code_saturne, code volumes finis, développé
depuis la fin du 20¢ siecle, open-source depuis 2006 ; mais aussi dans les codes particulaires
SPARTACUS-2D et Sphynx. Il m’a été permis d’encadrer une dizaine de stages, et de participer
au suivi de 5 theses. Enfin, j’ai la chance d’enseigner la mécanique des fluides et la mécanique
des fluides numérique 2 1’Ecole des Ingénieurs de la Ville de Paris (vacataire de 2010 a 2020,
responsable du module de mécanique des fluides de 2019 4 2020) et & I’Ecole des Ponts ParisTech
(vacataire remplagant de 2011 & 2015, puis vacataire depuis 2016 sur le cours de mécanique des
fluide, enseignant vacataire et responsable du cours de mécanique des fluides numérique depuis
2015).

La sélection des travaux présentée dans ce manuscrit est faite en suivant le fil rouge du point
de vue arbitrairement lagrangien-eulérien (ALE) pour les écoulements a surface libre.

Les écoulements a surface libre représentent un large spectre d’applications pour une
entreprise comme EDF : nous pouvons penser en premier lieu aux barrages hydro-électriques,
aux vagues comme menaces de constructions cotieres ou d’éoliennes off-shore. Les surfaces
libres sont aussi a considérer lorsque 1’on s’intéresse au comportement de piscine de stockage de
combustible nucléaire usé, notamment en prenant en compte I’expérience post-Fukushima ; mais
encore lorsque I’on s’intéresse au comportement d’un colis bitumeux sous sollicitation thermique
intense lors d’un incendie hypothétique d’un stockage profond : le bitume se comporte d’abord
comme un milieu continu visco-plastique puis comme un fluide newtonien, sa surface montant
dans le colis du fait de la dilatation thermique.

La premiere méthode développée, smoothed particle hydrodynamics (SPH) repose sur
une discrétisation en particules, et est principalement lagrangienne (mis a part les particules
discrétisant le bord du domaine étudié).

La seconde méthode repose sur 1’approche des volumes finis en version ALE pour la

! Projet qui développe le logiciel open-source code_saturne d’EDF, ses méthodes numériques, ses modélisations
physiques, ses algorithmes pour le calcul haute performance, sa vérification et validation, ainsi que son intégration
dans la plateforme Salome.
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simulation des écoulements a surface libre.

Les travaux réalisés ont fait I’objet d’une attention particuli¢re sur le traitement des conditions
aux limites, pour ce qui est du traitement des parois (Chapitre 2) ou des frontieres ouvertes
(Chapitre 3) pour la méthode SPH (il est a noter que le traitement des conditions aux limites
constitue un des grands challenges de la communauté SPH), ou pour le traitement de la surface
libre pour la méthode des volumes finis ALE (Chapitre 4). Dans ce dernier point, I’usage de
schémas numériques sur le maillage dual, associé aux nceuds du maillage a permis d’améliorer la
robustesse globale du schéma.

Les deux méthodes développées et présentées dans ce manuscrit ont fait I’objet d’articles
publiés dans Ferrand et al. (2013b), Ferrand et al. (2017) et Ferrand and Harris (2021).
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1. Introduction

System of equations, Lagrangian and Eulerian approaches and free-surface

Fluid motion equations

Fluid motion, when studied with the continuum hypothesis in an open space (usually bounded) €,
is described by conservative laws — mass, momentum and energy conservation — supplemented
with equations of state (EOS) or constitutive laws.

Conservation of mass and momentum leads to Cauchy equations:

6_p
ot

%(pu) +div(u ® pu) = div(o) + f + mu™, (1.1)

+ div (ou) = m,

where u represents the fluid velocity, p is the density of the fluid, o is the stress field, f is a field
of volume force (e.g., gravity force, Coriolis force, additional head losses force), 7 is a possible
mass source, and u'”* the value of the corresponding injected velocity. For the sake of simplicity,
rir will be set to zero hereafter.

The stress tensor o is decomposed into an isotropic component, called the pressure p, and
the deviatoric component, 7:

o=-pl+T, (1.2)

and thus the Cauchy equations are:

op + div (pu) =0,
ot (1.3)

%(pu) +div(u ® pu)=f - Vp +div (7).

For a Newtonian fluid, the constitutive law connecting the stress tensor to the deviatoric part
of the deformation rate tensor, given as S :=% (V u+V uT) , is determined as:

T(u)=,u(Vu+VuT) +(K—§,u) wr(Va)l, (1.4)

\\\——_;_/;,/-—"“'//
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where « is the volume viscosity, usually neglected and therefore omitted hereafter. Note that at
the continuous level, tr (V u) = div (u).

The combination of terms in the Cauchy momentum Equations (1.1) and a Newtonian fluid,
Eq. (1.4) gives the Navier—Stokes equations:

0

it 4 + div (pu) =0,
; ot (1.5)
E(pu)+div(u ®pu)=f —Vp+div [,u (Vu+Val) - %ytr(Vu)l] .

For compressible flows, an EOS linking the pressure to the density and the total energy field
is added to Equation (1.5). Making the assumption of barotropic flow, the model for the EOS
reads:

p=%p). (1.6)

Tait’s EOS (see e.g. Hayward (1967)), also known as stiffened gas EOS, is commonly used to
model liquids:

2 Y
P(p)=po+$(ﬁ—1) , wn

where pg is the reference density, and pg and ¢ are its corresponding reference pressure and
reference speed of sound, and vy is the Laplace coeflicient.

For incompressible flows, the fluid flow is assumed to have a zero divergence, and the density
is either deduced from the energy equation or directly supposed to be constant over space and
time.

Finally, Equations (1.5) are completed by boundary conditions in time and space (i.e. initial
condition and boundary conditions when the space domain is bounded).

Lagrangian and Eulerian approaches

Equations (1.5) are written in a conservative form meaning that all terms are written as time or
space divergence, and thus give boundary terms when integrating over a timexXspace element.
This form is mandatory when dealing with non-regular solutions with shocks. For regular
solutions, Equations (1.5) are equivalent to the non-conservative form:

0
a—f + Vo -u=-pdiv(u),

(1.8)
p(a_"_,_vu.u) =f - Vp +div (ﬂ(Vu+VuT) —%,utr(Vu)l).

ot

When studying the time evolution of a transported variable ¢ (x, ), one can adopt an Eulerian
point of view, that is to look at %lﬁ (x, t), the space variable x being fixed.

As for the Lagrangian point of view, one looks at the time evolution of variable i following
the fluid particles, i.e. along the particle path x(¢) defined by d%x(t) = u (x(t),t) and with an
initial condition. Thus:

d 0
g @) 1) = =g (x(0), 1) + VY -, (1.9)

is called the Lagrangian derivative or again the particle derivative. In the sequel, for the sake of

simplicity, we write (%1// (x(2), t) as %—'f.
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The non-conservative form of Navier—Stokes Equations (1.8) therefore have a Lagrangian
writing:

d
—pz—pdiv(u),
51; (1.10)
pg =f - Vp+div [t (Vu+Vul) - Zur(Vu)l] .

Free-surface and some examples

A free-surface JF; is a material surface free to move with the fluid. It is thus a Lagrangian
surface. Mathematically speaking, the surface at time ¢ can be defined as the kernel of a function

¢s (x,1):
x € OF; iff. ¢ (x,1)=0. (1.11)

For instance, for a regular free surface whose elevation Z can be determined only with x and y
components we can define ¢, (x,1) = z — Zs (x, y,t). Then ns:=V¢y is a vector field normal to
the free surface. Therefore, taking a point x4(¢) at the free surface, moving at the fluid velocity
(which is also the surface velocity), we get the kinematic condition:

s s 112
dr ot st ( )

For a regular free surface, we get 'ZS = ny - us. The evolution of the surface is therefore to
be tracked if one wants to study the fluid below the free-surface only. This is straightforward
for a purely Lagrangian method, and can also be done with an arbitrary Lagrangian—Eulerian
approach introduced in §1.2.

Various applications can benefit from numerical simulation of free-surface flows, and an
exhaustive list is out of the scope of this document. We illustrate it here with some examples we
encountered.

The most common free-surface is seen between water and air, with wave propagation. Waves
may be a concern for engineers to design dikes, offshore platforms, but also an opportunity to
retrieve some energy from them.

Free surface in pools are also of interest. For the swimmer at the Olympic Games, the
interaction of wakes with the free surface plays a key role in the athletes’ performance. In another
context, pools are used to store fuel assemblies after having used them in nuclear generators. The
behaviour of these pools in the event that pumps are out of service have been studied in details
since the Fukushima accident as shown in Figure 1.1.

When studying long term nuclear waste storage, one can use bitumen package. One important
question for the safety is therefore how does the package behave under fire conditions. Heated,
the bitumen of the package melts and behaves as a free-surface flow as displayed on Figure 1.2.

Another smooth free-surface can be observed in the Berre lagoon, and its modelling is of
importance to study the evolution of the brackish water ecosystem in this area connected to
the Mediterranean Sea as illustrated in Figure 1.3. For this type of turbulent flows, momentum
exchanges and turbulent kinetic energy next to the free-surface are key challenging quantities to
model (see Ferrand, 2009). The modelling of turbulence is out of the scope of this document,
and is briefly discussed in Chapter 2 to present how to impose standard wall functions in the SPH
method.

Open boundary conditions when studying atmospheric flows is a key challenge when
modelling at CFD scale the flow around an industrial site. Namely, the boundary condition on
the top of the simulation domain can lead to non-physical behaviour if we impose a zero flux
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Time: 100's Time: 500 s

(a) Snapshot at time ¢ = 100s. (b) Snapshot at time ¢ = 500s.

Time: 1000 s Time: 5800 s

(c) Snapshot at time # = 1000s. (d) Snapshot at time ¢ = 2000s.

Figure 1.1: Simulation of a fuel assembly storage pool free-surface evolution performed by
Romain Camy (EDF DT) using code_saturne. When cooling pumps stop working, heat is
released with natural convection only. Boiling may occur and there is a risk of pump failure.

@z 2 z
¥ N ¥

x x x
(a) Snapshot at time # = 900s. (b) Snapshot at time ¢ = 5400s. (c) Snapshot at time r = 7200s.

Figure 1.2: Simulation of a slice of a 2kg bitumen pot which is heated from the side using
code_saturne. This numerical model aims at reproducing the experimental temperature behaviour
of bituminous sludge. At room temperature, the transfers are very limited and heat exchange takes
place by conduction through the material. The density change is significant from a threshold
temperature rise. The presence of a density gradient is the establishment condition of a convection
loop. This case consists in studying a fluid flow, which is pseudo-Newtonian through a Bingham
law, inside a cylindrical bitumen package using ALE to catch the upper moving boundary
interface. The initial cylindrical domain is represented in transparent grey to show the swelling
of the sludge.
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Mars 2007 E\ Mars 2007

(a) Snapshot when fresh water is realesed in the lagoon.

Mars 2007 B\ Mars 2007

(b) Snapshot when the Mediterranean Sea is entering the lagoon.

Mars 2007 1 Mars 2007

(c) Snapshot when the channel is stratified.

Figure 1.3: Simulation of the exchange of salinity between the Berre lagoon and the Mediterranean
Sea through the channel between them, using TELEMAC-3D. Salinity may stratify due to buoyant
effect in the lagoon or mix when wind shear stress is sufficient. View from the top on the
left-hand-side, view from the bottom on the right-hand-side.
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such as in a wind tunnel experiment. Physically, the horizontal flow over a cliff can accelerate,
but vertical velocity will also be generated, making velocity boundary conditions at the top of the
domain complex to specify. One can therefore consider the top of the domain as a free surface of
imposed pressure.

All the previous examples can be modelled using arbitrary Eulerian-Lagrangian approach
introduced in section 1.2 or using fully Lagrangian approach such as SPH introduced in section
1.3.

Finite volume and arbitrary Lagrangian-Eulerian approach

Basic finite volume formulations for Newtonian fluids

The finite volume method has been introduced relatively recently (see e.g. Patankar (1980))
compared to the finite elements methods; a complete and valuable overview of the method can be
found in Leveque (1992), Eymard et al. (2000) and Toro (2013). When dealing with conservative
Equations (1.5), finite volume is a natural method that brings space and time integration over a
subset V. x [¢", "*] into boundary terms!:

tn+1
/ p(x, t”+1) —p(x, t")dQ+/ pudt - dS =0,
c oV, Jit"
tn+l tn+]
/ ou (x, t"“) — ou (x, t")dQ+/ / u®pudt-dS:/ / odr - dS
Ve oV, Jin oV Jit !
P
+/ fdtdQ.
Ve Jin
(1.13)
Mean space values over cell V. are denoted by:
1
()e =y (.)de, (1.14)
c JV,.

with V. being the cell measure. Similarly, mean time values over time interval [, "*!] are
denoted by:

t"+l

1
n+l
. =— .dt, 1.15
Ot =g [0 (1.15)
with At being the interval measure. Moreover, time values at time " (respectively **!) are
written with the superscript (.)" (respectively (.)**!). The time interval Ar is t"*! — . Using
these notations (1.13) reads:

V. (pg” - p';) + At /{W ou|"*1 . dS =0,

Ve ((pu - u) +a [ wepulyt-as=a [vc st [
V.

o -dS] .
oV, oV,

(1.16)

Therefore, space ) is partitioned into a finite number of cells, supposed in the following to
be polyhedra: Q = [J. Q.. Geometrical quantities of interest, such as faces and face centres,
nodes, cell centres are displayed on Figure 1.4.

Note that the time integration of the time derivative using the fundamental theorem of calculus in 1-D is analogous
to the space integration of the divergence using the divergence theorem in 3-D.
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Figure 1.4: Labelling of information used for a mesh in code_saturne. In green, x, is the
barycentre of one cell ¢; whereas x; is the one of ¢;. Each face f is split into portions of faces
associated to a vertex. The portion of face f associated to a vertex v is drawn in solid orange, and
is defined by x f, the barycentre of f, the middle of the two edges of f passing through vertex v,
and x, itself.

Equations (1.16) lead to the definition of the extensive quantities cell volume V., cell mass
M., cell momentum Q.. and cell external force F . (they are denoted by capital letters):

/ a0, F. / £do,
Ve Ve (1.17)

/ pdQ, 0. / pudQ.

As for the intensive quantities, let p. be considered the cell-averaged density, let f . be the
cell-averaged force and let u . be the density-weighted cell-averaged velocity, defined as:

Ve

M.

. M.
pC T Vc b
F.
= — (1.18)
fo = 35
_ 9
u. = M,

Let us first start assuming the meshed domain is motionless, integrated mass equation of (1.13)
rewrites:
n+1 n n+l
MM MY+ A Z (ou)y|
fefe

- Senp =0, (1.19)

n

where ¥ is the ensemble of all the planar polygonal faces of cell ¢ and S~ is the outward
surface vector. The surface measure is denoted by Sy := |S o> f|. Note that the quantity (.)s coming
from the integration of the divergence is defined as the average (in space) over the face of (.):

1
(s =3, /f (.)ds, (1.20)
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thus the mass flux over a face reads ¢ f | Sesr = (pu) f| S¢>r, q being the local momentum.
The expression of mean face values with respect to the cell values will be given by the space
discretisation.

Performing the same computation for the momentum equation of (1.13) gives:

feFe

The finite volume method has been very popular for computational fluid dynamics (CFD)
for both hyperbolic equations for compressible flows and incompressible flows. The goal of
numerical modellers is to express face fluxes in terms of cell values.

Discrete version of the differential operators:
In the finite volume method the divergence operator plays a key role, as it gives exact space
balance on fixed cells when applied on face-averaged field:

Div, {¥;} :_— DT WrSeap = (div (W), . (1.22)
=

Discrete cell gradient of scalars i is then defined as divergence of a tensor /1:

Grad, {ys} = Z UrSess = (div(y1)), . (1.23)
Ve (.

Cell Laplacian operator applied to a scalar field ¢ with a diffusivity field K writes:

Lap, (K} (#)) = @V (KV), = o > (KVY); - Seay. (1.24)
€ fete

In what follows, a Two-Point Flux Approximation (TPFA, see Eymard et al., 2014) with non-
orthogonal reconstruction is used to discretise the Laplacian operator. See Ferrand et al. (2014)
and appendix A for the extension to non-Cartesian grids in code_saturne for an anisotropic
diffusion problem.

With these notations, the mass and momentum discrete balances over fixed cells are rewritten:

Pt —p

- C+D1vc{qf|"“} 0, (1.25)

(pu)*! — (pu)?
At

+ch{(u®q)f{””} N Gradc{prZ“}mivc{Tf|z“}. (1.26)

Time stepping and space discretisation:

The steps to solve the 3-D Navier—Stokes equations in the legacy algorithm of code_saturne
are described in this paragraph. Following pioneer work of Chorin (1968) and Temam (1968),
equations are solved in two steps: one prediction step for the velocities from the explicit pressure
field, and a correction step, where the continuity equation is used to calculate a change of pressure,
which adjusts the mass flux to ensure mass conservation and then update the velocity field. It
is also possible to perform sub-iterations over these two steps, as for a Pressure-Implicit with
Splitting of Operators (PISO) algorithm (for a description of PISO see Issa et al., 1986; Versteeg
and Malalasekera, 2007, for a general presentation of pressure correction algorithms). We will
call it PISO-like algorithm and sub-iterations will be denoted by the superscript k starting at 1.
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For the prediction step, code_saturne uses by default an implicit Euler first-order scheme
(extension to second-order scheme will be presented in the next paragraph), where the viscous
shear stress is time-implicit?, the pressure is time-explicit, and the convective term is linearised
and when written in semi-implicit form as follows:

n+1,k— 1
Pec At pC C + Dch {<i-[k>f ® f|n+1 Jk— ]} — fC|Z+l,k—1 _ Gl’adc {<p|2+1,k—l>f}

+ Div, {(T (ﬁk))f},

(1.27)

where @* is the predicted velocity field to be solved, and the mass flux ¢ f|n+1 s c>f 18
n+l, 0

initialised by qf| Sesf = qf| S¢>f, the mean pressure over interval [n,n + 1] is

n+1,0

initialised by p|;, = pl,_,, and the density p"Jrl 0 = = p%. Note that in Eq. (1.27), cell

|n+l,k—1

pressure gradient Grad, < p|:ll+1’k_1 >f} and external volume force f .|, appear at the

same time location, so if they are in (partial) balance, they will not create spurious velocities.
Face interpolation from cell values is denoted by (.) ; and requires a space discretisation scheme.

Some standard convective schemes for <ii'k> are available in code_saturne: either a full centred

scheme with optional slope test limiter (this will be used in §4.4), or a Second Order Linear
Upwind (SOLU), or a pure upwind scheme. Some details on convective schemes for scalars

are given in Appendix B, with some special treatment to ensure minimum-maximum principle.

< Z”’k_l >f is discretised by a centred scheme.

The unsteady term of Eq. (1.27) is algebraically rewritten using the conservation of mass:

~k n
n+lk 1 k n u.—u.
—pcuU ( < ¢ +1,k—=1] ~k
VI e _ g — - Div. {qf|” }u (1.28)

Before the correction step, the density might be updated through an equation of state to be
specified by the user (e.g., p"+1 ¥ could be a function of buoyant scalars such as temperature or
salinity). A fully compressible algorithm is also available and presented in Colas et al. (2019).

During the correction step, a simplified momentum equation is solved under the mass balance
constraint:

n+lLk _ =k

nilk—14 u k k
K 4 Vo =6fF,
P A ¢t =of
1Lk
qflz+ Sc>f <pn+l Jk—1 n+1 k>f 1o (129)
—° A7 + Div, { qf|nJr } 0,

where potential ¥ = p|"*1K — p|"* 151 ig the pressure increment and 6 f* = "Mk — f LAl
is the external volume force increment. (p"+!:k=1yn+1k) 4 1s discretised by a centred scheme.

2The transpose of the velocity gradient and the isotropic term are in fact time-implicit with an iterative process
used to reconstruct terms due to the non-orthogonalities of the mesh if present, for more details see Archambeau et al.
(2004).
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From Eq. (1.29), a Poisson equation is written for ¢*:

n+l,k

i : n —1 = Pc —,0?
~Lap,. ({At}, {¢’<}) = -Div. {AtV,¢*} = -Div, {(p TLi-lgk 4 Arafk>f}—T.

(1.30)

The Rhie and Chow filter (see Rhie and Chow, 1983) can be added to the right-hand side
of Eq. (1.30) (see Archambeau et al., 2004). This filter is necessary due to the co-located

algorithm. Term Div, {<p”+1’k‘1i?k>f} requires face expression of a cell quantity (namely

c

LRIk which contains somehow ArGrad,. {< p|Z+1’k>f}. The kernel of the discrete

operator Div, {(Grad {H f} is far too big, for instance on a 1-D Cartesian grid, +1, —1, +1
field, called checker-board is in the kernel of the operator. On the other hand the Laplacian
operator obtained from a TPFA scheme smoothes checker-board field. Eq. (1.30) is therefore
rewritten as:

~Lap, [ {At}, $ ¢* + plptt 4 | = —Div, {<p"+1’k_lﬁk + ALV pntH 4 Ars fk>f}
N— —
=plpthk
_pett = pn
Ar
(1.31)

Space discretisation of the Laplacian operator is detailed in Ferrand et al. (2014) and presented
here in appendix A for an anisotropic diffusion. Note that the first line of Eq. (1.29) is then used
to update the cell velocity field u?“’k .

An extension to second order with time-staggered time stepping:

We present in this Section a conservative second-order time scheme for variable density flows
with a low Mach number we implemented in code_saturne. To reach second-order accuracy over
time, the Crank-Nicolson scheme is often used due to its simplicity and low storage requirement.
Most of the simulation codes actually use an implicit-explicit combination, thus combining an
implicit scheme such as Crank-Nicolson or Backward-Differentiation Formula with an explicit
one, such as Adams-Bashforth or Leap-Frog (Edwards et al., 2011).

The analysis of such combined schemes tends to be complex, as the stability condition of the
combination usually differs from the stability condition of the individual schemes. For instance,
the combination of Crank-Nicolson with Leap-Frog has been studied for decades but was proven
to be stable under the time step conditions suggested by linear stability theory only recently
(Layton and Trenchea, 2012).

The proposed scheme we integrated in code_saturne is similar to the one proposed by Wall
et al. (2002). However, here, the scheme is derived on different grounds, with the finite volume
discretisation perspective.

In the following, the time stepping is defined by the parameter 8, bounded in [0, 1]. When we
consider the case 6 = 1, we fall back to the implicit Euler scheme presented earlier (1** order in
time), and, if § = 1/2, we get the Crank—Nicolson scheme (2" order in time).

For any field y, the time interpolation between times n and n + 1 writes:

®(lﬁ”, w"”) =(1-0)y" +oy""". (1.32)
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n+1

n+l1

qrl,

Figure 1.5: First-order in time Euler implicit time stepping for the finite volume approach,

. — 1 . . .
variables localisation. Mass fluxes ¢ f|Z+ are stored at faces and bring cell density from time n
to time n + 1. They are computed with respect to z"*!.

We use the notation © (y", a,l/”“) to make clear what are the two boundaries of the time
interpolation during the iterative process.
The dual time interval around time # is denoted by [z — 1 + 8, n + 6], and is of length:

Mg =0 (A, A,

n—1+ n-1-°

where At|)_, is the length of time interval [n — 1, n] and At|2+1

n+l
AclE

n+6
Atl e

between time intervals [n — 1, n] and [n, n + 1] writes:

the one of [n,n + 1].

In case of non-equal time steps, 6=0

is also defined, and the time interpolation

o (A, alyy, Azt gl

n+6
Atln—1+6’

6(qlpr ali™) = = (1-8) alp_ +0 gl

Note that if the time steps are equal, then 6 = 6, and that is what is assumed in the following.

R) On the time localisation of variables. Mass balance is chosen to be done on primal mesh
cell between primal time steps n and n + 1. Therefore, since they are linked by the equation
of state, scalar mass fractions ¢ and density p are stored at the same space and the same
time location. The mass balance imposes that the mass fluxes denoted by ¢ are stored on
time interval [n, n + 1] and on the primal mesh faces. Note that the time interval [n, n + 1]
is the dual space of time n + % Therefore, the momentum equation will be solved between

timesn—%andn+%when0: 1/2.

Initialisation: The first sub-iteration is still denoted by k = 1 and therefore some values

have to be initialised for k£ = 0. For the density at time n, pﬁ’o = p ! and for all other k, pﬁ’k = pl.

. . 1,0
For the density at time n + 1, p?“’o = p?. For the mass flux, qf|z+

-Sc>f =4y n_] ‘Sc>f-

n
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t

n+1

n+l1

qrl,

Figure 1.6: Second-order in time time stepping for the finite volume approach, variables
localisation.

For the pressure, p|2i?’+09 = p|"73+9. As aside note, at any iteration, the mass flux should verify

a mass balance equation for all cells:
n+l n+l,k n+1,k n
Aty Dlvc{qfl,, }=—(pc ’ —pc)-

Buoyant scalars step, solve "% and update p"*'-*: During this stage, the values of
the buoyant scalars ¢ and of the density p are updated.
Firstly, the transport equation of buoyant scalars is solved:

n+l,k—-1 , n+l,k n,k—1
Pc lﬁ -

c p ye ) 1Lk-1
AT C+Dlvc{<®(w", o))l }=rhs2*9’k, (1.33)
n

where the right-hand-side term contains the source terms and the diffusion. For the first sub-
iteration in k, namely k = 1, the reader is reminded that p>*~! is p"~!. Therefore, there is a time
shift between p and ¢ for the first sub-iteration.

Secondly, the density is updated with the equation of state: p"** = p (W’“’k) . Note that
this new density is not balanced by any mass flux yet. This mass balance will be performed in
the upcoming correction step, which ensures mass conservation.

Momentum step, prediction of the velocity, solve TR During this stage, the values of the
predicted velocity u are estimated. With the velocity-pressure coupling in mind, the prediction
step is the preliminary one. The outcome of the velocity-pressure coupling is the mass flux
qlﬁﬂ’k, which is naturally centred on the time interval [r, n + 1]. Thus, the momentum equation
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is solved on the time interval [n — 1 + 6, n + 9]:

Lk-1\ =~k k-1 -
©) (pc, ot ) u.—0 (Pc , pe ) e ~ e n+0,k—1
o (0. 7)) o 05
At|n—l+9 !

=+ £ "5 Grad, {<plﬁff’+ka_l>f} + Dive {<T (© (urr, ﬁk))>f}

(1.34)
The mass flux q|"+(1’+k9 Uis defined by q|"+(1’+k9 -0 (q|fl_l , q|:’l+1’k_l) and therefore verifies
n+0,k-1 n—-1+60 n_ n-1 n+l,k—-1__n
the mass balance with &———8—— = (1 — )L+ + 2—7L
At|n71+9 At'n Atln—]

Once again, unsteady term and convection of (1.34) can be rewritten as:

~k n—-1+60
k-1 U — U . _ ~k +6,k—1
O (pr . ol )lT“)Wc{@(”" ) e a }
1 1+e (1.35)
. n+0,k—1| ~k
_DIVC{ f| 146 } o

this algebraic manipulation facilitates the observation that the obtained matrix for an upwind
scheme on @* is an M-matrix.

Mass step, correction of the velocity, solve ¢*: During this stage, the values of the
pressure increment ¢, of the resulting pressure p, of the corrected velocity # and of the mass flux
are updated.

With the velocity-pressure coupling in mind, the correction step is the concluding one. The
resulting mass flux will balance the density obtained in the buoyancy step.

n+0,k _ =k
© (prk-1, prtlk=ly u u LV = sf*
’ n+6 ’
n+Azt<|"‘”,f (1.36)
n+l,k pc pc
Dive {q 1"} + 0L g
Atl*
After solving ¢, the pressure over the time interval [n — 1 + 6, n + 6] is updated with:
pIrtE = p|n R L gk, (1.37)

Taking into account the Rhie and Chow filter, and assembling pressure gradients and forces
which might be in partial equilibrium, the mass flux is therefore given by

qf|Z+l,k — <® (pn,k—l’ pn+1,k—l) un+9,k>f

=(@ (o et @ (Graa () - A1),

k k
- At (gradf pmt?w - <f|:ll+(i)+9> )

+Lk

which verifies the mass balance with I)CAT Note that no space indices are written for the

first equation of (1.36), because this equation is used both for cells (to update cell velocity) and
faces (to update mass fluxes).
At the end of this step, one gets the new velocity which is living at time n + 6.
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Arbitrary Lagrangian-Eulerian formulation

We now perform balances on moving subsets V.(¢), let us switch to the arbitrary Lagrangian-
Eulerian (ALE) approach. First it is necessary to formulate the equations governing the
conservation of momentum in the domain, Q(¢), which may also move in time. We denote
the velocity of mesh displacement field v (x, 1), for points x (x¢, t) originally located at xo and
moving in the domain. The mesh velocity of Q(¢) is thus written:

dx (xo, 1)

5 (1.38)

v(x,t) =

We now consider a sub-domain V() of Q(¢). This domain corresponds to a cell of the mesh

previously described. Note that there is no a priori guarantee that planar faces of V,. are kept

planar over time. Using the Leibniz integration rule, we can evaluate the variation of an arbitrary
tensor field ¥ in V,.(¢) over time. This is written as:

d oW
h ‘I’dQ:/ —dQ+/ Yev-ds. (1.39)
) Ve(r) Ot V(1)

It is important to note that % represents the total derivative of the integral quantity, that follows
the motion of V_.(z).

Applying the Leibniz integral rule, Eq. (1.39), to the unity scalar field gives the way cell
volumes evolve:

d
= dQ:/ y-dS. (1.40)
dr Jv.q) V()

This last equation (in a form integrated in time) is often called the Geometrical Conservation
Law (GCL) and will be described in more detail in Chapter 4.

Performing the same calculation for the variation of mass % ‘/\‘/(‘ o pdQ in the cell ¢ and using
the first line of Eq. (1.1) we obtain:

d

— de+/ p(u—-v)-dS =0. (1.41)
dr Jv.q PYAG)

Applying again the Leibniz integral rule (1.39) to establish the conservation of momentum in
the domain V,(¢):

d 0
hd pudQ:/ ﬂdg+/ ou®v-ds. (1.42)
dt Jve Ve() Ot Ve(t)

We apply the Cauchy momentum equation to replace '%" of Equation (1.42), which gives us:
d
— pudQ+/ u®p(u—v)-dS:/ o-dSs + f. (1.43)
dt Jvew Ve(t) Ve(t) Ve(r)

This thesis will not detail all the techniques developed for finite volume schemes (the reader
may look at Eymard et al. (2006)), but we will detail in Chapter 4 the space scheme and
time stepping of code_saturne for the moving mesh module, for which the legacy schemes are
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co-located in space (see e.g. Archambeau et al. (2004)). A particular attention will be paid to the
free-surface condition.

The software code_saturne also provides state-of-the-art schemes, based on the so-called
compatible discrete operators (CDO) framework developed in Bonelle and Ern (2014). Theses
schemes offer the ability to solve equations not only for variables cell-wise located (cell-based
schemes) but also vertex-based or hybrid cell-face based schemes on polyhedral meshes. This
will be favorably used for solving the vertex displacement of the moving mesh in Chapter 4.
These schemes can somehow be extended to high order approximations using the hybrid high
order (HHO) schemes (see Di Pietro and Ern (2015)).

An attempt to extend this scheme to second order in time is proposed in Appendix C.

Smoothed particle hydrodynamics with a pure Lagrangian particle approach
A short introduction to SPH

Smoothed particle hydrodynamics (SPH) is a mesh-less Lagrangian method used to simulate
continuous media motion, especially for fluids. The Lagrangian point of view may be compared
to the Eulerian one: the first one consists in studying a flow following fluid particles. Each
physical quantity is then attached to its fluid element and transported with it with respect to the
laws of physics. On the contrary, Eulerian approaches study physical quantities at a fixed position.
Many methods such as finite difference, finite volume and finite element are originally based on
that approach, which are also called mesh-based methods. Highly non-linear deformation such
as a 3-D dam break cannot be handled with the ALE finite volume approach without re-meshing,
because of the topology changing of the computational domain. Two phase models with the
computation of the volume of fluid fraction are an alternative. They can be either based on an
homogeneous approach, with only one velocity field, such as Volume Of Fluid (VOF, see Pilliod
and Puckett (2004)) or with two coupled momentum equations as in Méchitoua et al. (2003).
However, these methods require specific numerical treatments for the convective terms to avoid
numerical diffusion of sharp interfaces.

SPH is one of the most used Lagrangian techniques. Due to its mesh-less formulation, SPH
is easily able to simulate merging domains, and due to its Lagrangian formulation, it does not
diffuse any interface. It was first introduced by Lucy (1977), and Gingold and Monaghan (1977).
The use of SPH has since widely expanded in fluid dynamics and solid mechanics Monaghan
(1999). The basic concept of SPH is that continuous media are represented by discrete particles
with volume and mass. A kernel function is used to define particle’s range of interaction, and the
fields are approximated by integral interpolations which is nothing else but the convolution of
the variable with the kernel function.

The SPH method was invented primarily to investigate and carry out astrophysical simulations.
This method was particularly better suited than mesh-based Eulerian approach for: strong non-
linear interactions between cosmic objects and high deformations, concentration of masses and
empty areas. SPH was for instance used for the star collisions and galaxy formation predictions
(see Patsis and Athanassoula (2000)).

Secondly, although widely developed and used through finite elements methods, solid
mechanics found an interest to investigate the SPH method to compute cases where grid-based
approaches face problems: we may cite for instance fracture and fragmentation of a solid. Indeed,
when one studies fracture, one should be able to refine meshes where large distortion appears,
to be accurate. Knowing where a discontinuity will occur before the simulation is a difficult
problem to handle. On the contrary, as a grid-less method, SPH deals easily with this type of
problem. We could refer for example to Das and Cleary (2008) who used the SPH method to
successfully simulate the 3-D fracture and fragmentation in a thin plate.
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Last, but not least, SPH has been adapted to perform fluid mechanics simulation in many
cases, mainly for violent deformations with complex free-surface flow. Two major variants exist:

() a weakly compressible version where the pressure is obtained analytically by an equation of
state. The Mach number, based on a numerical speed of sound, is supposed to be less than
10%, and

(if) anincompressible version, where the pressure field is obtained by solving a Poisson equation
to enforce incompressibility (see Xu (2009), Lind et al. (2012) or Leroy et al. (2016) for
more details).

The approach (i) was introduced first, and has as drawbacks a relatively small time step due
to the numerical speed of sound and a pressure field possibly impacted by small perturbations of
the density field. The main advantages is to ensure naturally free-surface condition for pressure
without imposing it. However, method (i7) allows larger time steps in the time schemes and gives
a smoother pressure field, but requires a Poisson problem to be solved and to enforce pressure
boundary condition at the free surface.

We have chosen here to investigate the weakly compressible version of SPH mainly because
of its simplicity. However, the framework developed to deal with wall and open boundaries can
be adapted to incompressible formulation, see Leroy et al. (2014, 2016).

Other variants of SPH were developed to better reproduce pressure fields. SPH, as code_sat-
urne’s finite volume scheme stores pressure and velocity in a co-located manner, and though
spurious pressure field can be generated and not filtered. Among the variants, we can cite 6-SPH
(see e.g. Sun et al., 2017) which add corrections terms which can be seen as a Rhie & Chow filter
presented in §1.2.

Finally, it is worth noting that ALE versions of SPH have been proposed over the last decades
to better perform transition where flows distorts rapidly and calm zones, but also to gain accuracy
on the pressure field. They are often used with hyperbolic solvers, introduced by pioneer work of
Inutsuka (1994), which allow correct treatment of shocks. Vila (1999) first introduced an ALE
and mathematical analysis of SPH and was followed by many authors (see e.g. Marongiu et al.,
2010) using Riemann solvers. Riemann solvers and fixed (therefore Eulerian) boundary particles
will be used in Chapter 3.

Basic SPH formulations for compressible Newtonian fluid

Smoothed particle approximation

Before starting with SPH, let us define particle approximation following the work of Vila (1999).
As before, let Q be the domain, open, included in R¢, d being the space dimension.

Space is partitioned by volumes V,(¢) moving in time, indexed by a or b, of volume also
denoted by V,(#). The centre of a volume (or particle) a is x,(¢). The set of (fluid) particles is
denoted by ¥ .

Space Q is deformed by a velocity field v (x, ¢) supposed regular enough. Thus, particles
evolve as:

dx,
dt

=v(xg t)=v, (). (1.44)

Concerning the volume of a particle, it evolves as previously seen:

dv,
—:/ div (v)dQ:/ y-ds. (1.45)
dr Ve V.

Note that usually, the partition Q = (J,# V4 is not explicitly known.
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We can now define the particle approximation distribution IT () of a field ¢ as:

(W) (x) = ) Vah (xa) 8 (x = Xa), (1.46)
acf
¢ being the Dirac distribution. Distribution (1.46) is then smoothed / regularised using a kernel
function, noted w (x), assumed in the following to have a compact support €, (or in short Q, if
at particle position x,) of smoothing length denoted 4. The regularisation is noted ISP ()
and is the convolution between IT (¢) and w:

TSP (@) (x) = (L) % w) (x) = D Vath (Xa) w (¥ = X4) (1.47)
acf
The finite volume method can also be written as an interpolation operator:

lv.(x)

Ve
——
=wl Y (x)

MY @) (x) = ) Vet (1.48)

but cannot be written as a convolution between the particle projection distribution IT and a kernel
which is radial basis function. In a way SPH is more isotropic than FV.

Some kernel examples are given in §1.3.2, and a priori, I15FH does not interpolate exactly
constant fields, contrary to (1.48), which is known to be the unity partitioning property. As
reported in Vila (1999), the error tends to zero as the particle distance Ar tends to zero and Ar/h
tends to zero, meaning that one needs to decrease the kernel support size and increase the number
of particles in the domain but also in the kernel support3.

Note that we could also define the continuous interpolation of i as the convolution with the
kernel ¢ * w:

W) (¥) = (% w) (x) = /Q W () w (x - x')dx, (1.49)

for which IT () * w = TI3PH () is a discrete approximation. In other words, the smoothed
particle approximation can either be seen as a particle approximation then smoothed with a
kernel, or as a continuous smoothed approximation then discretised over a set of particles (the
latter approach being more convenient to estimate the errors).

When studying bounded domain, the convolution with kernel w does not preserve constant
field functions . To circumvent this issue, an analytical factor vy (x) of renormalisation is
introduced next to the boundary 9Q (see Benz (1990) and Herant (1994)):

y(x)=(1xw)(x)= / w(x"—x)dx’. (1.50)
QNQ,
The introduction of this factor leads to the following smoothed particle approximation definition:
I1 1
I, ) (¥) = ( . ("”)) (1) = —— 3 Ve ) w(x - x0). (151)
Ixw v (x) =

The use of analytical renormalisation will make boundary terms appear as detailed in Chapters 2
and 3.

Now equipped of these approximation interpolators, we will define the standard SPH operators
starting from the density variation.

3 Renormalisation techniques can improve the accuracy of the smoothed particle approximation as proven in Vila
(1999), and is quite popular in the SPH community (see for instance Bonet and Lok (1999)) but is out of the scope of
this thesis because it may break some conservation properties. Nevertheless, boundary terms proposed in this thesis
can be adapted to renormalisation, see Mayrhofer et al. (2014).
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Space discretised governing equations

The aim of this Section is to recover SPH operators. The (weakly) compressible Newtonian fluid
is modelled by a set of particles denoted by the subscripts (.), and (.), in a domain Q. Each
particle a € F possesses information such as its mass M, its position x4, its velocity v, which
is here the Lagrangian derivative of the position, its density p,, and its pressure p,. Most of the
time, we use a pure Lagrangian framework and particle velocity v, coincides with fluid velocity
at point x,, denoted by u . This will not be the case for motionless open boundaries for instance,
where v is zero while u is not.

Volume, mass and density of particles are linked by the relation: V, = %. We assume in
the sequel that fluid particle mass is constant> and only one phase is considered with no mass
fluxes between particles (see e.g. Fonty et al., 2019, for extension to multiphase flow).

We often denote by the subscripts (.),» the difference of a quantity between the positions
a and b. For instance u,p:=u, — up and x,5:=x, — xp. Three exceptions are made with
the following notations rup:=|Xap|, Wap:=w (X4p) and Vw,p=Vw (x4p) = g—”;(xub)ex +
g—”yv(xab)ey + %—”Zv(xab)ez, (ex, ey, e;) being the basis vector triad of the Cartesian coordinate
system in 3-D.

Mass equation, everything comes from density variation definition:
With these notations, a commonly used form of the continuity equation is (see e.g. Monaghan
(1992)):

d
g’t" = > MVwap - tap. (1.52)
beF

As mentioned in Vila (1999), as soon as fluid and particle velocities coincide, i.e. u, = v,
and particle masses are constant, Equation (1.52) is strictly equivalent to:

d Z Mpwap
d’l:dHW(p)(x )= be¥F (1.53)

dt dr dr

Therefore, (1.53) is taken as the definition of the density variation, and allows us to compute
density over time for all particles knowing their displacements and supplemented with initial
conditions®.

Equation (1.52) can be used to define the discrete divergence operator:

_ 1
Div; {up} = - — Z Myt ap, - Vwap. (1.54)
YpheF
which gives:

dpa

e —paDiv, {up} . (1.55)

4 Note that other authors consider the particle velocity to be arbitrary Lagrangian-Eulerian, see for instance
Marongiu et al. (2010); Neuhauser et al. (2014); Oger et al. (2016).

5 This assumption is not mandatory, some authors work using the ALE framework (see e.g. Marongiu et al., 2010;
Oger et al., 2016). This will not be assumed for open-boundary particles in Chapter 3.

¢ Note that some authors (see e.g. Inutsuka, 2002) define the density to be pg = Iy, (p) (Xa) = Xp e F MpWap-
This formula requires to initialise particles’ masses correctly to get the initial condition on the density and may
disturb the free-surface. The choice made here is less restrictive because we only assume that the variation of p, is
approximated by the variation of IT,, (p) when particles move with their (fluid) velocity.
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Exponent (.)~ stands for the minus in Equation (1.54) and therefore this operator is not conservative
in the finite volume sense. To understand this, we can write the divergence operator as in the
finite volume framework, defining the outward surface vector S ;-5 =V, Vi, Vwap = =Sp>a:

VaDiV; {ub} = Z p_bub : Sa>b - Z pra>b- (156)
berF 4 beF
The second summation in (1.56) cancels out for constant density flow in the finite volume method
because the integral on a closed volume V. of V1 gives that }’ foe S¢>y = 0. This property is only
approximately true in SPH without any other treatment which means that the operator Div, {u}}
is not conservative.

Other choice in (1.53) would bring other discrete operator definition. Changing this definition
can be of interest for flows with highly variable density (multi-fluids, mixture models, see e.g.
Fonty et al. (2019) for a recent review).

Note that, using expression (1.53), exact time integration on [¢", t"*!] is trivial:

zn+l
ntl _ o :/ paDIVG {upydi = 3 My (Wit = wis,) . (1.57)
" be¥F
This is an interesting property of reversibility: if (all) particles move back to their initial position,
then densities also take back their initial values.

Please bear in mind that boundary terms are missing in these operators, and will be added in

Chapter 2 for walls and in Chapter 3 for open boundaries.

Momentum equation, pressure gradient derived from a Lagrangian:
The inviscid momentum equation is usually written as follows:

d
v Y
t beF Pa  Pp

Vwap + &, (1.58)

where g is the gravity field.
This formula can be deduced from the choice made on density variation (1.53), and from a
classical derivation of momentum from a Lagrangian for an insulated system:

S(aL)_(aL) _ 0 (1.59)
ar

Jdu, 0x,

where the Lagrangian is defined by:

L(Xao ) = Ee(a) = Eint (xa) = Eext (X4) . (1.60)

Note that here we still assume that fluid and particle velocities coincide, i.e. u, = v,. The
energies Ey., E;ny and E.y, are respectively the kinetic energy, the internal energy and the
external energy. The kinetic energy is given by (1.61a). If the external forces are due to the
gravitational field g, the external energy is given by (1.61b) and for an adiabatic reversible
process, the internal energy can be written as (1.61c):

1 2
Erei=5 > Myuj, (1.61a)
be¥
Eexii== ) Mpx)-g, (1.61b)
be¥F
Eint:= Z My, eins (pp), (1.61c)

be¥F
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and the energy accumulated per unit of mass e;,,; varies with the density p according to (1.62).

2dein
dp °
Note that (1.53) means that density is a continuous function of the position x and gives us a
way to compute the value of p,:=p (x,) if we know the positions of all particles.
Now we are able to derive the momentum equation from the Euler-Lagrange equation (1.59)
and obtain for each particle a:

p= (1.62)

d )
M,SSE = Fi Mg, (1.63)

where the internal force due to the pressure, F’*, is defined by:

. OE;
Flnt - _ int
4 Gxa
= axa D My eins (pb)
beF
(1.64)
_ Z M, dein dpp
beF dpb dxa
_ Z e dos
= 5 ,
ber Pb dxq
but we can derive the density using its definition (1.53):
oo _ Ny e gy M.V
dx = Z “ dx = aVaWab + Oab Z c YaWacs
a ceF a ceF
and (1.64) becomes
a 2
beF dxa
= - Z Mb MV awap +6ab(z M Vawace ]
be¥F cefF
= = MM, (p—’z’ + 24 Vo
beF Py Pa
This derivation gives the natural definition for the discrete pressure gradient:
b
Grad}, {pp} =pa Y Mp (”—;‘ + 22 Vg, (1.65)
beF Pa Pb

The exponent (.)* means that the pressure gradient fulfills the action/reaction principle (pressure
force exerted from particle a to particle b is minus the one exerted from particle b to particle a).
In other words it is a conservative form. Indeed V,Grad, {p,} rewrites:

VaGrad {pp} = ) paipSa>b. (1.66)
befF
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with pa|p=papb (;’—3 + Z—S’) = Pbla-
a b

Thus the discrete momentum equation (1.58) can be rewritten as follows:

du, 1
Ya o Grad! {py) +g. (1.67)
dr Pa

The equation of state is considered barotropic:

2 Y
C,
pa:%[(&) -1
Y Lo

) (1.68)

where pg is the reference density of the fluid, ¢y is the speed of sound and y = 7 for water.
One can check that these equations satisfy the following conservation equations of linear and
angular momentum:

T (1.69)

Properties (1.69) hold if the kernel w verifies properties of isotropy (which implies symmetry, i.e.
Wab = Wpq and implies that Vw,, = —Vwy, and Vwgy, is collinear to x 4p).

Discrete operator definitions, gradient and divergence skew-adjointness:
We recall here the definition of the operators gradient (Grad}, {A,}) and divergence (Div,, {Ap})
of discrete scalar or vector field ({Ap} or {Ap}):

A A
Gradz {Ab} = Pa Z My, (—; + —f Vwap,
L 1
Div, {Ap} = —-— Z MpA.p - Vwap,

p"be?r

where A=A, — Ap.
The operators Grad, {.} and Div;, {.} are said to be skew-adjoint (see Appendix D.3 for
details), in other words, for two arbitrary fields of scalar {A;} and of vector {Bj}, we have the

property:

(Gradj {A.}, By) = — (Ap, Div, {B.}) . (1.71)

where the inner products are defined by a sum over the domain:

(Ap, Bp) = Z VbAyp - By,

be¥ (1.72)
(Ap, Bp) = Z Vb ApBp.

beF

This property, which also holds for the continuous operators, could be used in simple
variational calculus as follows, which is important for the conservation of the energy for instance.
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Indeed, if we compute the work of pressure force associated with the virtual displacement field
{dx}, we obtain:

>R dx, = <p—bFZ”, dxb> (1.73a)
My
be¥F
- Ma”; Sp“ -dx,, (1.73b)
a,beF b
Pa
== > Va""dpq (1.73c)
acF Pa
= Z VapaDiv, {dx.} (1.73d)
aeF
= (pp, Div}, {dx.}) (1.73e)
= —(Grad; {p.}, dxp) . (1.73f)

In the previous calculus, we have used the definition of the inner products (1.72) in (1.73a), then
the definition of the internal forces in (1.73b), then the definition of the differential in (1.73c),
(1.73d) is nothing but the continuity equation, and finally the adjoint property (1.71) is used in
(1.73f).

The previous calculus proves that for any virtual displacement field {dx}, the inner products
<1€1—’;F Z” , dxb> and — <Grad;r {pa}, dxp, > are equal, which implies that for each particle b:

| - 1
—F!" = ——Grad} . 1.74
M, b o8 b {pa} ( )
That means that the continuity equation and the momentum equation are variationally consistent.
It is possible to define variants of these two operators conserving this property of skew-

adjointness. For more details see Violeau (2012).

Viscous forces

The viscous term is of second-order and hence, necessitates treatment of second order spatial
derivatives of the kernel. Usually in SPH, we avoid the use of such kernel derivatives, because
they are sensitive to the particle disorder and therefore generate numerical instabilities (see Issa
et al. (2005)). For this reason, the common used formulae for the discrete Laplacian are obtained
by decomposing into a divergence of a gradient. Then, the divergence is approximated by a
kernel derivative whereas the gradient is approximated by a finite differences formula.

The main two models for computing the viscous term V - (uV u) are:

+
VoV, =y MRS Vg, (1.750)
beF PaPb 12,
+ .
Vo (uVu), =2n+2) y My EL Rl Saby,, (1.75b)
beF PaPb Tab

where we recall that the dynamic viscosity u is linked to the kinematic viscosity by u:=vp, and n
is the space dimension. The first model (1.75a) is due to Morris et al. (1997) and the second one
(1.75b) to Monaghan and Gingold (1983).

Basically, Monaghan’s model is obtained by assuming that V - ( ,uVuT) = 0 which is true for
laminar of constant dynamic viscosity incompressible flows. A general formula could be derived
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(see Espanol and Revenga (2003) for algebraic details):

MatHp

i V. -
V-[y (Vu +VuT)] = 3 My—2— |0+ DTy, 4 T Ty L (176)
@ peg  PaPb Yab Tab

Laplacian operator: divergence operator of a gradient field
The viscous force of Morris et al. (1997) can be derived as for the Laplacian operator in the finite
volume method:

Lap; ({1}, {up}) =V - (uV u), = Divy {(uV u}),, (L.77)

where the conservative divergence operator is defined for an arbitrary gradient field {VA;} and
a scalar field {Bj} by:

Div; {B,VAp} = > Vi (BaVAq + ByVAL) - Vv, (1.78)
be¥F
This operator is indeed conservative as it can be rewritten:
V.Div} {B,VA,} = Z (BaVA, + BpVAp) - Sasp. (1.79)
beF

If then we use a Two Point Flux Approximation:

A
BuVAy - eap ~ ByVA, - eap = (B) r“:, (1.80)
a

where (B),;, is an interpolated value between B, and By, taken here as the arithmetic mean

B)ap = B “JZ“B “. Note that continuity of the fluxes would give a geometric mean (B) |, =

2 lfa ”+BB”b as used in Ghaitanellis et al. (2018) for sediment transport and Fonty et al. (2019) for a

mixture model for two-phase flows.

Kernels used

Generally speaking, kernels used in the SPH formulation depend on the smoothing length-scale
h, on the dimension of the working space (n = 2 or n = 3) and on the norm of the position vector
r = |x| and can be written as:

a/f,n
wr) =1, (1.81)

where ¢ is given by

r
= 1.82
=7 (1.82)

and ay,, is a normalisation factor to ensure that the integral of the kernel on its support is 1, i.e.:

/ w(r)ydx = 1. (1.83)
Q

The kernels used in the present work are:
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1. The spline based kernel of order 4 defined by:

4 4 4
(%—q) —5(%—5]) +10(%—q) when 0<g <1,
4 4
(%—q) —5(%—6]) when %Sq<%,
fq) = . (1.84)
(%—q) when 2 <g<3
0 when % <gq,
with
96
af2 = oo,
1%997r (1.85)
O,’f’g = E
2. The quintic kernel (Wendland (1995)) defined by:
g\ 4
(1—5) (2g+1) when 0<g<2
flq)= (1.86)
0 when 2 <gq,
with
7
afr = -,
42ﬂ1 (1.87)
a’f’3 = E

The Fourier transform of (1.86) is positive decreasing (see Robinson (2009); Violeau and
Leroy (2014) for the calculation). This property is useful regarding to the stability of the
system of particles, for more information see Dehnen and Aly (2012).

1.3.3 Methods for wall modelling

Many ways of implementing solid walls in SPH have been developed over the past decades, and
boundary conditions topic is the second Grand Challenge of the SPHERIC community’. Among
the most popular and commonly used, we can cite:

(i) Lennard-Jones repulsive forces proposed by Monaghan (1994),

(i) fictitious particles (or also ghost particles) which consist in filling the empty area of the
kernel support behind a wall with particles and giving them well-chosen physical quantities
(such as pressure and velocity) to enforce no slip or free slip condition for example,

7See www . spheric-sph.org.
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(7ii) semi-analytical (or boundary integrals) boundary conditions based on a variational formula-
tion introduced by Kulasegaram et al. (2004) where a wall renormalisation of the equations
is made with respect to the missing area of the kernel support. We will describe a variant
of this method in Chapter 2. Since the publication of this work in Ferrand et al. (2013),
boundary integrals methods has become more and more popular, and a recent review of
this is available in Vacondio et al. (2021). Chiron et al. (2019) recently propose an efficient
3-D version of the boundary integral method.

All of these include many variants and have advantages and drawbacks. The Lennard-Jones
potential force (i) originally describes the interaction between pairs of atoms and is used to model
the repulsion between a fluid particle and a boundary particle (see Figure 1.7(a)). This method
is then easy to implement, even for complex geometries and computationally cheap. However,
it leads to spurious behaviour: for instance it is impossible to maintain particles fixed along a
vertical wall in the presence of gravity.

The fictitious particles (i7) prevent such a non-physical behaviour (see Figure 1.7(b)). However,
the positioning of ghost particles in complex geometries can be really awkward, particularly in
3-D, even if recent a recent proposition Fourtakas et al. (2019) is applicable in 3-D and gives
smooth field next to the boundary are partially due to the use of the 5-SPH techniques introduced
in Antuono et al. (2010). Moreover, the computational effort required is not negligible, given
that we increase the number of particles to take into account in the discrete summations (1.52)
and (1.58).

Finally, the semi-analytical approach (iif) is attractive thanks to its variational formulation.
That means that some physical quantities such as momentum will be automatically conserved.
Unfortunately, the original attempt did not present a clear and simple way to compute renormali-
sation terms. Furthermore, the formulation proposed in Kulasegaram et al. (2004) was not able
to reproduce hydrostatic pressure field or to take into account the shear stress along a wall. That
is why Kulasegaram’s original methodology needs to be modified, particularly if we want to
focus on turbulence, heat transfer, etc.

N . e

(a) Sketch of the Lennard-Jones

repulsive forces: only edge parti-

cles are placed on the boundary (b) Sketch of the fictitious parti-

0Q. cles (in ) used to complete
the kernel area support for fluid
particles on the "solid" side of
the wall.

Figure 1.7: Sketch of the two easiest methods to model a wall: repulsive forces and fictitious
particles.
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Methods for open boundaries

In practical use, it is often mandatory to restrict the computational domain to the zone of interest.
This implies enforcing boundary conditions where the fluid may enter or leave the domain,
depending on the sign of the dot product between the fluid velocity field and the (inward) normal
to the boundary.

This is natural when using the finite volume approach because all faces are seen as interfaces,
no distinction made for inner or boundary face. The "only" difficulty is to specify the "correct" or
"physical" value of the flow outside the domain (imposed entering mass flux, imposed pressure
profile with homogeneous Neumann on the velocity field, external state of the far field solution,
etc.).

As for SPH, that is less natural if the method is not seen as a flux method. A valuable
description of the different approaches proposed for SPH can be found in Fonty (2019) and can
be split into two families:

1. Buffer zone approach, where boundary is extruded and fluid quantities are imposed on a
volume (see e.g. Crespo et al., 2007; Marrone et al., 2011; Vacondio et al., 2011; Adami
et al., 2012; Bouscasse et al., 2013; Braun et al., 2015; Werdelmann et al., 2021). The
main advantage of doing so is that free fluid particles next to the open-boundary zones
see discrete contributions (for the pressure gradient in the momentum equation, and for
the density variation in the continuity equation) from their surrounding neighbours as in
the inner part of the domain. Therefore they are designed to limit spurious shocks when
particles enter / leave the studied area. However, one has to specify quantities not only in a
surface (as boundary conditions should do) but on a volume, which can be hazardous for
complex geometries or to impose complex velocity and / or pressure profiles.

2. Flux methods as SPH-ALE (Marongiu et al. (2010)) where classical Riemann problems
can be favorably used to impose wanted values. This method still requires to create
and / or delete particles, and, when creating a fluid particle, its neighbours see a Dirac
time-variation of the summation of fluxes. Renormalisation may become mandatory.

In Chapter 3, we present a methodology for weakly compressible SPH based on fluxes on the
boundary, discretised in surface elements (segments in 2-D, triangles or quadrangles in 3-D) as
introduced in Chapter 2. As for the finite volume method, integration by parts gives boundary
values (and boundary terms) to be imposed at the open-boundary. The vertex particles, located
at the ends of the surface element are used to inject mass in the domain: their mass is made
variable in time, and they have exactly the mass of a particle subtracted when it is released.
Therefore discrete operators do not suffer from Dirac time-variation. All classical methods based
on the Riemann problem can be used for the flux part. Finally, a special care is given to the time
integration of the mass equation.

Since the publication of this work in Ferrand et al. (2017), some valuable work has been
performed on open (transparent) boundary conditions using both buffer zones removing spurious
chocs using 6-SPH (see e.g., Bouscasse et al., 2017) and boundary integrals methods has become
more and more popular, and a recent review of this is available in Vacondio et al. (2021).

Computation of the renormalisation factor

Computation in 2-D of renormalisation factor vy and its gradient Vy are proposed in Chapter 2.
Note that computational effort can be saved integrating analytically only Vy, and using a time
evolution equation for y itself.

Extension to 3-D was performed analytically with a decomposition of the boundary integral
in Mayrhofer et al. (2015). However, this algorithm is tedious and sensitive to truncation errors.
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A simpler algorithm has been published in Violeau et al. (2014), still requiring attention when
dealing with truncation errors.

Similar types of analytical integrations have been proposed by Chiron et al. (2019) both
in 2-D and 3-D where complex boundaries are handled with a triangulation. A recent and
efficient proposition is made by Kostorz and Esmail-Yakas (2021a) for 3-D and in Kostorz and
Esmail-Yakas (2021b) for spherical solids.
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2. Unified semi-analytical wall boundary condition:
for inviscid, laminar or turbulent flows in the mesh-
less SPH method

——— -

Abstract 2.1 Wall boundary conditions in smoothed particle hydrodynamics (SPH) are a
key issue to perform accurate simulations. We propose here a new approach based on a
renormalising factor for writing all boundary terms. This factor depends on the local shape of
the wall and on the position of a particle relative to the wall, which is described by segments
(in 2-D), instead of the cumbersome fictitious or ghost particles used in most of the existing
SPH models. By solving a dynamic equation for the renormalising factor, we significantly
improve traditional wall treatment in SPH, for pressure forces, wall friction and turbulent
conditions. The new model is demonstrated for cases including hydrostatic conditions for still
water in a tank of complex geometry and a dam break over triangular bed profile with sharp
angle where significant improved behaviour is obtained in comparison with the conventional
boundary techniques. The latter case is also compared to a VOF scheme. The performance
of the model is tested on a 2-D laminar flow which show that the profiles of velocity are
in good agreement with the theoretical ones. This demonstrates that the derived wall shear
stress balances correctly the pressure gradient. Finally, the performance of the model is
demonstrated for flow in a schematic fish-pass where velocity field and turbulent viscosity
field are satisfactorily reproduced compared to the result of mesh-based codes.
This chapter is an adaptation of Ferrand et al. (2013).

Résumé 2.1 Le traitement des conditions aux limites de paroi dans la méthode smoothed
particle Hydrodynamics (SPH) est fondamental pour effectuer des simulations précises. Nous
proposons ici une nouvelle approche basée sur un facteur de renormalisation permettant
d’expliciter tous les termes de bord. Ce facteur dépend uniquement de la forme des frontieres
solides et de la position d’une particule par rapport a celles-ci, décrites par des segments en
dimension 2 en lieu et place de particules fictives ou fantomes encore largement utilisées. En
résolvant une équation d’évolution sur le facteur de renormalisation, le traitement proche
paroi des forces de pression, du frottement visqueux et des grandeurs turbulentes est amélioré
de maniere significative comparé aux approches traditionnelles. Cette approche est confrontée
a différents cas tests comme I’équilibre hydrostatique dans un bassin de géométrie complexe,
une rupture de barrage par dessus une rampe triangulaire d’angle aigu avec des améliorations
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significatives comparé a des conditions aux limites conventionnelles (le dernier cas est aussi
comparé a une simulation VOF). Les performances du modele sont testées sur écoulement
de Poiseuille laminaire plan permettant de vérifier les profils de vitesse et de démontrer que
les frottements visqueux équilibrent correctement le gradient de pression moteur. Pour finir,
le modele est testé sur une configuration de passe a poisson schématique pour laquelle les
champs de vitesse, et turbulence sont cohérents avec des résultats obtenus avec la méthode
des volumes finis.
Ce chapitre est une adaptation de Ferrand et al. (2013).
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Introduction

Treating wall boundary conditions is one of the most challenging parts of the smoothed particle
hydrodynamics (SPH) method and many different approaches have been developed before the
publication of this work in Ferrand et al. (2013) (see e.g. Kulasegaram et al. (2004); Oger et al.
(2007); Di Monaco et al. (2009); Monaghan and Kajtar (2009a); Marongiu et al. (2009); De Lefte
et al. (2009)). An updated review of progress on boundary conditions can be found in Vacondio
et al. (2021). Accurate boundary conditions are essential since in many applications where
precise loading on walls is required such as forces on floating bodies or shoreline structures, tank
walls, wind-wave exchanges, fluid-structure interactions in power-plants etc. It is an obvious
prerequisite to improve turbulence modelling near walls.

Many methods for implementing solid walls in SPH have been developed over the past two
decades. Among the most popular and commonly used include three broad categories:

1. repulsive forces such as Lennard-Jones potential Monaghan (1994), or more recently
Monaghan and Kajtar (2009b),

2. fictitious particles (or alternatively ghost particles) which fill the empty area of the kernel
support behind a boundary with artificial particles with prescribed physical quantities
(such as pressure and velocity) to enforce no slip or free slip condition,

3. semi-analytical boundary conditions based on a variational formulation introduced by
Kulasegaram et al. (2004) where a wall renormalisation of the equations is made with
respect to the missing area of the kernel support. We will describe a variant of this
method in § 2.3, where intrinsic gradient and divergence operators that ensure conservation
properties are employed.

All of these methods have advantages and drawbacks. The Lennard-Jones potential force
originally describes the interaction between pairs of atoms and is used to model the repulsion
between a fluid particle and a boundary particle. This method is easy to implement, even for
complex geometries and computationally cheap. However, it leads to spurious behaviour: for
instance it is impossible to maintain particles fixed along a vertical wall in the presence of gravity.

The fictitious particles recommended in Violeau and Issa (2007) prevent such a non-physical
behaviour. However, the positioning of ghost particles in complex geometries can be particularly
unwieldy, particularly in 3-D. Moreover, the computational effort required is not negligible, given
that we increase the number of particles to take into account in the discrete summations (2.1)
and (2.3). This might be rethought with recent proposition such as Fourtakas et al. (2019), but
smooth fields next to the boundary are partially due to the use of the 6-SPH techniques introduced
in Antuono et al. (2010).

Finally, the semi-analytical approach is attractive thanks to its variational derivation which
means that some physical quantities such as momentum will be automatically conserved. Unfor-
tunately, the original attempt did not present a clear and simple way to compute renormalisation
terms introduced. Furthermore, the formulation proposed was not able to reproduce hydrostatic
pressure fields or to take into account the shear stress along a wall.

This chapter therefore takes the semi-analytical approach of Kulasegaram et al. (2004)
and extends it so that the accuracy of the physical field such as the pressure next to walls is
considerably improved, and the consistent manner developed for wall-correct operators allows us
to perform simulations with turbulence models. This work belongs to the family of boundary
integrals which as become increasingly popular since the publication of this work (see e.g. Chiron
et al., 2019, for a recent review and development in 3-D). This work will present three key
advances:



2.2
2.2.1

2.2 Basic SPH formulations for weakly compressible Newtonian fluid 55

o The time integration scheme used for the continuity equation requires particular attention,
and as already mentioned by Vila (1999), we prove there is no point in using a dependence
in time of the particles’ density if no kernel gradient corrections are added. Thus, by
using a near-boundary kernel-corrected version of the time integration scheme of the form
proposed in Vila (1999), long-time simulations ideally suited for turbulent flows in the
context of accurate boundary conditions are possible.

e To compute the kernel correction, Feldman and Bonet (2007) use an analytical value which
is computationally expensive whereas Kulasegaram et al. (2004) and De Leffe et al. (2009)
use polynomial approximation which can be difficult to define for complex geometries.
We propose here to compute the renormalisation term of the kernel support near a solid
with a novel time integration scheme, allowing us any shape for the boundary.

e All boundary terms issued from the continuous approximation are given by surface
summations which only require information from a CAD mesh file of the boundary. The
technique developed here allows us to correct the pressure gradient and viscous terms and
hence provides a physically correct wall-shear stress so that even the diffusion equation of
a scalar quantity can be solved accurately using SPH such as the turbulent kinetic energy
or its dissipation in a k — € model of turbulence.

This chapter is organised as follows: in the next Section we introduce the formulations for
weakly compressible SPH introducing the basic discretisations for operators, viscous forces,
and turbulence modelling. In the Section following, we then develop the consistent boundary
conditions with improved time integration and a position-dependent technique to compute the
density. This Chapter then presents the computation of the renormalisation terms using a novel
time integration scheme before presenting the enhanced behaviour in the Section on numerical
results.

Basic SPH formulations for weakly compressible Newtonian fluid

Conservative governing equations

The slightly compressible Newtonian fluid is modelled by a set of particles denoted by the
subscripts (.), and (.)p in a domain Q. The set of all the fluid particles is denoted by # where
each particle a € P possesses information such as its mass M, (assumed constant), its position
X 4, its velocity u, (the Lagrangian derivative of the position), its density p,, its volume V,, = %
and its pressure p,. The spatial discretisation is based on a weighting interpolation or kernel
function, w, with compact support. €, then refers to the support of the kernel function centred
or x, of radius R. We generally denote by the subscripts (.),p the difference of a quantity
between the positions a and b. For instance u ,p:=u, — up and x 5 :=x, — Xp. Two exceptions
are made with the following notations wp:=w (x4p) and Vw,p:=V,w (x,5). Here, the symbol
V. denotes the gradient at the point x, !. With these notations, a commonly used form of the
continuity equation is (see e.g. Monaghan (1992)):

dpa
dr

= Z MpVwap - Uabs @.D
bep

0 0 0
I'The gradient operator is defined by V:=ex 5x + ey > +e; 57 (ex, ey, e;) being the basis vector triad of the
X y z

Cartesian coordinate system in 3-D.
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where % denotes the Lagrangian derivative, that is to say the derivative along the particle path.
It can be derived from the following definition of the density:

0= > Mywap. 2.2)

The inviscid momentum equation can be written as follows:

du, _ Pa Pb
e -2 Mb(p2 o
bep a Py

Vwap + &, (2.3)

where g is gravity. The equation of state links density and pressure:

2 Y
C,
pa:%[(&) -1
Y Lo

where pg is the reference density of the fluid, c¢ is the speed of sound and y = 7 is generally
chosen for water.

, 2.4)

Viscous forces
1
The viscous term is used in this work for computing the viscous term —V - (uV u) is due to
e
Morris et al. (see Morris et al. (1997)):
1 +upu
—V (uVu), =y MEEE vy, 25)
Pa hep PaPb r? b
where the dynamic viscosity u is given by:
H=Vp, (2.6)
and v is the kinematic molecular viscosity.
Operator definitions:
For later analysis, we define discrete operators gradient (Grad, {A;}), divergence (Div, {A,})

and Laplacian (Lap, ({B»}., {Ap})) of arbitrary discrete scalar ({A,} and {Bp}) or vector fields
({Ap}) as:

A
Grad! {Ay} = pa Z My | == VWab,
bep Pa Py
1
DiVZ{Ab} = -— MpAap - Vwap, 2.7
Pa beP
B, + By Aup
Lap, ({By}, {Ap}) = pa ), Mp=———"ru - VWap,
bep PaPb Ty,

where A,p:=A, — Ap. They are approximations of the continuous gradient, divergence and
Laplacian operators (respectively denoted by V,, V. and V - V). Thus the equation of continuity
(2.1) and the momentum equation (2.3) can be rewritten as follows:

d .
ga = —paDiv, {up},
A t | . (2.8)
u
4 = ——Gradz {pb} + g + _Lapa ({lub} > {ub}) .
dt pa pa

The operators Grad], {.} and Div, {.} are said to be skew-adjoint. It is possible to define
variants of these three operators conserving this property of adjointness (see Violeau (2012)).
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Turbulence modelling in SPH

The Reynolds approach consists in considering only the mean part? denoted by u of the velocity
field u in the equation of Navier—Stokes, then modelling the effects of the fluctuating part of the
velocity field on the mean velocity.

The k — € turbulence model developed by Launder and Spalding (1972) add two transport
equations of k, the turbulent kinetic energy, and e, its dissipation, to the momentum equation
(2.8) which is modified as follows:

D o=
];a = —p,Div, {up},
Du, 1 + (= 2 —
o= p—Grada {Py + 3pks} + Lap, {up + prp}. {up}) + g
a
2.9)
Dk, 1 HTb
= —L + — 5 k + P - s
Dt pa Pa ({'ub Tk ko) “
Déa  _ iLalP o+ EL2 e} | + 22 (Cet Pu — Cerea).
Dt Pa @ O¢ ka
.. D — o . -
where the derivative D = N + u - V is the Lagrangian derivative along the Reynolds averaged

field {u}. The k — € model links the turbulent kinetic viscosity vy ::’;—T to the turbulent kinetic
energy k and its dissipation € by:

k2
a

VTa = Cy e’ (2.10)
a

with constants o, 0, Ce; and Ce; given by Launder and Spalding (1972).
The production term of k, P,, is defined by:

Py = vraS2, (2.11)

where Sg =28, : S, is the scalar mean rate-of-strain. The tensor strain rate of the mean velocity
field is given by S, ::% (Vaﬁ + VaﬁT) ; Violeau and Issa (2007) discretised in the SPH form the
velocity gradient:

Grad; {u,} = - RS Z MpTap ® Vwap. (2.12)
Cphep
In the following, for sake of simplicity we will drop all overbars to denote velocity and
pressure, and thus denote Lagrangian derivatives (%. The reader should keep in mind that under
turbulent conditions, the latter quantities are considered as Reynolds-averaged and the Lagrangian
derivative is along the Reynolds averaged velocity field.

New boundary conditions and accurate time stepping

Derivation of wall boundary terms using continuous interpolation

Kulasegaram et al.’s renormalisation:

Instead of assuming that p, ~ >, c » Mpw,p, Which underestimates p, when the particle a is
close to a boundary (see Figure 2.1), Kulasegaram et al. (2004) renormalise the estimation using
a function y,:

pa=— D, Mywa, (2.13)
Ya pop

2in the stochastic point of view.
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where vy, is defined by:

yazzL N w(x"—xg4)dV’. (2.14)
nQ,

Figure 2.1: Kernel-boundary interaction.

In general, vy, is an Eulerian field depending only on the position of the particle a with
respect to boundaries of Q. Far from a solid boundary vy, = 1.

The introduction of y, into the derivation of the governing equations leads to some key
differences such as the new continuity equation of Kulasegaram et al. (2004). (2.13) is rewritten:

d |
L= = M Vwap  tap ~ P4V ua. (2.15)

dr Ya yTp Ya

This can be compared with (2.1). Accordingly, the gradient, Vy, is defined by:
Vya= / Vaw (x" —x,)dV’ = / w(x' —x,)ndS’, (2.16)
anQ, aNQ,

where the second integral is obtained using the Gauss theorem and where n is the inward
boundary normal.
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In order to evaluate the new internal forces and contact forces, Kulasegaram et al. (2004)
derive the internal energy using the equation of Lagrange. They obtain a new internal force due
to the pressure. The correction of Kulasegaram et al. (2004) can be expressed in terms of new
compatible (in a variational sense) operators gradient and divergence. Indeed, one can define:

Aq A A
Gradf {Ap} = pa Z M, ( >+ —b2 YWap — —Vya,
beP YaPa YbPy, a
1 | 2.17)
Divf {Ab} = - Z MbAab-VWab + —Aa . V’}/a.
YaPa y=p Ya

Thus the operators (2.17) verify the skew-adjointness property and variational calculus still
holds, thus proving the consistency between the momentum equation and the continuity equation.
The final term of Gradé< {Ap} was used by Kulasegaram et al. (2004) as a boundary force.
In the following, we propose an enhanced form of the latter model, giving a more accurate
representation of gradients on the wall.

General shape of the boundary:

ng,

H\'()
Vo

S0 Vi

Figure 2.2: Boundary property definitions. Boundary with vertex semi particles v (in green) and
with segments s which have a surface Sy and an inward normal n;.

For boundaries of arbitrary shape, their shape, 0Q of the domain €2, is approximated with
straight segments in 2-D denoted by the subscript (.); which have a normal ng and a surface area
Ss (see Figure 2.2). The set containing all the segments is denoted by S. Each segment is defined
by two vertex points denoted by the subscripts (.),; and (.),2 which have an initial volume V,,
given by V,, = % where py is a reference density. The initial volume of vertex particles is a
fraction of the initial volume of fluid particles V;. For instance, for a plane V, = %Vf. More
generally, for a vertex particle on a wedge with an angle 6 displayed on the Figure 2.2, V,, = %Vf.

The set containing all the vertex particles is denoted by V. These vertex particles (also called
semi particles in the following) are of particular interest for recording the pressure field at the
solid boundary (and hence for fluid and structure coupling for example). They are also useful to
improve accuracy of the continuity equation, as they mimic a wet wall. It is important to notice
that they are taken into account in the continuity equation and in the momentum equation (i.e.
V c P), even if they are Eulerian particles, that is to say they are fixed if the wall is motionless
and does not depend on the momentum equation.

Next we define the contribution of the segment s in the value of Vv, to be:

Xv2
VYas'= (/ w(r) dl) n, (2.18)
Xv1
and then Vv, can be decomposed in:
VYa= ) Vas. (2.19)
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The description of the boundary geometry can be extended to 3-D by substituting the segments

by triangles. In this case this volume V, of vertex particles would use the solid angle of the
wedge.

Wall corrected gradients:

The main disadvantage of previous techniques to evaluate Vv, is that the gradient operator
defined by (2.17) is not accurate near a boundary or the free-surface. Indeed, we can see that
gradients of constants are non zero: if we simulate uniform overpressure in a periodic pipe
without any body force, the gradient (2.17) of the pressure is not zero everywhere and particles
rearrange themselves (see Figure 2.3(a)). To correct that, we can go back to the continuous
interpolation of an arbitrary integrable function f at a point x:

(fHx) = e / f(x)w(r)dV (2.20)

where 7:= |x — x’| and Q, is the kernel support centred in x. By interpolating the gradient of
the function f in the same way, it becomes:

(V) (x) = f(x)VW(r)dV
y(x) / (2.21)
—L f(x)w(F)ndS’,
Y (x) Jaana,

where the right-hand-side is obtained by an integration by parts and »n is the inward normal of
the domain at the position r’. Hence, we can see that the boundary conditions appear naturally
through the second integral of (2.21).

Moreover, if we consider that the gradient defined by (2.7) is a discrete approximation of the
continuous gradient V f:= pV% + /J—;Vp (to obtain a symmetric formulation), we obtain (see also
De Leffe et al. (2009)):

1

V) (x) <p<x>vf + f(xwp> )
PP

1 !

- Vw (7)dV’ (2.22)
P

: L roin
T Jora, | FPE S @) P

: L ape)+ % () p )

_m o0NQ, [P w(rnds

Once again the boundary conditions appear naturally, and we can now set the following
discrete operator gradient for an arbitrary field {A} as:

+ A A
Grad, {A,} = ¢ Z My | = + —b
p: P}

A A
VWub - & Z (_2a + _;) psv')/as- (223)
Ya seS S

The method to compute Vy,s will be discussed in § 2.3.5 whereas the computation of p; and
A, will be investigated in the paragraph on dynamic boundary conditions 2.3.2. Notice that the
discrete gradient (2.23) differs from Kulasegaram et al. (2004)’s defined by (2.17) only next to a
boundary, which means that conservation properties are still valid "far from" the walls.

Let us now correct using the same idea the SPH gradient of a vectorial field which appears
in the velocity gradient (2.12) for instance. The latter quantity plays a key role in the k — €
turbulence model as it is responsible for the production of kinetic energy. Given the fact that in a
channel flow the strain rate is the largest in the vicinity of the boundary, it is important to be
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(a) Kulasegaram et al.’s gradient operator (2.17) (b) The present gradient operator (2.23) is able
is unable to maintain uniform pressure field. Par- to almost maintain uniform pressure field as an
ticles move to an non-physical equilibrium. equilibrium.

Figure 2.3: Comparison of gradient operators (2.17) and (2.23) in an over-pressurized periodic
pipe.

accurate in this area. This formula needs to be corrected with respect to the boundaries, given
that it tends to underestimate the strain rate next to a wall. To correct that we propose in a similar
way as (2.23):

1 1

Grad), {u,} = -

Z Mg, ® Vwap + (2.24)

Z PsUas ® V'yas~
aPa bep

ard ses

Hence, with the corrected components the strain rate S is computed according to the definition
given by (2.24).

Laplacian:

The Laplacian (2.7) resulting from the Morris model (2.5) can be seen as a discretisation of
the continuous interpolation (V - uV f) (x) (where f is the continuous scalar field and u the
continuous viscosity field):

(A, 1)) (x)=(V - uV f) (x)

(Ve - [V f) () + (V) (x7)]) (x)

= [ N @) U N T - )V
Y (x) Jana,
1
—— [V ) (x) + (uVf) (x)] - nw (x — x)dS",

Y (x) Jaana,

(2.25)
combined with the finite difference approximation:

Vi) (x—x) = (f(x) = f(x") = =Vf{Fr') - (x"-x). (2.26)

Asin § 2.3.1, the boundary terms appear naturally in the second line of (2.25) from an integration
by parts. Again, n is the inward normal of the domain at the position x’. Wall contributions
vanish when the position x is far from the boundary since the kernel w has a compact support.
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Thus, the proposed wall-corrected Laplacian operator is:

B +Bb Aab

1

Lol ({Bo} {(Ash)=— 3 M2t oty G

Pa “beso PaPb 17, 2.27)
——— Y ses(BsVAs + B,VA,) - Vyus.

YaPa

The same calculus still holds with an arbitrary vector field {Aj} and is used to correct the
diffusion term (e.g. (2.5)) in the Navier—Stokes equation.

Wall corrected operators in the discrete Navier-Stokes equations
Dynamic boundary conditions on the pressure:
The gradient operator (2.23) applied to the pressure field gives:

Grad! {pp} = —Z (—+—

Ya yop Pp

Viwa, - 223 (’ﬁ + ’ﬁ) psV¥as. (228)
Ya seS S

Hence, we are left to compute the pressure pg and the density pg on the wall nodes defined in
Figure 2.2. A robust way but first order dynamic condition is % = 0. This condition is consistent
with the renormalisation done in equation (2.13). In the presence of gravity and motion the
analogous condition on the pressure field is written as:

a (p* u?
—[=+=] = o (2.29)
on ( 2
where p*:=p — pg - x and u is the magnitude of the velocity.

To compute the pressure and the density at the wall an SPH interpolation can be used for the
vertex particles in V. The choice made is to average in space to give a wall value:

1
Pv = a’_ Vb PbWov,
VbeF
2.30
Pv 1 uy — M\Z/ ( )
— = — Vo|— -8 Xpv + Wby,
Pv v 2 F

where the set 7 denotes all fluid particles #, excluding particles in V and where «,, is defined
by:

= Z wabv- (231)

A description of the Shepard filter «,, is given in § 2.3.4 (see Equation 2.47)).

Here, it is important to note that the interpolation done is based on fluid particles in $ which
do not belong to the set of vertex particles V. For simplicity, we remain in 2-D and define the
density and the pressure at the wall elements s to be:

_ Ppvit P2
ps =
(2.32)
Ps _ Pvi/pvi+DPv/pn
Ps 2 ’

where the wall nodes (or vertex particles) v1 and v2 are defined in § 2.3.1. This strategy to
evaluate quantities at the wall will be reused to compute the wall shear stress in § 2.3.2 and
also the wall value of a scalar transported by the flow in Appendix 2.A. There is no theoretical
restriction to the spacing of the wall nodes.
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Wall shear stress:
The wall-corrected formula (2.27) applied to the field u gives:

1 + up u
—LaPZ ({ﬂb}a {ub}) Z M Pa 7 Fb Zab ab'vwab_ Z |V7a5| (ﬂavua + ,usvus)'ns,
Pa ahe?’ PaPb rab yapases
(2.33)
and should be used in place of Lap, ({.}, {.}) in (2.8-2.9).
The boundary terms are then treated using the friction velocity u, defined by:
ou
/Ja_ =puclc, (2.34)
Rl an

which represents the shear stress at the wall. In the present article, by convention, u is chosen to
have the same direction as the local velocity field. This then replaces (uVu), - n in the boundary
term of (2.33) as in classical finite element or finite volume Navier—Stokes codes:

(/Jvu)a TRy = PUrslUzs. (2.35)

Computation of the friction velocity in a laminar case:
The friction velocity u is a quantity defined at the boundary. To compute it in a computational
fluid dynamic (CFD) code, instead of using its definition, we usually take the advantage of
knowing the physical behaviour of the velocity field in the vicinity of the boundary. For example,
in a laminar test case, the velocity profile is expected to be linear close to the wall and then the
following relationship between distance to the wall z and velocity along the wall u holds:
Uru; = lim ﬂ (2.36)
z—0 Z

The main advantage is that we do not need to estimate the derivative of the velocity field
next to the wall, where it is difficult to compute. Another advantage is that we can extend the
definition of the friction velocity in the area where particles interfere with the boundary, that is,
when the kernel support intersects the walls. Hence, we define:

UrqUra = Vua, (2.37)

Za

where z, is the distance to the wall for a particle a.
Eventually, to evaluate psu-su+s we use again the continuity of stresses (2.35) to establish:

PvlUryUzy, = — Z Vo ObUrbUrpWhy, (2.38)
W oF

and psu sl is the average value between the vertex particles v1 and v2 defined in § 2.3.1.
These formulae are similar to (2.32).

The same wall treatment is extended to a transport equation of a scalar such as k or € in the
k — e turbulence model in the Appendix 2.A.

2.3.3 Conservation issues: time integration for the continuity equation

The original time integration scheme used in previous work Violeau (2012), Violeau and Issa
(2007) was a simple first-order symplectic scheme where an implicit velocity value was used in
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the updated values of the position and density:

a

At
u™l = oyl - EGrad;’” {p}} +s.
a

xn+l — xg + Atuﬁ”, (239)

a

+1 n n+l
P pZ+AtZMbV Wab * ULy,
beP

n
where the superscript (.)" refers to the time step n and to the time ¢ = Z At.
i=1
In this semi-implicit scheme the velocities are explicit, whereas the positions are implicit. In
the continuity equation, positions are explicit whereas the velocities are implicit; for this reason

we do not write the right-hand side of Equation (2.39) as p,Div,, {u}.

Improving the time integration of the continuity equation

To adapt the previous time integration scheme to the method of Kulasegaram et al. (2004) and
the present modified one, the following scheme is possible:

At +
u' = u? - —Grad), " {pZ} +g,
Pa
X = e g A (2.40)
n+1 n At n n+l nyrn n+1
Pa = = Pat— Z MV wap.u'y — pgViva -uy™ |,
Ya beP

where the operator GradZ: {.} is either (2.17) or (2.23). Experience of the authors has shown
this approach seems to give satisfactory results for a dam break case in a basin where the solid
walls are kept impermeable with a relatively small time step. However, when running long-time
simulations in a channel with a relatively large time step, particles near the wall move vertically
downwards slowly and eventually pass through the boundary as we see in Figure 2.4(a) (a
relatively big time step is set by decreasing the numerical speed of sound cy) .

The problem is caused by the continuity equation: when particles near the boundary are
oscillating, i.e. moving back and forth, their densities decrease, and then the pressure, related to
the density by the equation of state, becomes insufficient to create a repulsive force to balance the
other forces.

The origin of this phenomenon is the term yA—gt P2V y, - u*! in the time discretised continuity
equation (2.40). Indeed, if we consider a single particle moving towards the wall between the
times ¢, and #,,,.; (from the distance z, to z,.1), the exact variation of the density is not reproduced
by the discrete form Ferrand et al. (2010). This systematic error of the time discretisation of the
continuity equation is undesirable .

Many other integration time schemes can be considered, such as a leap-frog time scheme,
which would reduce the errors in the integration of the continuity equation. The choice made in
the present work is to consider an approach that gives the density explicitly as a function of the
particles’ positions. This is a more robust approach, especially if there is a wall repulsive force
function of the pressure field (and hence of the density field in compressible flows).
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Figure 2.4: Comparison of the pressure field and the water depth in a periodic open channel
flowing from left to right for two different time schemes after the same physical time.

A completely position-dependent way to compute the density:
If we return to the main idea of correcting the incomplete kernel support, we can see that the
corrected continuity equation comes from:

d(yapa) d Z
- 1. = . ]Lfi;Vthb
dr dr o
I I 2.41)
dpg dyq
Ya—— tPa—— = Z MpVwap - wap
dr dr o

In a similar way, Vila (1999) stated that the continuity equation (2.1) is strictly equivalent to

d d
(ft 4 = % Z Mpw,p | if time is considered a continuous variable. Equation (2.41) gives us a
beP

way to integrate exactly in time the quantity y,p, if the particles’ positions move from {xZ}
to {xZJrl } This prevents systematic time integration errors, and makes p!, depend only on the
positions of particles at the same time (this property, together with symplectic time-stepping,
ensures the conservation of a given energy, see Goldstein et al. (2002) for details).

This leads to the following time integration scheme:

At +
ugt =uf — ZGrady " {pi} +e.

a
xH = x4 Arut! (2.42)

(Yapa)™ = (apa)' + Y My (wish = wl,)
beP
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Figure 2.4 shows the result obtained by reducing the time-step (and hence the systematic error

in the density equation) in the time scheme (2.40) with the result we obtain with the time-scheme

(2.42) with a larger time step3. By doing so, scheme of (2.40) is forced to be stable and to

converge but it is clear that we have lost density during the stabilisation time: the water depth has
decreased (see 2.4(b)) whereas it is not the case on the Figure 2.4(c) with the new scheme.

Initialization of the density field:
The time-scheme (2.42) requires initial values for the density field. Many choices are possible.
First of all, a particle a can have the reference density pg as initial value, i.e.

Pa = Po- (2.43)

This was done previously with the continuity equation of (2.39). The advantage is that the
continuity equation only measures the variation of density and not the initial disorder of the
particles. However, the main drawback is an inhomogeneity between particles could lead to
non-physical behaviour, such as particles originally at the free-surface creating a region of
repulsion when surrounded by others later in the simulation. Hence, the initial density field,
{2}, is initialized according to:

1
0= — Z Mpw?,. (2.44)
Ya e po

This initialization has the advantage to maintain homogeneity between particles, but then requires
a free-surface correction.

Free-surface correction:
The y correction presented so far does not take into account any free-surface correction. The
variable g, := Z Mpwqp depends only on the particles positions which is useful for conservation

beP
properties. The problem is that p, measures two different quantities:

1. the divergence of the particles, which is a quantity of interest, and

2. the presence of voids within the kernel support of a particle.

It is required that the flow is corrected with y, next to a wall, but not next to the free-surface.
To achieve this, we use the following Shepard filter defined by:

M
a(x)= ) p—:w(x - Xp), (2.45)

so that, for a fluid particle a € F, we have:

My
Qgi= Z RaCAWS (2.46)
beP Pb

For a vertex particle v € “V and for the middle of a segment s € S two definitions of « are used:

My My,
@y = Z —— Wyb, s = Z — Wsb, 2.47)
beF Pb be¥F Pb

3We have reduced the time step by setting the speed of sound at 100m s~! instead of 20ms~!.
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since a, and a; are used to evaluate quantities such as the density or the pressure at the wall.
Hence we have chosen not to take into account vertex particles and have interpolation of the
physical quantities (such as the density p or the pressure p) at the walls (see § 2.3.2) using only
the fluid particles.

The aim is to apply the Shepard filter (2.46) on the density field at each time step but only
next to the free-surface so that the density field is not corrected everywhere with e, . Thus, in
the vicinity of a free-surface there is a continuous mix to correct the continuity equation :

PalBya+ (1 =B)ag] = pa = Z Mpwap, (2.48)
beP
where
o 2
B=exp|-K (mm{y—“; 1} - 1) ] , (2.49)
In(0.05)

and K is taken to be an arbitrary high value of — 0.012 =~ 30000, so that 8 < 0.05 when

% < 0.99. Note g is in fact a surface-marker: inside the fluid its value is almost one whereas it
tends to zero as we approach the free-surface.

Note that this free-surface correction is used only in this chapter. This can be replaced by a
volume diffusion correction presented in Chapter 3, Section 3.2.6.

Computation of the renormalisation terms

The formal definitions of the geometrical quantities vy, and Vv, for a particle a are:

/ w(x —x,)dx,
QnQ,

/ Vow(x —x,)dx =/ w(x —x,)ndS.
anQ, o0nQ,

We recall that Vy,, represents an approximation of the normal to the wall for a particle located at
the position x,. Previous approaches proposed to compute it using polynomial approximation
Kulasegaram et al. (2004); De Leffe et al. (2009), or an analytical solution Feldman and Bonet
(2007), or again a discrete summation over boundary points Marongiu et al. (2007).

These approaches all had advantages and drawbacks discussed earlier. Herein, computation
of the renormalisation term of the kernel support near a solid wall is obtained with a time
integration scheme, thereby accounting more easily for any shape of boundaries presented in
§2.3.1.

Ya
(2.50)

VYa

Analytical value of Vy,,:

With the boundary of the domain composed of segments denoted with the subscript (.)s, each
segment has an inward normal ng, a beginning point x,,; and an ending point x,, (see Figure
2.2). Then we can compute the analytical value of the contribution Vy, (defined by 2.18):

Xy2
Vyas= (/ w(r)dl) ng.
Xyl

which gives for the quintic Wendland kernel used in this work:
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Figure 2.5: Schema showing the definitions of the geometrical parameters used to compute the
analytical value of Vy,s with (2.51).

T2 (g2 cos az) (g1 cos )
h/ w(r)dl = quo (q2) — quo (q1)

Xv1

) g2 + | g2 cos as|
q_f)‘(ﬂ+£ 2) Slg“(qz""s“”ln( 40l )
7\ 64 " 512% ) q1 +|q1 cos ay|
—sign(gjcosay)In| ——
lq0]
(2.51)
where the polynomial function Py, is defined by:
7 s 21, 35 5 35, 7
PoX) = 15X — @ X X — 35X g
35 7 105 35
22 3 Ly, 1Py 2 2.52
+q0(768 6" "t 12 (22)

LA (BT
D\512” "3

_|xgei-ns| _ |xaeil

where go:="—5==, g;'==5 and g; cos a; (i € {1, 2}) are displayed in Figure 2.5.

These analytical values enable estimates of the error due to the approximations. In Figure
2.6 we compare the analytical and approximate values of Vy, against the distance to a plane
wall. The discrete approximation used is given by:

VYas = wasSsn, (2.53)

where it is assumed that the kernel is constant on a segment s.
The kernel used is the quintic kernel (see Wendland (1995)) and the ratio % = 2 where Ar is
the initial distance between two fluid particles and 4 is the smoothing length. The absolute errors
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are defined as:

analytical discret
V,ya _ V,yalscre e
vy, = (2.54)
Ya Vyanalytical ’
a

(We consider only the component of Vy, orthogonal to the wall). In Figure 2.6, the error for the
discretisation of Vv, is very good for such a poor discretisation ratio % for a plane wall (less
than 0.1%) whereas the discretisation has a systematic error for the approximation of the value of
v on the order of 3%.
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(a) Values of the Vy, function against the distance of the (b) Values of the error function ey,,, against the distance
wall. of the wall.

Figure 2.6: Analytical in red and computed values in green of the functions against the distance
to a plan wall.

The error is larger when considering the discretisation error of Vy, in the presence of a
complex boundary such as a wedge. Moreover, the error is systematic, so that the magnitude of
Vv, is always underestimated. Within a simulation, this leads to non-physical behaviour, i.e.
particles slide towards the wedge boundary since the gravity is not balanced completely by the
wall repulsive force proportional to Vvy,,.

Governing equation for y,:

Herein, a method to compute 7y, for a particle a near a solid boundary is suggested without the
need for fictitious particles and is also simpler than an analytic computation. The main idea of
the present method is to use a governing equation of y,:

dya
L = V7a : ua ’
dr (2.55)

Ya ifoQNQ, =0,

Il
—_
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dx
where the definition of the gradient is combined with the fact that d_ta = u,. Another way to

consider this equation is to remark that (2.55) is equivalent to:

974

Wa _ g

o1 (2.56)
Yo = 1 if0QNQ, =0.

This means that the vy, field does not depend on the time#, but only on position, and is therefore
an Eulerian field. Thus, it gives us a means to compute vy, to be consistent with Vv, which is
easier to compute, since it can be expressed as a surface integral.

The relation (2.55) can be extended for moving boundaries. Recalling the boundary defined
by Figure 2.2, if we have a moving deformable wall (in the sense that each segment or triangle
composing the wall is moving with its velocity) the following formula is obtained:

dy .
d_[a = Z Vyas : uZ{A
% 2.57)
ya = 1 it80Q N Q, = 0,

where qus is the velocity of the particle a in a reference frame R where the segment s is fixed.
The field vy, is now computed by solving the above equation, based on the knowledge of Vy g,
computed from (2.51).

Initialisation of the y,, field:

The initialization step of ¥ is done by imagining a virtual transformation. For each particle
initially next to a solid wall (a criterion is |Vy2| > (), we move it from its starting position x? to
an area where the function vy (x) :=1. For instance:

vyS
|vyal

xqo = x0+1 (2.58)

where the length [ is taken to be 2R (R is the radius of the compact kernel support). Note that the
factor 2 is to ensure that the particle is far enough from a zone where y, < 1 (for a square angle
the factor which ensures that is V2).

A sketch of the proposed method is displayed in Figure 2.7. For example, the circled particle
in Figure 2.7 is placed behind the dashed line where the value of vy is 1, and is moved back using
many sub-steps (here 200) to its initial position along the path of the large black arrow updating
the value of vy, with respect to the governing Equation (2.57).

Note that the equation of y,, is integrated in time with a second-order time integration scheme
to prevent systematic integration errors (see § 2.3.4), leading to:

{ )/24.1 — ,yZ + % (Vn,ya + Vn+1,ya) . (xn+1 _ xn) , (259)

a
if the solid boundary is motionless. The general formula for a moving deformable wall is:

At n+l
{ vt o= i (V"yas + v"“m) : (qu) . (2.60)
sES

4if the wall does not move.
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A condition on the time step is required, to keep the integration of y,, stable:

1

n R \"
max ”V v-(u “')
aeP;seS Yas ¢

where C;,, = 0.005, from numerical experience. This is a natural condition, in the sense that the
time step decreases when particles have a fast velocity when approaching a boundary such as
splashing against a wall. The latter condition is considered in addition to the usual time-stepping
(CFL) conditions in SPH (see e.g. Monaghan (1994)).

Numerical results

Laminar channel flow test case

To test the friction terms and validate the wall shear stress formulation, laminar Poiseuille flow in
a closed-channel with periodic open boundaries is simulated. The channel has a diameter of 1m
while the viscosity v is set at 107! m?s~! so that the Reynolds number is 10. The viscous term is
modelled with the wall-corrected model of Morris (2.33) combined with (2.37) to compute the
friction velocity. Figure 2.8 shows that the horizontal velocity profile is in good agreement with
the analytical solution (2.62) even in the vicinity of the wall, thus demonstrating that the wall
shear stress correctly balances the body force.

Computation of the strain:

The laminar case allows us to validate formula (2.24), since there is no influence of the strain rate
on the flow itself because the viscosity is constant. Thus, such a test case allows us to compare
the value of the computed strain rate to its analytical value. The analytical profile of velocity is:

VZ Z
ux (2) = 4 Re (1 - 5) , (2.62)

which leads to the following analytical value of S:

4 Z
$(2) = 4Re = ’25 - 1‘ . (2.63)

We notice in Figure 2.9 that in this theoretical test case, the corrected method (2.24) gives a
satisfactory reproduction of the shear stress next to the wall unlike the previous methods.

L L L L
0.82 0.84 0.86 0.88

Figure 2.7: Sketch of the initialization of the y field next to a solid wall.
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Figure 2.8: Poiseuille flow in a periodic pipe with a Reynolds number of 10. Coloured dots
represent the velocity of particles at the steady state whereas the black dots e are the analytical
profile (2.62).

Still water and dam break in a tank with a wedge

In this Section, the proposed scheme is tested on a more complex geometry which consists of a
basin of approximately 2m length and 1m height with a wedge of 7 rad angle and \gm of height
in the bottom middle of the tank. This geometry was chosen specifically since the wedge features
both a discontinuous point and a sloping profile which tests the correction of the kernel in the
presence of gravity. A comparison is made between different models in a still water case and a
dynamic case where the viscosity v is set at 1072 m?s™!.

Still water case:
Some treatments for solid boundaries suffer from an inability to reproduce correctly a still water
case. Here we compare the results obtained when the basin is filled with 0.5m of water for three
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(a) Standard model (2.12) (b) Correction of Standard model (2.24)

Figure 2.9: Comparison of the strain rate for different models in a laminar channel flow.
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cases: the Lennard-Jones repulsive forces (see Monaghan (1994)), the fictitious particles method
(see Violeau and Issa (2007)) and then the new proposed method. As expected, the repulsive
forces produce poor results (see Figures 2.10(b)) in the sense that particles keep sliding along
vertical wall. That is due to the fact that the missing area in the kernel support is not compensated,
and thus the gravity is not balanced sufficiently. The plot of the pressure of particles against
the depth is therefore noisy and badly reproduced next to the bottom. The fictitious particles
method (see Figure 2.10(a)) gives better results, but the condition (2.29) is not ensured and so the
pressure profile is still noisy, even if that conclusion could be improved with recent developments
(see e.g. Fourtakas et al., 2019). Moreover this approach is problematic to describe in complex
geometries and requires additional particles to mimic the boundary.The present method gives
superior results: a linear pressure profile even near the bottom and a zero velocity field as shown
in Figure 2.10(c).

Dynamic case:

A simulation of a dam break with the same geometry has been performed for the two boundary
techniques previously described and the present one. The water is initially a column of 1m
height and 0.5m width on the left-hand side of the basin. In the results shown in Figure 2.11,
all approaches ensure impermeable boundaries, but both repulsive forces method and fictitious
particles method give a noisier pressure field. Furthermore, a simulation with finer resolution
has been computed by doubling resolution and hence the number of particles. Snapshots of the
pressure field at the same physical time are plotted on the Figure 2.11.

The comparison with a VOF simulation (done with finite volume open-source code code_sat-
urne with similar refinements) of the pressure on the left side of the wedge is performed and
displayed on Figure 2.12. The two methods give similar pressure evolution, even if SPH does not
take air into account.

Comparison of the k — ¢ model with SPH and finite volumes: simulation of a fish pass

Once a dam is built on a river, the continuity of the flow is disrupted and the migration of fish is
interrupted. For species such as some salmons, the life cycle requires the fishes to migrate far
upriver. To restore the migration process, fish passes are installed which consist of many repeating
elements and can be considered as a periodic flow. The dimensioning of these components
requires a detailed knowledge of the turbulent flow within each section since the size of the large
eddies affects the ability of the fish to swim upstream.

Although the behaviour of the flow though a fish pass is a 3-D free-surface flow, we consider
here 2-D simulations where the vertical variations are assumed to be negligible. We repeat here
the simulations presented in Violeau et al. (2008). The geometry of the x—periodic simulation is
presented in Figure 2.13(a). The results obtained by SPH are compared to simulations done with
code_saturne, a widely validated finite volume code developed by EDF R&D (see Archambeau
et al. (2004) or Team (2021)). The aim of such a comparison is to evaluate the performance
of SPH for a turbulent simulation. The computation is compared effectively solving the same
equations (the Reynolds-averaged Navier—Stokes with the k£ — € model) with the same pressure
gradient driving the flow ( /% = 1.885ms™2) but with two different approaches (Lagrangian
and Eulerian) with two different discretisation approaches (SPH and finite volume).

The velocity profiles at locations Py, P, and P3 defined in Figure 2.13(a) are plotted in Figure
2.14. The results show that the mesh-based code gives profiles close to the ones obtained with
the present SPH scheme. It should be noted that with the standard SPH method Violeau et al.
(2008), the predicted velocity and eddy viscosity distributions did not fit the finite volume ones.
With the present model, one can see that the agreement is very satisfactory.
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(c) Present method.

Figure 2.10: Comparison of the vertical velocity and particles pressure against water depth for
still water in a tank with a wedge for different boundary conditions after 20 s.

Conclusion

The present article has presented a new approach to deal with solid boundary condition which is
both simple and robust. The simplicity lies in the manner we compute the Eulerian renormalisation
term vy, with an integration in time which only requires the computation of its gradient Vy,. The
robustness is due to the integration in time of the continuity equation which makes the density
field depend only on the particles’ positions. This allows a long time simulation with a relatively
higher time step and is a major advantage for conservation properties.

The definition of new boundary corrected gradient and Laplacian operators gives us the
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Figure 2.11: Comparison of the pressure field for a dam break test case in a tank with a wedge
for different boundary conditions. One can notice that the jet is more attached to the wall when
refining.
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Figure 2.12: Comparison of the time evolution of the pressure along the left side of the wedge
between the present SPH formulation and the finite volume VOF formulation at different spatial
discretisations. One can notice that SPH pressure monitoring oscillates more than the VOFones,
which can be due to the compressible model used.

opportunity to fix boundary conditions and fluxes on the pressure field, the wall shear stress and
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(a) Magnitude of the velocity field with SPARTACUS-2D.

(c) Turbulent viscosity vr field with SPARTACUS-2D.

(e) Kinetic energy k field with SPARTACUS-2D.

Figure 2.13: Comparison of the k — € model (2.9) with the Lagrangian SPH approach and an
Eulerian finite volume method in a schematic fish pass.

even the scalar fields such as k and € in a model of turbulence.
However, numerous issues still require investigation and development, namely:

1. Validate the present formulation on different test cases such as a periodic turbulent bump.

2. Adapt the wall renormalisation to 3-D; the main challenge is to find an analytical formula
for the computation of the contribution of a surface element s over the value of Vy,
of a fluid particle a (which is denoted by Vy,s), or a way to compute accurately an
approximated value of it.

3. Study the theoretical conservation (or non-conservation) of momentum and angular

(f) Kinetic energy k field with code_saturne.
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(b) Magnitude of the velocity field with code_saturne.
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Figure 2.14: Profiles of the velocity magnitude in three different plans in the fish pass. The k — €
model (2.9) in red and the k — € model with code_saturne in green.

momentum, and especially in periodic cases.

4. Combine the present approach with non-periodic entrance conditions. This point will be
addressed in Chapter 3.

Turbulent wall conditions in SPH

Computation of the friction velocity in a turbulent case

We can apply the same wall correction of the diffusion term of the momentum equation as the
laminar one, noticing that (¢ + ur) S - n =~ puru, in the vicinity of a wall>. Unlike the Equation
(2.37) which links friction velocity to the mean velocity, in the turbulent case, we need another
wall function. The viscosity is not constant anymore, and is supposed to be linear in the vicinity
of a wall®. Then it can be shown that the velocity profile in that area is a logarithmic shape: this
zone is called the log layer. If we consider the particle a to be in the log layer of a smooth wall,
u, can be obtained from the following wall law, with an iterative algorithm:

[“al _ lMM) +5.2. (2.64)
Urg K v
To be valid, Equation (2.64) must verify that the non-dimensional distance to the wall 247« is
greater than 11. We could also use log laws for rough walls, or use laws which hold both in the
laminar and the log layer such as Reichards’ law, but then the k — € model (2.9) must also be
modified for low Reynolds effects. For more information see Pope (2000).

Velocity at the wall

We observe in the formula (2.24) that the velocity at the wall u is considered in the boundary
term. Formally, the no-slip condition would impose that the velocity at the wall is the velocity of
the wall itself (i.e. O for a motionless wall). This is imposed for a laminar flow. In the turbulent
case, it is preferable not to do so: the slope of the velocity profile is much larger at the wall than
in the log layer where fluid particles are assumed to be. Thus if we want to evaluate accurately
S, next to the wall, we need to interpolate the velocity at the wall. To do so, we let the velocity

SFormally, at a wall £ = 0 and then vz = 0 so that we recover the laminar case. However, the viscous sub-layer
where the laminar viscosity is more important than the turbulent one is usually, for environmental flows, very thin so
that we do not enforce k to be zero at a wall.

¢In a channel flow, this assumption is well verified in 10% of the channel depth.
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u, of vertex particles balance the viscous and friction terms:

du, 1 HTe + HUTh Uvp 2Ury Uy
= D My SR Vi = T Y V. (265)
Ve PvPb Ty YW TS
viscous term friction term

We notice here that Equation (2.65) is the momentum equation applied to a vertex particle with
neither gravity nor pressure gradient. And we define u to be the average value between wall
particles v1 and v2 defined in § 2.3.1. This tactic to allow a kind of "slip" velocity at the wall
in a high Reynolds number simulation is also used in many CFD codes such as TELEMAC-3D
in finite elements (see Hervouet (2007)). Eventually, we have to bear in mind that the vertex
particles in “V are in fact Eulerian points and do not move with the velocity u, but with the wall
velocity. That is to say we only use the velocity u, to update viscous forces of fluid particles
interacting with the wall, and to compute the strain rate S.

Flux conditions on the kinetic energy
The Laplacian operator (2.27) applied to the turbulent kinetic energy reduces to:

1 1 2u+ + k
—Lap) ({,Ub + @} {kb}) - LS g Tk )T Kb g, 2.66)
Pa Tk Ya fop PaPb b

k
because it is assumed that there is no flux of k from the boundary, i.e. g— = 0 at the wall.

n
Equation (2.66) should be used in place of Lap, ({.}, {.}) in (2.9). The physical meaning is that
the turbulent kinetic energy is only created by the mean flow. Moreover, instead of specifying
boundary conditions at the wall, the "wall function" approach describes the balance of terms in

0k
the vicinity of the wall where it is assumed that P = €: this implies that the condition o 0is
n

valid not only at the wall, but in the whole vicinity of the solid boundary.

If we assume the flow to be highly turbulent, that is to say, with a thin viscous sub-layer, we
can use high Reynolds number laws for k — €. In fact we do not solve the £k — € model up to the
wall, where £ is theoretically expected to be 0, but up to a small distance ¢ from the wall, where
the turbulence is fully established (vr > v). The main advantage of the present Lagrangian
approach compared to an Eulerian one is that all the Lagrangian fluid particles in # will be at
least at a distance of the order of Ar from any wall. It is one of the main advantages compared to
the mesh-based methods where the boundary elements are supposed to be at a virtual distance to
the actual wall, here we only focus on particles which are effectively at a non-zero distance from
the walls.

To estimate k at the wall we can evaluate as we did for the density, the pressure or the wall
shear stress:

k, = — Z Vi kpwpy . (2.67)
@y beF

ok
We notice that this approximation is consistent with the assumption on 0. Finally:
n

Ky = % (2.68)
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Flux conditions on the dissipation of kinetic energy

The Laplacian operator (2.27) applied to € requires the value for de/dn. Once again, if we
assume that the flow is highly turbulent, then every single particle in the area of influence of a
wall (i.e. s € S/|Vyas| > 0) is in the log layer where”:

k ~ u_*Z’
VG

e - X2 (2.69)
KZ

vr = ku*z,

where z is the distance to the wall (if a particle a is interacting with a surface s, we state
z = max (x .5 - Rg; Ar)), where Ar is the particle averaged initial spacing, « is the Von Karmén
constant with the value of 0.41, and u™* is a friction velocity measuring the turbulence:

U 7 (2.70)
Cu
Then, from Equation (2.69) we can deduce a value for the flux of e:
Vra 0€, _ x4 . 2.71)
O Ong TeKOFgs

The factor 2 is provided by a first-order approximation (i.e. the flux is evaluated at the distance
%). This accuracy is needed especially here because € is supposed to vary as % where z is the
distance to the wall.

Thus the Laplacian (2.27) becomes:

1 1 2u + +
~Lap, ({’ubJr,uTb}’ {Eb}) - LS m 1+ Pral0e luTb/O-Eeg_bxab-VWab
Pa Te apep PaPb Tab
Lt*4
aPa ;9 “* S0-6K6ra5
2.72)

which is used in place of Lap,, ({.}, {.}) in (2.9).

Bibliography

Antuono, M., Colagrossi, A., Marrone, S., Molteni, D., 2010. Free-surface flows solved by
means of sph schemes with numerical diffusive terms. Computer Physics Communications
181, 532-549.

Archambeau, F., Méchitoua, N., Sakiz, M., 2004. Code_saturne: a finite volume method for the
computation of turbulent incompressible flows - industrial applications. International Journal
on Finite Volumes 1, 1-62.

Chiron, L., de Leffe, M., Oger, G., Touzé, D.L., 2019. Fast and accurate SPH modelling of 3D
complex wall boundaries in viscous and non viscous flows. Computer Physics Communi-
cations 234, 93-111. URL: http://www.sciencedirect.com/science/article/pii/
S0010465518302832, doi:https://doi.org/10.1016/j.cpc.2018.08.001.

7All the Equations (2.69) can be derived from the equilibrium P = e.


http://www.sciencedirect.com/science/article/pii/S0010465518302832
http://www.sciencedirect.com/science/article/pii/S0010465518302832
http://dx.doi.org/https://doi.org/10.1016/j.cpc.2018.08.001

80 BIBLIOGRAPHY

De Leffe, M., Le Touzé, D., Alessandrini, B., 2009. Normal flux method at the boundary for
SPH, in: 4'* SPHERIC workshop, Nantes, France. pp. 149 — 156.

Di Monaco, A., Manenti, S., Gallati, M., Sibilla, S., Agate, G., Guandalini, R., Maffio, A., 2009.
A semi-analytic approach for SPH modelling of solid boundaries, in: 4" SPHERIC workshop,
Nantes, France. pp. 165 — 172.

Feldman, J., Bonet, J., 2007. Dynamic refinement and boundary contact forces in SPH with
applications in fluid flow problems. Int. Journal for Numerical Methods in Engineering 72,
295 — 324. Meshfree Methods: Recent Advances and New Applications.

Ferrand, M., Laurence, D., Rogers, B.D., Violeau, D., 2010. Improved time scheme integration
approach for dealing with semi-analytical wall boundary conditions in Spartacus2D, in: 5th
International SPHERIC SPH Workshop.

Ferrand, M., Laurence, D.R., Rogers, B.D., Violeau, D., Kassiotis, C., 2013. Unified semi-
analytical wall boundary conditions for inviscid, laminar or turbulent flows in the meshless SPH
method. International Journal for Numerical Methods in Fluids 71, 446—472. URL: https:
//onlinelibrary.wiley.com/doi/abs/10.1002/f1d.3666, doi:10.1002/f1d.3666,
arXiv:https://onlinelibrary.wiley.com/doi/pdf/10.1002/f1d.3666.

Fourtakas, G., Dominguez, J.M., Vacondio, R., Rogers, B.D., 2019. Local uniform stencil (lust)
boundary condition for arbitrary 3-d boundaries in parallel smoothed particle hydrodynamics
(sph) models. Computers & Fluids 190, 346-361.

Goldstein, H., Poole, C., Safko, J., 2002. Conservation of the Hamiltonian. Addison Wesley, San
Francisco. 3" 4edition.

Hervouet, J., 2007. Hydrodynamics of Free Surface Flows: Modelling with the Finite Element
Method. John Wiley.

Kulasegaram, S., Bonet, J., Lewis, R.-W., Profit, M., 2004. A variational formulation based
contact algorithm for rigid boundaries in two-dimensional SPH applications. Computational
Mechanics 33, 316-325.

Launder, B.E., Spalding, D.B., 1972. Mathematical Models of Turbulence. London: Academic
Press .

Marongiu, J.C., Leboeuf, F., Caro, J., 2009. Low Mach number numerical schemes for the
SPH-ALE method. Application in free surface flows in Pelton turbines, in: 4" SPHERIC
workshop, Nantes, France. pp. 323 — 330.

Marongiu, J.C., Leboeuf, F., Parkinson, E., 2007. Numerical simulation of the flow in a Pelton
turbine using the meshless method SPH and a new simple solid boundary treatment, in: 7th
European Conference on Turbomachinery Fluid Dynamics and Thermodynamics, Athens,
Greece.

Monaghan, J., Kajtar, J., 2009a. SPH particle boundary forces for arbitrary boundaries. Computer
Physics Communications 180, 1811 — 1820.

Monaghan, J.J., 1992. Smoothed Particle Hydrodynamics. Annual review of Astronomy and
Astrophysics 30, 543-574.

Monaghan, J.J., 1994. Simulating free surface flows with SPH. Journal of Computational Physics
110, 399-406.


https://onlinelibrary.wiley.com/doi/abs/10.1002/fld.3666
https://onlinelibrary.wiley.com/doi/abs/10.1002/fld.3666
http://dx.doi.org/10.1002/fld.3666
http://arxiv.org/abs/https://onlinelibrary.wiley.com/doi/pdf/10.1002/fld.3666

BIBLIOGRAPHY 81

Monaghan, J.J., Kajtar, J.B., 2009b. Sph particle boundary forces for arbitrary boundaries.
Computer physics communications 180, 1811-1820.

Morris, J.P., Fox, P.J., Zhu, Y., 1997. Modeling Low Reynolds Number Incompressible Flows
Using SPH. Journal of Computational Physics 136, 214-226.

Oger, G., Doring, M., Alessandrini, B., Ferrant, P., 2007. An improved SPH method: Towards
higher order convergence. Journal of Computational Physics 225, 1472 — 1492.

Pope, S.B., 2000. Turbulent Flows. Cambridge University Press.

Team, D., 2021. code_saturne 7.0 Theory Guide. EDF R&D. URL: https://code-saturne.
org/cms/sites/default/files/docs/7.0/theory.pdf.

Vacondio, R., Altomare, C., De Leffe, M., Hu, X., Le Touzé, D., Lind, S., Marongiu, J.C.,
Marrone, S., Rogers, B.D., Souto-Iglesias, A., 2021. Grand challenges for smoothed particle
hydrodynamics numerical schemes. Computational Particle Mechanics 8, 575-588.

Vila, J.P., 1999. On particle weighted methods and smooth particle hydrodynamics. Mathematical
Models and Methods in Applied Sciences 9, 161-209.

Violeau, D., 2012. Fluid Mechanics and the SPH Method: Theory and Applications.
Oxford University Press. URL: http://ukcatalogue.oup.com/product/academic/
earthsciences/hydrology/9780199655526.do.

Violeau, D., Issa, R., 2007. Numerical modelling of complex turbulent free-surface flows with
the SPH method: an overview. International Journal for Numerical Methods in Fluids 53,
277-304. URL: http://dx.doi.org/10.1002/£f1d.1292, doi:10.1002/£f1d.1292.

Violeau, D., Issa, R., Benhamadouche, S., Saleh, K., Chorda, J., Maubourguet, M.M., 2008.
Modelling a fish passage with SPH and Eulerian codes: the influence of turbulent closure, in:
Proc. 111"¢ SPHERIC International Workshop, Lausanne, Suisse. pp. 85-91.

Wendland, H., 1995. Piecewise polynomial, positive definite and compactly supported radial
functions of minimal degree. Advances in Computational Mathematics 4, 389-396.


https://code-saturne.org/cms/sites/default/files/docs/7.0/theory.pdf
https://code-saturne.org/cms/sites/default/files/docs/7.0/theory.pdf
http://ukcatalogue.oup.com/product/academic/earthsciences/hydrology/ 9780199655526.do
http://ukcatalogue.oup.com/product/academic/earthsciences/hydrology/ 9780199655526.do
http://dx.doi.org/10.1002/fld.1292
http://dx.doi.org/10.1002/fld.1292

3. Unsteady open boundaries for free-surface flows
using semi-analytical conditions and Riemann
solverin SPH

————— -

Abstract 3.1 Due to the Lagrangian nature of SPH, treating inlet/outlet boundaries (that are
intrinsically Eulerian) is a challenging issue. An extension to the unified semi-analytical
boundary conditions developed by Ferrand et al. (2013) is presented to deal with unsteady
open boundaries in free surface flows. The presented method uses Riemann invariants to
calculate fields of good quality near the open boundaries, thus allowing the possibility to
treat complex shapes. Furthermore this method is implemented in a GPU framework, for
which the specificities are presented. To finish, simple test cases are displayed to illustrate the
performance of the proposed method as well as the ability to deal with complex problems such
as generation of water waves and free-outlets. Appendix of Ferrand et al. (2013) has been
corrected as already done in Fonty (2019).

Résumé 3.1 De par la nature souvent lagrangienne de la méthode SPH, le traitement des
conditions aux limites de type entrée/sortie (ces limites sont intrinseéquement eulériennes) est
un challenge. Une extension des conditions aux limites unified semi-analytical développées
dans Ferrand et al. (2013) est présentée pour traiter les conditions aux limites de milieux
ouverts instationnaires pour des écoulements a surface libre. La méthode utilise les invariants
de Riemann pour imposer les variables sur les frontieres ouvertes du domaine, permettant la
prise en compte de frontieres de forme complexe. De plus, cette méthode est implémentée sur
carte graphique GPU et quelques spécificités de I'implémentation sont présentées. Enfin, des
cas tests simples sont exposés afin d’illustrer les performances de la méthode ainsi que sa
capacité a simuler la génération de vagues avec des sorties libres. L’ annexe de Ferrand et al.
(2013) a été corrigée, conformément a la correction déja effectuée dans Fonty (2019) .
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Introduction

The intrinsic computational cost of smoothed particle hydrodynamics (SPH) makes natural
the interest in simulations where only part of a larger problem is treated. More generally,
open boundaries are required in many fluid mechanics problems. For this kind of simulations,
inlet/outlet conditions need to be developed. Efficient inlet/outlet boundary treatment is also
required when solving coupled problems, especially when strong coupling algorithms are used,
since the fields near the open boundaries are shared by the coupled models, and perturbations
near the shared boundary can lead to instabilities Kassiotis et al. (2011).

The simplest way to treat inlet/outlet in SPH is to use a buffer layer, where the values of
the fields at the boundary are imposed on several layers of particles (“buffer particles™) that
complete the kernel support of free particles close to the open boundary Vacondio et al. (2011);
Bouscasse et al. (2013); Braun et al. (2015). In the inlet case, when entering the fluid domain a
buffer particle is marked as fluid particle and is then free to move. This sudden modification can
generate spurious shocks. Similarly, a fluid particle leaving the fluid domain through an outlet
is first marked as a buffer particle, and some of its physical quantities are suddenly prescribed,
generating shocks. In the framework of Weakly Compressible SPH (WCSPH), using Riemann
solvers can partially solve this issue Mahmood et al. (2012); Lastiwka et al. (2009), but modelling
a complex boundary where the flow can enter and/or leave the domain remains a difficult issue.

A slightly more complicated approach would be to use mirror particles at open boundaries.
This work is just starting and has been successfully applied to Dirichlet pressure boundaries by
Kunz et al. (2016).

The unified semi-analytical strategy proposed by Ferrand et al. (2013) has shown promising
results to treat both Dirichlet and Neumann conditions for wall boundary treatment in SPH
(see also Leroy et al. (2014)). In this approach, the boundaries are discretised using boundary
elements hereafter referred to as ‘segments’, as well as ‘vertex’ particles at their intersections
(see Figure 3.1). This treatment of the boundaries will be extended here to open boundaries. For
this purpose, the main novelties are the following:

* Two additional terms in the SPH continuity equation will be introduced, naturally derived
from the unified semi-analytical approach;

* The masses of vertex particles evolve over time according to the desired ingoing/outgoing
mass flux at the connected segments;

* The vertex particles are used to create or delete fluid particles which are free to move
according to the SPH momentum equation;

* The fields at the open boundaries are specified from the Riemann invariants of the Euler
equations.

All these changes allow the formulation to treat particles entering and exiting the domain
without perturbations of the fields for both confined and free surface flows.

The outline of this Chapter is as follows: first a short description of the unified semi-analytical
boundary conditions for walls as proposed in Ferrand et al. (2013) is given in Section 3.2. These
wall conditions will be extended to inlets and outlets (Section 3.3). It will be followed by a
method prescribing the fields of the ingoing/outgoing particles from Riemann invariants. These
developments will the be tested in Section 3.4, where the ability of the present method to treat
wall-bounded and free-surface flows with complex open boundaries will be tested.

All of this work will use only the WCSPH approach, assuming the reader is familiar with it
(for more details about this method, see Monaghan (2005)). Developing similar open boundaries
in an Incompressible SPH formulation is possible Leroy (2014), however the equations in this
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case are elliptic, which will change the treatment of fields at the open boundaries. The article
will focus on treating the hyperbolic equations of the WCSPH approach, and the specificities in
imposing compatible pressure and velocity fields on the open boundaries. Nonetheless, treating
the mass fluxes should be equivalent in both approaches.

Finally, this approach will be restricted to 2-D one-fluid flows.

This work has already been continued and adapted to incompressible formulation by Leroy
et al. (2016), and to two-phase flows with transport equation on air fraction by Fonty et al. (2020).
An updated review of the progress in open boundaries for SPH can be found in Vacondio et al.
(2021).

Weakly compressible SPH with semi-analytical boundary conditions

»

Figure 3.1: Space discretisation. Vertex particles are shown in green and segments in orange.

Space discretisation

As illustrated in Figure 3.1, the weakly compressible fluid domain Q is discretised by a set of SPH
fluid particles ¥ denoted by the subscripts (.), and (.)p, while the boundaries dQ are discretised
by a set of vertex particles V denoted by (.),, and connected to boundary segments S denoted by
(.)s- Let P denote the particle set that is the union of the sets # and V. Each element (particle
or segment) stores information such as mass M, position centre x ., particle velocity v, (i.e. the
Lagrangian derivative of the position), fluid velocity u, (i.e. the velocity field at position x ),
density p,, dynamic viscosity u,:=vp,, pressure p, and volume V, = M, /p,.

Itis important to underline that two sets of velocities are needed here, since the vertex particles
and boundary segments at open boundaries are (most of the time) fixed in space but carry an
information on the fluid velocity, namely u, and u,. In other words, we have u, = v, except for
vertex particles and segments located onto the open boundaries. On the other hand, this equality
holds for wall segments and vertex particles, thanks to the no-slip condition. Furthermore, in our
model all particle masses M, are constant in time, with the exception of the vertex particles of
open boundaries, as detailed later.

Let pg be the reference density of the considered fluid. In the Weakly Compressible SPH
approach used herein, the pressure field is deduced from the density field using Tait’s equation of
state Tait (1888), given as:

&
(p—“) - 1], (3.1)
PO

2
PO,

Pa = ‘
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where ¢ is the numerical speed of sound and the Laplace coefficient, denoted by & instead of y
for the sake of clarity, is taken to 7 for water.

The SPH interpolation is based on a weighted interpolation from a kernel function w,
generally compactly supported. Here we use the Wendland kernel of order 5 Wendland (1995).
In our notation, €, refers to the support of the kernel function centred on x,. The subscripts
(.)ap generally denote the difference of a quantity between the particles @ and b (unless stated
otherwise). For instance u 45 :=u, —up and x 4 : =X, — X. Some exceptions are made, including
the following notations: wgp:=w (x4p) and Vw,, =V ,w (x45). The symbol V,, denotes the
gradient with respect to the position x,.

Boundary renormalisation

Following several authors, in particular Kulasegaram et al. (2004) and Ferrand et al. (2013), an
additional field denoted by vy, is used to take boundary terms into account. This field measures
the part of the kernel support which is inside the computational domain and is defined as:

ya::/ w(x, —x)dx. (3.2)
QuNQ

The field y, is computed from a dynamic governing equation (see Section 3.2.5). The
discrete SPH operators presented in the next Section also require the computation of Vv, which
is performed by a decomposition onto the boundary segments. Each segment contribution Vv ¢
is defined as:

Vyasi= (/w(r) dS) ng, 3.3)
S
where n; is the inward unit normal to the boundary segment s. Now Vv, is written as:
Vya = Z Vvas. 3.4
seS

This gradient can be calculated analytically, see Ferrand et al. (2013).

Space differential corrected operators

In the present Section, space discretised differential operators defined by Ferrand et al. (2013)
will be used. These operator include Gradz+ {Ap} which is a boundary corrected gradient of
the discrete scalar field {4}, Div{ {Ap} which is a boundary corrected divergence of the
discrete vector field {4}, and Lap, ({ By}, {Ap}) which is a boundary corrected Laplacian of
the discrete scalar (or vector) field {Ap} with discrete diffusion field {Bj}. They are defined by
the following equations:

+ P Aa  Ap
Gradz {Ab} = L Z Mb (—; + —

a4 pep Pa Py

_&Z(ﬁ A

> + _;) 0sVYas
Ya seS

a )

VWab

3.5)
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Div), {up}=- Z Mpuap - Vwap
aPa beP
, (3.6)
+— Z Ugs V’)’asw
Ya SES
Lapl, ({By} . {(Ap})=— 3 Vp2Bp ol 2 =X ap - VWab
Ya b ep (37)
-— Z (BsVAs + BaVAu) - Vyas.
Ya seS

The factor B, is built with B, and Bp,. In most of the SPH literature, it is taken as their
arithmetic mean. However, to ensure continuity of shear flux, i.e. B;VA, - x40 = BpVAp - X g,
it is taken here as their harmonic mean:

— 2B, B,
Bap = . 3.8
ab Ba T Bb ( )

Furthermore, as a first order approximation, the two boundary terms of Equation 3.7 can
be equalised, so that (B;VA; + B,VA,) - Vyus = 2|Vyas| BsVAs - ng. This is the flux at the
boundary, therefore if a Neumann boundary condition is imposed, then it will replace this term
and if a Dirichlet condition is imposed then it can be replaced by —2 |Vy | B Ay [ (Xas * Rg),
as explained by Ferrand et al. (2013) and Leroy et al. (2014).

3.2.4 Space discretised equations

The equations to be solved are the momentum equation, the equation of motion, the governing
equation for y, and the continuity equation, which reads:

du +
a dta = —Grad), {pp} +Lap), ({u}, {up}) + pag.
d
xa = Vaa
ddt (3.9
ﬁ = Vyas *Vass
dr
d A
e = —pDivy {up}.

It is important to underline that the particle velocity v, is used to move the particles and
update y,, while the fluid velocity u, is used in viscous forces and density evolution.

When time is considered as continuous and in the absence of open-boundaries, the last two
lines of Equations (3.9) are fully equivalent to Ferrand et al. (2013):

d(Yapa) = d(z Mbwab), (3.10)

This formulation allows exact integration with time, and thus will be preferred in the following.
However, in presence of inlet or outlet boundaries, the equivalence between Equations (3.9) and
Equation (3.10) needs to be modified. The necessary developments are detailed in §3.3.1.
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3.2.5 Time stepping without open boundaries

Time stepping scheme used in Ferrand et al. (2013) to solve the system of Equations (3.9) is
recalled hereafter:

fiu=Lap, ({uz}, {up}) - Grad) {pp} + plie,

n+1 n_l__f

a

n+l _ o n+l
va _ua >

1 1 (3.11)
x2=x" 4+ Aty

Yol =va+ At Z (Vv"” + VYZS) Vs
seS

pg+1 - n+1 [Yapa + Z My, ( = ab)l ’
beP

where p" = p(p") using Equation (3.1).

Ferrand et al. (2013) considered v, = u, since they did not deal with open boundaries,
contrary to the present work.

In Section 3.3, this scheme will be adapted to account for ingoing or outgoing mass fluxes at
open boundaries.

3.2.6 Volume diffusion correction

In the SPH operators used in Equations (3.9), the pressure and velocities are collocated, i.e.
stored at the same points (the particle positions), and therefore require stabilisation. Several
authors have developed stabilisation terms for SPH in order to solve this issue. We will refer the
reader to the work by Fatehi and Manzari (2011) or to the work by Ferrari et al. (2009) whose
work was adapted to Semi-Analytical SPH boundaries by Mayrhofer et al. (2012).

In the present work the stabilisation factor is derived from the pressure-velocity coupling
on colocated methods available in the literature for the finite elements mesh-based method,
namely Brezzi and Pitkéranta (1984), which was adapted to Semi-Analytical SPH boundaries by
Ghaitanellis et al. (2015). The main principle behind this correction is to develop the term in

uZ” in the continuity equation. In the absence of viscosity, this gives:

pat' - ph ¥
— 2 - paDIVa {ub - p—Grad {pb} + o pag}
= paDIVZ {ub}
pIDIv], {—%Gradzf (P!} + ArGrad), {g- x',;}} : (3.12)

From this reasoning, a diffusion term A can be defined as:

A" = pl (Lapg ({%} {pg}) — Lap}, ({At}, {g-xg})) ) (3.13)
b

Note that A is not exactly equal to the second term of Equation (3.12) since with SPH
operators the Laplacian is not tantamount to the divergence of a gradient. Following Brezzi and
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Pitkéranta (1984) this diffusion term will be weighted by an arbitrary factor A € [0; 1], and it will
be added to the continuity equation. The last part of Equations (3.11) will therefore be rewritten
as:

7apa + Z Mb ( Z;l - Wab)

bepP
Pa__~Pa A y y
P "Pa o ap, (Lapa ({5} 1001) - Lart 10 1 x61)
Pb
where pp = p(9p), and A is usually set to 0.1. In addition, the Laplacian operator in Equation
(3.14) excludes the boundary elements. This correction is similar to the one developed by
Mayrhofer et al. (2012), but it is still valid when the density presents large variations. We prefer
the present proposition to the ones existing in the SPH literature because it comes from well
established stabilisation methods in the finite volume / finite element methods.

Pa = n+l

(3.14)

n+l1

Boundary conditions

Discretising the boundary in terms of segments and vertices gives a method of dealing with
the boundaries on the domain, however the method for imposing boundary conditions is not
trivial. The approach chosen by Ferrand et al. (2013), and later extended in Leroy et al. (2015),
is that Dirichlet boundary conditions will be imposed on the vertices and Neumann boundary
conditions will be imposed on the segments. An averaging is then used to find the corresponding
values on the segments or vertices.

For example, the shear stress on the walls (calculated either through the no-slip condition or
through a turbulence wall function) is set by imposing the fluid velocity on the wall vertices, and
the shear stress of the segments is then found by averaging the velocity of the connected vertices.

Formulation for unified semi-analytical open boundary condition

Time integration of the continuity equation with unified semi-analytical open-boundary
conditions

In this Section, the continuity equation will be carefully integrated between two successive
iterations. The aim is to integrate exactly all the terms which depend only on particle positions,
in order to stop the imposed mass flux from introducing errors on the density at each time
step. Otherwise, these errors would lead to density discontinuities for fluid particles near open
boundaries, which would in turn result in spurious shock-waves when particles are created or
deleted.

While integrating the continuity equation, new boundary terms will naturally appear due
to the presence of open boundaries. Their time integration will be performed consistently with
the time stepping scheme proposed in Section 3.2.5, so that no artificial density perturbation is
induced by the open boundaries.

As stated above, the time-dependent SPH continuity equation is the fourth line of the system
(3.9) involving the fluid velocity u;. Let us now rewrite this equation as a total derivative so that
the time integration will be exact. To do so, the continuity equation is first rewritten using the
divergence-operator definition of Equation (3.6):

dpa = _paDiVZ_ {up}dr

1
=— > MyVwap - ugpds - = Z Vyas - Uasdt.

Ya jop Ya T3

(3.15)
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To transform the sums in Equation (3.15) into exact total derivatives, the fluid velocity u,
should be replaced by the particle velocity v,. This is possible for all particles except for the
sets of vertices and segments which belong to the open boundaries (denoted by V¥° and S¥°,
respectively), and thus the density variation reads:

1 1
dpgq = ’)’_ Z MpVwap - vapdt — _a Z M,Vwg, - (u, —v,)dt

ajop Ya epio (3.16)
_&ZVYas 'vasdt+ p_a Z V’)/as ‘(us _vs)dt'
ya )/a ?
seS seSil

In order to compute the first and third terms of Equation (3.16), we use the fact that in a
Lagrangian frame dx = vdt, so that:

dwap = Vwgp - vepdt,
(3.17)
dy, = Z V¥as - vasdt.
seS
Therefore Equation (3.16) can be rewritten as:
d(Yapa) = Yadpa + padys = d (Z MbWab) - 7a6pic/¢0 + paéyia/o’ (3.18)
bepP
where 6p/° and §y/° are defined by:
; 1
Sple = — > My Vway - (wy = v)dr, (3.19)
ya i/o
vevV
YR = Vyas - (ug—vy)dr. (3.20)
seSilo

It should be noted that Equation (3.18) is a generalized version of Equation (3.10). Furthermore
the terms in Equations (D.1) and (D.1) are non-zero because particle and fluid velocities do
not coincide at open boundaries, as already pointed out. In addition, for Equation (3.18) to be
valid, the particle masses should be constant over the time integration of y,p,. Therefore, the
particles masses M, are kept constant on the time interval ] " [ equal to M; . Since the
vertex masses will vary in time (see §3.3.3), this implies that these variations will occur after the
time integration of the continuity equation.

Let us now integrate the continuity Equation (3.18) from time " to t"*! = t" + At, to have a
consistent time marching scheme:

Yapal™ = apa)" = Y (Mpwis! = Mpwi, |
bepn (3.21)

tn+1 tn+1

_/ VaépZOJr/ paé‘yZO,
tn tn
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Note that the summation is over the particles existing at time n, denoted by #". The particle
creation/deletion algorithm is described in §3.3.3.

n n+l

The two time-integrated terms ft f, " Ya6p° and fti a0y in Equation (3.21) will be
called virtual variation terms, and are the only modification of the time-independent continuity
equation proposed by Ferrand et al. (2013) (last line of Equation 3.11).

The key point in the time integration of the virtual variations is that they are expected to
maintain exactly a uniform flow field with a constant density. The term y,6//° represents the
variation experienced by Y, M, wq,, with v € V'V, if the vertex particles v were moved with
the velocity (u,, — v,)) while the fluid particle a is fixed. Similarly the term 6"/ represents the
variation experienced by v, if the segments s € S"° were moved with the velocity (uy — vy)
while the fluid particle a is fixed.

Consequently the virtual displacement §x/°:=A¢ (u? —v™) is used to compute the virtual
variation terms. Thus the time-integration of §p/° and ¢y”/° can be computed consistently with

a a
the last two lines of Equation (3.11) as:

tn+l
/ Yabpl® = Z M} [w (xgv + 6x'v/°) —w(x2,) ] (3.22)
" yeYilo
and:
tn+l ) pn . .
/ PadYe = B8 | Wyas (i +6x1°) + Vs (x3,) | - 66, (3.23)
" seSilo
where 5x/° = At(u" — v), the velocity of the segments are defined by us = (u,, + u,,)/2 and

dx/° = At(u™ — v"). In the above notation, v; and v, are the vertices connected to s.
Equation (3.23) is consistent with the way 7 is calculated. If an analytical formulation of vy is
used (such as in Leroy et al. (2014)) it should be computed as:

tn+1
/ PV = pls D |vas (s + 63%°) = yas (x2) | (3.24)
" seSilo
The proposed continuity Equation (3.21) allows one to take account of ingoing/outgoing mass
flux through the last two terms, while other terms depend only on particle positions; Equation
(3.21) combined with Equations (3.22) and (3.23) gives:

1
patt == {)’ZPZ )M (WZZ1 - WZb)
Ya bepn
+ 0 M, = w (w4 oxe) | (3.25)
cyilo
vpn | |
+ 7“ Z [Vyus (xZS + 6xls/°) + Vyas (x0) ] SoxiloR
seSilo

For simplicity the summations in the right-hand-side of Equation (3.25) will be noted as di/°,
which gives:

1 .
ol = e (ygpg + d;{O) . (3.26)

a
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Time stepping with open boundaries

The time stepping scheme used in Equation (3.11) is therefore adapted to take into account the
open boundaries with a volume diffusion correction (Section 3.2.6):

i = Lap, ({up}, {u}}) — Grad), {p}} +ole.
At
wit = e g
a
AR TUAR fora € F,
Z“ = xZ+Ath+1,
1
et = ey (vt e vl v (3.27)
SES
~ 1 n_n i/o
Pa = ntl (Yapa +da )’
n+l1 ~
-p 5 At
“A—t“ = Apa (LapZ ({p—b}, {Pb}) — Lap, ({Ar}, {g-xb})) :

As areminder dg" is defined through Equations (3.25) and (3.26). Furthermore, the constraints
on the time step Ar are described in §3.B.4.

Mass update of vertex particles

The method used to create or remove particles needs to be carefully developed in order to
keep a correct particle distribution near the open boundaries (this process can be understood as
re-meshing). The choice made is to make the vertex particles grow (resp. decrease) over time on
an inlet (resp. outlet) boundary. Thus their masses and volumes are not constant. However, the
mass evolution should not create any perturbation neither on the density nor on the momentum.
Therefore, as stated earlier a constant mass will be set between ¢ and #"*! in Equations (3.27).
This is ensured by Equations (3.21), (3.22) and (3.23). The masses will therefore be updated
outside of the marching scheme.

Nonetheless, the total mass of the system should change smoothly in time. To do so the
masses of the vertex particles in v € V"0 take into account the desired mass flux through the
open boundary M,,. This mass flux is computed as a weighted average of the mass fluxes through
the segments s € N, where N, is the set of all the segments connected to v (usually two
segments in 2-D):

y _1 i/o
My =5 Z 0sSs(s —vs)-ng, Vv e VP, (3.28)

sEN;L"

where S is the length of a segment. The flux M, is positive for an inlet and negative for an outlet.

The flux M, is used to update the vertex masses. Instinctively one would assume that
M = M™ + AtM”. However, in the case of an inlet, new fluid particles must be created
near the open boundary when the fluid particles go far away from it (see Figure 3.2). For this
purpose, each time the vertex particle mass M, reaches a certain threshold 6, M.¢, a fluid particle
is created at the same position with the reference mass M, and this mass is subtracted from the
vertex particle mass to prevent from any density shock. For the sake of simplicity 8, is the open
angle of the vertex divided by 2x (i.e. 8, = 0.5 for a plane boundary) and M, is the mass of a
fluid particle.

In the case of an outlet, particles are removed when they cross an open boundary segment. In
order to remain consistent the mass of an outgoing fluid particle is redistributed over the open
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Figure 3.2: Mass evolution and particle creation for an inlet: the mass of vertex particles v is
growing due to a positive flux u, - ny at the segment s (times #( to #3). When the masses of the
inlet vertices reach the defined threshold of M,.¢/2 (time t,), new fluid particles are created and
the mass of vertex particles is decreased.

boundary vertices connected to this segment. Each of these vertices receives the mass 8,,,M,,
where S, is a distribution (or weighting) factor.

CU?’()

Figure 3.3: Mass distribution process for an outgoing fluid particle a crossing a segment s
connecting vertices vy and vi. The dark gray line represents the factor S .

The factor S, , is constructed so that most of the mass is distributed to the closest vertex.
For a segment s with vertices v and vy, vector p; is defined as the vector between vertex v; and
the projection of the particle a on the segment, i.e. p; = x4y, — (xavl. . n) n (see Figure 3.3).
Assuming that the projection belongs to the segment, then for vy and v; connected to s B4y, is
defined as:

D1 Xy
Bayv, = ||x—||21’
vovi (3.29)
Po - Xviv
ﬁa,vl = —120 =1 _ﬂa,vo-
[l v,v0
Otherwise, B,,, is set to zero.
Therefore, the masses of vertex particles are updated as follows:
MM = MY+ AMT + SMT, Yy e VI, (3.30)
where 6 M} quantifies the mass variation due to particle creation/destruction, i.e. —M;s each

time a fluid particle is created at position v, +8,,, M, each time a particle a crosses a segment
connected to v. As stated above, the step described by Equation (3.30) is added at the end of the
time stepping scheme (3.27).
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In Equation (3.30) only the mass flux positiveness determines whether an open boundary
repulses or attracts fluid particles. As illustrated later in the periodic wave test case, i.e.
Figure 3.12, it is possible to prescribe time-dependent velocities moving from negative to positive
values. Henceforth, the proposed strategy makes it straightforward to treat both inlet and outlet
at the same open boundary, depending on space and time.

Free-surface flows can also be treated that way. For example, for the periodic wave shown in
Figure 3.12 and later in Section 3.4.3, the mass flux M, at the vertical open boundaries oscillates
consistently from positive values to negative values as the velocity is prescribed according to Sth
order solution to Stokes wave theory.

Imposing pressure and velocity

The Riemann problem formulation described in 3.A is used to define compatible pressure and
velocity fields. The principle is to use a method common in finite volumes, where characteristic
waves (A_1, g and A1) model discontinuities between the exterior state (the boundary conditions)
and the interior state (the fluid) through generalized Riemann invariants (GRI).

Imposed velocity

When a velocity field is imposed on a boundary, for instance an incoming free-surface wave
velocity profile at an inlet, it is imposed on the open boundary vertices (as it is a Dirichlet
boundary condition). Since the imposed velocity field is needed on the open boundary segments,
its value will be averaged from the neighbouring vertices:

1
|NVS| veN,

vs

Us

u,. (3.31)

This value will then be the prescribed velocity field on the exterior state, i.e. Uy, = Ug. In
this case the linearised Riemann problem is used to compute the value of the density (or pressure)
fields at the exterior state, and therefore at the boundary segments and vertices.

The GRI of wave A, will therefore be used to calculate the external state pressure py;
from the internal state. However the type of discontinuity of the wave A, needs to be defined.
It is known that since A4 exr = A+1,2, then if Ay1exr > A41,ins the wave is a shock, however
since p.y; is unknown then c., cannot be calculated. Therefore assumptions needs to be made
regarding the relationship A;1,¢x; > A+1,in. It will be assumed that this condition is verified if
Un,ext > Un,int, DUt this assumption will need to be verified once c,y; is known. Therefore:

1. If up,ext > Un,ins, the A4 wave is a shock wave. The Rankine-Hugoniot relationships have
to be used through the following equation:

Pext = Pint + PintUn,int (un,int - un,ext) . (3.32)

2. If upext < Upint, the A4 wave is an expansion wave. The corresponding Riemann
invariant R, must must be used (i.e. Ry1,exr = Ri1,int):

Un,ext — Y (pext) = Un,int — 14 (pint)’ (3.33)
where i is defined by Equation (3.68).

Once the pressures are known on the segments (since ps = pey;), then the pressure on the
vertices are found by averaging the connected segments:

po=— 3 p. (3.34)

|NSV| seN.

sV
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The densities are once again calculated using Equation (3.1).
As mentioned earlier, if the imposed condition corresponds to an inlet then the tangential
velocity components need to be defined, otherwise they will be defined from the interior state.

Imposed pressure (or density)

When a pressure field is imposed on a boundary, for instance hydrostatic pressure at an outlet, it
is imposed on the vertices (as it is a Dirichlet boundary condition). Since the imposed pressure
field is needed on the open boundary segments, to do so its value will be averaged from the
neighbouring vertices:

1
INus|

Dv- (3.35)

veN,

Ps

This value will then be the prescribed pressure field on the exterior state, i.e. pex; = ps. In
this case the linearised Riemann problem is used to compute the value of the velocity fields at
the exterior state, and therefore at the boundary segment and vertices. The GRI of wave 4,1 will
therefore be used to calculate the normal velocity component from the internal state. However
the type of discontinuity of the wave A, also needs to be defined. In this case it will be assumed
that this condition is verified if c.x; > cins, but this assumption will need to be verified once
Un,ext is known. Therefore:

1. If cext > Cint, the A1 wave is a shock wave. The Rankine-Hugoniot relationships have to
be used through the following equation:

Up oy = D Lext . (3.36)

PintUn,int

Note that because of the presence of u,, i, in the denominator of Equation (3.36), when
the pressure is imposed on a boundary adjacent to still water this formulation could pose
difficulties. This is why, when u,, ;,,; — 0 the limit of Equation (3.36) should be considered,
i.e.:

lim  uyexr = Un,int- (3.37)
Un,int ™

Practically, this condition will be imposed when uy, ¢x; > co/10.

2. If cext < cint, the 441 wave is an expansion wave. The corresponding Riemann invariant
R, must be used (i.e. Ri1exr = Ri1,int):

Un,ext — 1 (pext) = Un,int — 1/ (pint) . (338)

Once the velocities are known on the segments (since u; = u.,;), then the velocities on the
vertices are found by averaging the connected segments:

1
|NSV| SGN\‘V

Ug. (3.39)

uy

Again, if the imposed condition corresponds to an inlet then the tangential velocity components
need to be defined, otherwise they will be defined from the interior state. Finally, the densities
are still calculated using Equation (3.1).



3.4

3.4.1

3.4 Numerical tests 95

Imposed open boundary conditions algorithm

The linearised Riemann problem is used to calculate the open boundary conditions before the
time stepping is done. Therefore for an open boundary problem, the calculation steps are listed
below:

1. Calculation of the fields at the boundaries, using the method described in Ferrand et al.
(2013) for wall boundaries, and the method described in §3.3.4 and 3.3.4 for open
boundaries.

2. Time stepping of the fluid particles in the domain using Equations (3.27).

3. Update the mass of the vertex particles using Equation (3.30), create particles if M, >
6, M., and delete particles that have crossed an open boundary.

The method for implementing properly this algorithm in a parallel implementation is described
in 3.B.

Numerical tests

For all the simulations, the quintic Wendland kernel with smoothing length # = 2Ar will be used.

Non-orthogonal flux on inlet/outlet in a square

The first test case presented is that of a 2-D square fluid domain of size L with only inlet/outlet
boundary conditions (see Figure 3.4). The flow is at an angle of 7/4 to the normal to the
boundaries; in other words, the velocity imposed at all boundaries is ug = |uo|/V2(1, 1)T. It
illustrates one of the advantages of present Semi-Analytical inlet/outlet boundary treatment:
the absence of buffer layer makes it possible to prescribe a non-orthogonal flow quite easily,
regardless of the open boundary shape.

The initial conditions are of constant velocity and density fields with the same values as
imposed at the boundary. Particles are initially distributed onto a Cartesian grid, the inter-particle
distance Ar and segment size are non-dimensionalised using the problem size, i.e. Art = Ar/L
for all different tests performed (from 0.8k to 41.6k particles). Furthermore the speed of sound
at rest is set to cg = 10|ug|. The fluid viscosity v is set to 107> m? s~! and the volume diffusion
factor A will be set to 0, so that the focus is put on the open boundary conditions.

The evolution of the L, errors for both density and velocity is computed as:

(pa pO) |ua_uO|2

where Np is the number of fluid and vertex particles.

As a first test the Riemann invariants will not be used and both the velocity and density will
be imposed as ug and pg respectively. The evolution of the errors is displayed in Figure 3.5 with
respect to non-dimensional time t* = t|ug|/L. Tt is therefore shown that the errors are very small;
they are mainly linked to the round-off errors. Since the simulations presented are computed on
single precision GPU (Graphics Processing Units), the values observed are acceptable.

It should be emphasised that the additional terms in the continuity equation (Equation (3.18))
are essential, as the authors have observed that the simulations without those terms crashed
immediately.

As a second test, the velocity are imposed on inlets and the pressure on the outlets together
with Riemann invariants. As shown by Figure 3.6, the errors are slightly larger than previously.
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Figure 3.4: Non-orthogonal inlet/outlet in a square.
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Figure 3.5: Non-orthogonal inlet/outlet in a square. Evolution of the L, error in density (left)
and velocity (right) for different discretisations without using Riemann invariants.



3.4.2

3.4 Numerical tests 97

1074 1074
1075 | 1075 | i
< - £ s
W - . W .
10~ E*:”*“"-W‘““:: 107 | =
-7 | | | | -7 | | | |
W5 10 15 20 U5 10 15 20
tt tt
Art =1/25 Art =1/50
Ar+ =1/100 Ar+ =1/200

Figure 3.6: Non-orthogonal inlet/outlet in a square. Evolution of the L, error in density (left)
and velocity (right) for different discretisations using Riemann invariants with imposed velocities
on the inlets and imposed pressure on the outlets.

This is because the previous case was over-constrained. Furthermore, when using Riemann
invariants at the open boundaries the error is almost independent of the particle size. However
the error on the velocity is of an order of magnitude higher than that of the density. This can
easily be explained by linearising the Euler equations for the numerical perturbations 6p and du:

2
o, Qe (3.41)
T po A’ '
0 ou
°° L p (3.42)
T A

where 7 and A are time and length scales corresponding to the perturbation propagation.

The order of magnitude of the errors are &, ~ 6p/po and &, ~ du/|ug|. Combining the last
two equations in order to remove 7 and A yields &, ~ (co/|uo|) &,. The error on the velocity is
thus amplified by the numerical Mach number, which is taken as 10 as explained above.

Rapidly expanding pipe

In this next test case, the flow from a small pipe (named pipe 1) will enter a large pipe (named
pipe 2), creating a sudden expansion of the flow. See Figure 3.7 for details on the geometry. Far
from the expansion, the flow should follow the Hagen-Poiseuille equations, which for a flow
between two infinite plates is given by:

2
Uy = Umax (1 - W) , (3.43)
dP 200vUmax

3.44
dx w2 ( )
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Figure 3.7: Configuration of the rapidly expanding pipe. The origin is placed at the beginning of
the second pipe, and on the central axis of the pipes.

where the origin of z is on the centre pipe axis, W is the half width of the pipe and Up,x is the
maximum velocity. To ensure that the flow stays laminar, this maximum velocity will be defined
according to a Reynolds number Re:

Unax = ;—1;?. (3.45)
Equation (3.43) will therefore be used to impose a Poiseuille flow velocity profile on the inlet,
and a constant pressure will be imposed on the outlet. The geometrical parameters are chosen
to correspond to one of the experiments presented by Hammad et al. (1999): W; = 0.13m,
Ly = 3W;, Wy = 2W; and L, = 4W,. The particle spacing Ar = W;/26 and the physical
parameters chosen are py = 1190kgm™, v = 3.19 x 107> m?s~! and Re = 20.6. The numerical
parameters are ¢y = 0.03ms™! and A = 0.1. A background pressure is used to help the flow
stabilize.

Figure 3.8 shows the horizontal velocity and density profiles at the inlet and outlet. As can be
seen the velocity profile at the outlet is very close to the Poiseuille flow. In addition, the density
at the inlet is greater than at the outlet, which is a necessary condition as the pressure is linked
to the density through the state Equation (3.1). Finally, integrating the profile in Figure 3.8 to
calculate the mass fluxes at the inlet and outlet we get the following time averaged values:

s Mass flux in: 0.523kgm~!s™!
 Mass flux out: 0.525kgm™!s~!

* Analytical mass flux: 0.521kgm~'s~!

The mass flux differences appear because even though the fluid particles have fixed masses
throughout the simulation, the open boundary vertices have a variable mass. The mass variations
are consistent with the boundary mass flow, and the differences between the inlet and the outlet are
a result of the compressible medium which cannot achieve a perfect steady state. The normalised
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Figure 3.8: Horizontal velocity and density profiles at the inlet and the outlet of the rapidly
expanding pipe. The dashed line shows the analytical solution for a Poiseuille flow, and the solid
line the simulation results.

error in the mass flux is therefore equal to 4 x 1073, which is acceptable relative to the spatial
discretisation, and it does not have a significant impact on the simulation.

In Figure 3.9 the streamlines obtained from the stream function are compared with the
experimental results presented in Hammad et al. (1999) and a finite volume solution using
code_saturne Archambeau et al. (2004). The calculation of the stream function ¥ from a
velocity field can be done using different methods, which can be a source of differences with the
experimental values. To analyse the simulation results the following equation was used:

x(x,2)
/ (uxdz — uydx)  above the central axis,
A (3.46)

x(x,2)
/ (uxdz — u,dx) below the central axis.
x(Lp,—W3)

Y(x,z) =

Amongst the differences between the SPH simulation and the experimental results, the stream
line at ¥ = 0 does not cross the wall at the same distance from the expansion, meaning that the
recirculation zone is smaller in the simulations. This could be because in the state Equation (3.1)
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Figure 3.9: Streamlines in the rapidly expanding pipe from the SPH simulated flow (above),
experimental results by Hammad et al. (1999) (middle).The values displayed at the streamlines
are ¥/¥(0,0).
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Figure 3.10: The three regions in the rapidly expanding pipe that can be defined to calculate the
head loss from the simulated flow.

the value of ¢ for diethylene glycol (which was used in the experiment) is not readily available,
and therefore ¢ = 7 was imposed, which is the value for water. This is also true for the simulations
using code_saturne, although the incompressible model used in this case allows these results to
be closer to the experimental values.

Nonetheless, at the outlet the streamlines of the simulations are close to the experimental
results. As a further check of the validity of the simulation, the head loss will be modelled.
Looking at the streamlines of the flow, plotted in Figure 3.10, the flow can be separated into 3
regions: a Poiseuille flow inside pipe 1, a recirculation zone created by the sudden expansion and
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a Poiseuille flow inside pipe 2. One can estimate the head loss in each Section by (see Hérard
and Martin (Preprint: hal-01166478) for more details):

—~ —~ 1
(Ul2 - Uf,) = — (Py - P)),
P2

~ 1 1~ =2
- U2,) + — (Pl/ - P2/) = 5 (Ul/ - U2’) 5 (347)
P2

N =N ==

—~ —~ 1
(03-33) = — (P - P,
P2

Where the subscript represents the interface between different zones of the flow. 1 denotes the
interface between the inlet and pipe one, 1’ the interface between the Poiseuille flow of pipe one
and the recirculation area, 2’ the interface between the recirculation area and the Poiseuille flow
of pipe two and 2 the interface between pipe two and the outlet (see Figure 3.10). Furthermore
U2 =1/2W) /_V;V U%dz, P = 1/2W) /_v‘x;/ pdz and P is the integral along one of the expansion
walls.

These three equations can be combined to give:

1 (~ = 1 1/~ =\2 1
5 (Ulz_Uzz) +—(P1—P) = —(Ul —Uz) +— (P, - Py)
1 U
+—(Py—P)+0| L (3.48)
P2
Defining the head of the flow by:
U> P
H=—t——. (3.49)
28 8P

The theoretical head loss between the inlet and the outlet is thus equal to (neglecting the last
term in Equation 3.48):

1 (~ =\2 1 1
Hl—H2=—(U1—U2) +—(P1—P1/)+—(P2—P2/). (3.50)
2¢g gp2 8p2

The expected head loss is therefore equal to the sum of head loss of the Poiseuille flows, and
Borda-Carnot head loss in the recirculation zone. Figure 3.11 shows the head along the x-axis.
Extracting the simulated head loss and calculating the theoretical head loss gives:

 Head loss from simulations = 5.04 x 10~ m

e Theoretical head loss = 5.00 X 10~" m

Therefore, the simulated head loss has less than a 1% difference with the theoretical head
loss.

2-D periodic free-surface water wave

The next test case shows that these new open boundary conditions can be used for both inflows
and outflows, and that open boundaries can alternate between the two without any difficulties,
even with a free surface. To do so, periodic water waves propagating on a flat bed will be imposed.
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Figure 3.11: Head profile plotted along the x-axis of the rapidly expanding pipe. The blue line is
the computed head, the dashed lines show the theoretical head gradient of the Poiseuille flows
(from Equations (3.44) and (3.45)) and the arrows around the dotted line show the head loss from
the Borda-Carnot equation.

The waves imposed are calculated from the 5™ order solution to Stokes wave theory given by
Fenton (1985):

5 i
kn(x) = > € Byjcos[jk (x—ct+ )], (3.51)
i=1 =1
_ 1/2
U(g) = Co+ G +eCy (3.52)
c = Uc+0, (3.53)
ux(x,z,t) = (C—U) +,
12y <
Co(%) e > Aycosh (jkz) jk cos [jk (x —ct+ €)1 (3.54)
i=1 =1
12, <
w(x,z1) = co(%) e Ayjksinh (jkz)sin [jk (x—ct+£)] . (3.55)
=1 =1
R?k = 1C}+kD+ € Er + €'Ey, (3.56)
MO R [ o ead] 357

where 7 is the free surface elevation (with the water depth 2 = D + 17), A is the wave amplitude

(i.e. half of the wave height), D is the mean water depth, g is the acceleration due to gravity, k is
the wave number (defined as k = 2x/L, where L is the wave length), c is the wave velocity, UC
is the mean current velocity, U is the mean horizontal velocity, € is a phase constant and R is
the Bernoulli constant. The wave period T can be calculated from the wave number and wave
velocity, i.e. T = 2x/(kc). Furthermore the z-axis has its origin at the bed. The constants are
given in Table 3.1.
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Table 3.1: Constants for the 5™ order solution to Stokes wave theory given by Fenton (1985) and
used in Equations (3.51) - (3.57).

Bss

Co
)
Cy
E,

Ey

1/sinh (kD)

382/[2(1 - $)*]

(-4 —20S + 1082 - 1353)/[8 sinh(kD)(1 — s5)?]

(-28% + 1153)/[8 sinh(kD)(1 — 5)°]

(125 — 1452 — 26483 — 458* — 135%)/[24(1 - S)°]

(1083 — 1748* + 29155 + 2785%)/[48(3 + 2S)(1 - S)°]

(~1184 + 32 + 1323252 + 2171283 + 20940S8* + 1255485 — 5005°
-334187 — 6705%)/[64 sinh(kD)(3 + 25)(4 + S)(1 — S)°]

(4S + 10582 + 19853 — 1376S8* - 1302S° — 1175° + 5857)
/[32sinh(kD)(3 + 28)(1 — S)°]

(-683 +2725% — 155287 + 85256 + 202957 + 430S%)

/164 sinh(kD)(3 + 25)(4 + S)(1 - S)°]

1

coth(kd)(1 +28)/[2(1 - S)]

—3(1 +3S +3S% +25%)/[8(1 - S)*]

B3

coth(kd)(6 — 26S — 18282 — 20453 — 255* + 2687 /[6(3 + 2S)(1 — S)*])
coth(kd)(24 + 925 + 12252 + 668> + 675* + 345°)/[24(3 + 28)(1 - §)*]
~(Bs3 + Bss)

9(132 + 178 — 221652 — 589753 — 62925* — 268787 + 1945 + 467S7
+825%)/[128(3 + 28)(4 + S)(1 — 8)°]

5(300 + 15798 + 317652 + 294953 + 11885+ + 67555 + 1326S° + 82757
+13058)/[384(3 + 25)(4 + S)(1 - 5)°]

[tanh(kD)]'/?

[tanh(kD)]'/2(2 + 752)/[4(1 — S)?]

[tanh(kD)]'/2(4 + 328 — 11652 — 40083 — 715* + 1465%)/[32(1 — S)°]
tanh(kD)(2 + 28 + 552)/[4(1 — S)?]

tanh(kD)(8 + 128 — 15252 — 30853 — 425% + 775%)/[32(1 - §)°]

Where S = sech (2kD).

For the present test case a depth of 0.5 m, an amplitude of 0.05 m and a wave length of 2.5 m
have been chosen. Furthermore there will be no mean current in the flow. The Ursell number for
this case is 2AL?/d®> = 5 < 3272 /3, which would mean that linear wave theory is applicable.
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Figure 3.12: Propagation of a regular wave on a flat bottom with open boundaries given at 2
instances. A time varying velocity profile is prescribed on both vertical boundaries so they
alternate between inlets and outlets.

However, a higher order solution is used, as phase difference can occur after several time periods.
Finally, in the simulation the fluid viscosity v is set to 1079 m? s, the particle spacing Ar is set
to one tenth of the amplitude and the numerical parameters are ¢y = 20ms~' and A = 0.1. An
illustration of this test case can be found in Figure 3.12 where it is shown that the open boundaries
alternate between inlets and outlets.

A simulation will be run where the fluid velocities calculated from the analytical solution
(Equations 3.51 - 3.57) will be imposed along the normal of the open boundaries, and Riemann
invariants will be used to calculate the pressure. This will be compared to the analytical solution
and a simulation with periodic conditions. Periodic conditions mean that particles exiting the
domain on one side will enter the domain on the other side, but more importantly particles on
one side will have as neighbours particles close to the other side, acting as if the domain was
truly infinite. This will therefore serve as a reference, because ideal open boundary conditions
would give the same values as an extension of the domain filled with fluid and wall particles.
Furthermore, it should be noted that if both the pressure and the velocities would be imposed,
then the problem would be over-constrained and particles would exit the domain.

Plots of the free surface are then presented in Figure 3.13. The first conclusion is that even
after several wave periods the free surface stays very close to the analytical solution for all types
of boundaries. Secondly, because of its nature, the simulation that uses periodic conditions
needs the domain to be a multiple of the wave length. This is not the case with open boundary
conditions (as can be seen from the fact that the green free surface particles extend over a longer
range than the blue free surface particles). Finally, the waves propagating through a periodic
domain are slightly slower than the analytical solution, which is not true for simulations with
open boundary conditions as the analytical solution is imposed on the velocities.

Furthermore, let us define the error on the free surface using the following equation:

. — )2
Z (nsm;‘z 77) , (3.58)

1
E. = —_—
n
NTS acFS

where FS represents the free surface particles, N#g is the number of free surface particles, 75
is the free surface elevation of the simulations and 7 is the analytical solution given in Equation
(3.51).

These errors are plotted over time in Figure 3.14, which shows that for these discretisations
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Figure 3.13: Free surface particles for simulations using different boundary conditions compared
to the analytical solution of Equations (3.51) - (3.57).

the error (the solid line) is of the order of the particle spacing (the dashed line). Unfortunately,
this is not the case for particle size smaller than shown in Figure 3.14 as an instability develops,
increasing the error. These instabilities appear as a checker-boarding effect close to the inlets,
and work on the volume diffusion term close to open boundaries will be necessary in the future
to reduce those errors for very refined simulations.

In all cases the open boundary conditions seem to model properly the propagating waves,
and no discrepancies appear between the fluid and imposed free surfaces even after seven wave
periods.

2-D solitary wave

The Riemann invariants become particularly useful when the boundary conditions are not well
known, or not easy to predict. To illustrate this concept, a test case for the propagation of a
solitary wave on a bed with a step, that will cause it to break will be presented. See Figure 3.15.

At the inlet the solitary wave will be imposed from the Korteveg—De Vries solitary wave
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Figure 3.14: Errors on the free surface for simulations with an imposed velocity profile on the
open boundaries for two particle spacings Ar. The dashed line shows the two values Ar/A.
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Figure 3.15: Configuration of the 2-D solitary wave on a sloped domain.

equation (see e.g. Dean and Dalrymple, 1991):

n(t) = Asech?® (k(ct — xp)),
h(t) = D +n(1),
p(z.t) = pg(z = h(1)),
- (1)

uy(z,t) = Ch(t)’
us(a1) = 2 00y

h(t) ot

3L

Imposed Pressure

(3.59a)
(3.59b)
(3.59¢)

(3.59d)

(3.5%¢)
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One should bear in mind that Korteveg—De Vries equation is only an approximation of
the Euler equations. See e.g. Antonopoulos et al. (2017) for a valuable comparison of the
models.

n(x, 1) = Asech? (k(x — ¢t — xp)), (3.60)

where A is the amplitude and xg is the wave shifting length. The wave number and celerity are
computed as k = \/3A/4D3, ¢ = \/g(A + D).

At the outlet a hydrostatic pressure corresponding to the reference level D will be imposed
and the velocities will be calculated using Riemann invariants.

The geometry chosen for the test case illustrated in Figure 3.15 has a reference depth
D = 0.6m, a wave amplitude A = D/2 and a characteristic length L = 2.5D. The wave shifting
length is set to ensure that the waves are not in the domain at the initialisation, i.e. xg = —4k.

The fluid viscosity v is set to 107® m? s~!, the particle spacing will be set to one thirtieth of
the amplitude (Ar = A/30) and the numerical parameters are ¢y = 20ms~' and A = 0.1.

The evolution of the solitary wave within the domain at different instances is shown in Figure
3.16. It shows that the step causes the wave to break, creating a highly disturbed flow to exit the
domain. Nonetheless, imposing a hydrostatic pressure and using Riemann invariants is enough
for the wave to exit the domain without any visible reflection in WCSPH. This shows the high
flexibility of these new open boundary conditions.

Finally, it should be noted that the small peak that appears in the last frame of Figure 3.16
appears because when the wave goes over the step, a portion of its energy is reflected back to the
inlet, which in turn reflects it back towards the step. This last reflection occurs because after the
wave has entered the domain the velocity is imposed as zero, making it essentially a wall.

Conclusion

The unified semi-analytical boundary condition have been extended to treat complex inlets
and outlets without spurious shocks. This was done by allowing the mass of the vertices to
vary according to the imposed flow rate, and then creating or deleting particles accordingly.
Furthermore, it was necessary to take into account the imposed Eulerian velocity field in order to
integrate properly in time the continuity equation, and thus avoid artificial density perturbations
near the boundary. Using Riemann invariants it is possible to impose compatible density and
velocity fields that can support both Neumann and Dirichlet boundary condition.

These new boundary conditions have been tested on several test cases. Firstly on a simple
flow entering and leaving the domain in a non-orthogonal way, on periodic waves where the
open boundaries were used as both inlets and outlets and on a solitary waves for which the
outlet boundary conditions were unknown. In all cases this formulation of open boundaries in a
smoothed particle hydrodynamics framework has proved to be very adaptive to complex confined
and free-surface flows.

Finally, the extension to 3-D should be straightforward, but since the boundary elements
will be more complex, greater care will be needed to allow fluid particles to enter and leave the
domain without creating any artificial perturbations.
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Figure 3.16: Propagation of a solitary wave on a bed with a step. As a reminder, the wave period
isT =2n/(kc).
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The Riemann problem formulation

In the present approach, the mass flux through an open boundary is calculated at the position
of the segments (although it is applied to the connected vertices), therefore the values of the
pressure and velocity fields on those segments are required. Since the weakly Compressible SPH
method is used, the boundary conditions can be derived using a linearised Riemann problem.
This methodology is widely used in the literature for finite volumes, but it is not as common
for SPH problems. The approach chosen here follows the work of Blondel et al. (2013), with
simplifying assumptions of barotropic fluid and subsonic flow. The latter assumption is justified
by the fact that weakly compressible SPH assumes the speed of sound to be significantly larger
than the flow velocity.

Let us consider a segment s on an open boundary and work in the local reference frame of
space dimension d relative to s, denoted by (n, ¢, - - -, t4-1), » being the local normal unit
vector and ¢ the tangential unit vectors. In this Section, for simplicity we will drop the label s
relative to all fields. The linearised Riemann problem (LRP) can now be written as:

oY oY
ot B(Y) T 0, (3.61)

where the unknown vector is defined as:

P P
Un u-n

Y=y, |=| u-t; | (3.62)
Uty u-tg |

and the matrix B as:

u, p 0 0
2
S w0 0
P
BY)=l 0 0 w, 0 --- | (3.63)
0 0
0 0 -+ 0 u

Furthermore the speed of sound c is defined from the state Equation (3.1) as:

£-1
2
Cimn /5—1’ = ¢ (ﬁ) . (3.64)
ap £0

The eigenvalues of B are A_;:=u, — ¢, dg:=u, (with a multiplicity d — 1) and A;:=u, + c.
Along the open boundary there is a discontinuity between the exterior state (upon which
we want to impose our values) and the interior state (i.e. the fluid domain). The eigenvalues
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Figure 3.17: Sketches of the Riemann problems.

of the problem, 4;, represent the slope of the characteristic curves of the Riemann problem
(see Figure 3.17), which are discontinuities between the states on their right and left sides (for
example the wave Ay is a discontinuity between the data states Y| and Y;). The characteristic
waves can therefore be used to link the exterior state and the interior state. To go from one state
to another the Generalized Riemann Invariants (GRI) will be used, as these define relations that
hold true, for certain waves, across the wave structure. These are calculated from the relations
defined by Jeffrey (1976):

arv,  dv dy,
o _dn (3.65)
Vr,l Vr,Z Vr,d
where Y; is a component of vector Y and Vr’}i is a component of the right eigenvector of B
associated to the eigenvalue A.

The GRI corresponding to the celerities A_; and A, are respectively denoted by R_; and
R+] .

R = u,+4v, (3.66)
Ry = uy—y, (3.67)
where:
P c
v= [ Sdp (3.68)
po P
5 &1
2
ie = =0 (ﬁ) ife>1,0=colnLife=1.
&E-11po 00

As displayed in Figure 3.17, the state of the segment value Y, is either defined by the first
state (see Figure 3.17a) or by the second state (see Figure 3.17b) which respectively correspond to
Ao = u, > 0 (ingoing mass flux) and Ay = u, < 0 (outgoing mass flux). One should bear in mind
that A_; is supposed to be always negative and A, always positive as the flow is to be subsonic.

Therefore to link the exterior state a first assumption is made, that the wave A_; is a “ghost”
wave, as it is outside of the domain. This means that the data Y., of the exterior state is assumed
equal to the data Y of state 1.

Wave Ay is known as a contact discontinuity, i.e. Ag;; = Ag2 Toro (2009). This implies
that u,, 1 = u,2, which is consistent with the GRI relations. Through these relations it is also



3.A The Riemann problem formulation 111

considered that dp = 0 across Ag. Therefore p; = p», but also p; = p; as the pressure is defined
by Equation (3.1).

Therefore to link the fluid velocity along the normal of the segment and the pressure, one
needs only to find a relation between state 2 and the interior state; i.e. across the characteristic
wave A, (the tangential velocities will be dealt with later on). In terms of notation, a distinction
will be made between this characteristic wave within state 2, 1.1, and its value within the
interior state, A1 ;. As defined in Toro (2009) the characteristic wave 1,1 can belong to three
possible types of discontinuity:

1. Contact wave
In this case the characteristics are parallel in both states, this means that the following
condition is true:

A41,2 = Atings (3.69)
and the GRI relations hold across the characteristic wave:

R+1,2 = R+1,int- (3.70)

2. Expansion (or rarefaction) wave
In this case the characteristics are diverging, and the two data states are connected through
a smooth transition. This case is defined by the following condition:

A+1,2 < Asving (3.71)
and the GRI relations hold across the characteristic wave:

Ri12 = Rivint- (3.72)

3. Shock wave
In this case the characteristics are converging towards the wave 1, meaning that this case
is defined by the following condition:

Av1,2 > Asvine- (3.73)

In this case the GRI relations do not hold across the characteristic wave, and therefore the
Rankine-Hugoniot relationships have to be used:

Conservation of mass: O [p2 — pint] = P2Un2 — PintUn,int

: . _ 2 2
Conservation of momentum: o [pzun,z - pin,un,im] =pr+ pP2Uy, 5 = Pint — Pintly

(3.74)

where o is the shock speed to be computed. Combining Equations (3.74), one gets

2 .
P2Pint [Un2 = tnint|~ = [p2 = Pine] [P2 = Pine)- If po is known, then u,,» can be deter-
mined directly through this relation. Otherwise, one may iterate to get p from a known
value of uy, .

Note that the published version assumed an infinite value for the shock speed o .
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For the case of the tangential velocities the Riemann invariants relations make it possible to
write du;, = ... = du,, , = 0 across the wave A, (we will assume these relations still hold in the

case of a shock). Therefore the tangential velocities are equal between state 2 and the interior
state. However, the wave Ay acts as a discontinuity.

Therefore if the problem is that of an inlet then the discontinuity prevents a relationship
between state 2 and state 1 to be defined for these velocities, all that is known is that du,, = ... =
du;, , = Const. This means that these velocities need to be defined by the user for inlet open
boundaries. However for the case of an outlet then the 1y will be assumed to be a “ghost” wave
and the exterior tangential velocities will be assumed to be equal to the tangential velocities of
state 1 and 2, and therefore equal to the velocities of the interior state.

In mesh-based methods, such as finite volumes, knowing the interior state data is simple as
boundary segments are only connected to one element. However in the SPH formulation there is
more than one fluid particle connected to a boundary segment. Therefore defining the interior
state is non-trivial. The method chosen is to use the SPH interpolations as defined by Ferrand
et al. (2013):

1
Pint = — > VoPpWps, (3.75)
as
beF

where, as a reminder, ¥ contains only fluid particles and «; is the Shepard filter defined for a
segment s by:

=) Vywps. (3.76)
Similarly, the interior velocity is defined as:

1
Us,int = — Z VotpWps. (3.77)

0%
S beF

Finally, the density will be calculated using Equation (3.1).

Handling varying number of particles in a parallel implementation

Handling a varying number of particles in a parallel implementation can be difficult in a parallel
implementation. To allow the algorithm presented here to be easily implemented, several key
numerical considerations will be described in the following Sections.

Creating and deleting particles

As mentioned earlier this algorithm has been implemented in a parallel framework, and therefore
particle creation/deletion can be non-trivial. Namely, adding an extra particle needs to be an
atomic operation (i.e. an operation that will be done sequentially on all processors). The same is
true when deleting particles and the mass of the concerned vertex particles.

The implementation tested is based on a branch of the GPUSPH software Hérault et al. (2010,
2014), and therefore most of the memory is handled in the same manner. In addition to the
aforementioned problem, all the arrays are of a fixed size at the initialisation. As such, changing
the size of any array when a particle is removed or added can be quite expensive, especially when
it happens at each iteration. Thus it is suggested to allocate larger arrays. The user has to evaluate
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the total number of particles that will be added during the simulation time. Regardless of this
number, the loops are only done on the current number of particles at each iteration.

Furthermore it is very important that the masses of the open boundary vertices is kept constant
during the stepping algorithm, so that the condition M, = M, during the open time interval
1¢%, "*1[ is maintained (i.e. excluding both #" and #"*!). The same is true for the set of particles,
i.e. during the continuity equation step, the particles that have crossed an open boundary are
considered, but not the particles that will be created.

Updating vertices and segments

When dealing with the semi-analytical boundary conditions, it has been established that Dirichlet
boundary conditions will be imposed on the vertices, and Neumann boundary conditions on the
segments Leroy et al. (2015). This implies that for walls the velocity will be imposed on the
vertices, and that velocity on the segments will be the average of the connected vertices. For the
pressure the condition dp/dn = 0 will be used to calculate the pressure on the segments, and on
the vertices it will be the average of the connected segments.

When dealing with an open boundary, either the velocity or the pressure will be imposed
on the vertices and Riemann conditions will be used to calculate the corresponding pressure or
velocity on the segments. In all cases the missing values on the segments and vertices will be
calculated from the connected vertices or segments (see Sections 3.3.4 and 3.3.4). Furthermore
the mass flux will only affect the masses of vertices, even though it uses the densities, velocities
and lengths of the connected segments.

Imposed Velocity Imposed Pressure
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Figure 3.18: Illustration of the different boundary conditions that can be imposed on vertices and
segments. The symbol D represents a Dirichlet boundary condition and the symbol N represents
a Neumann boundary condition. The superscripts show if these conditions are imposed on the
velocity u or on the pressure p.

However, as illustrated by Figure 3.18, dealing with the vertices that are in-between a wall
and an open boundary segment is not trivial. For the vertices that are in-between a segment
with an imposed velocity and a wall, it is recommended to impose the wall velocity, and to
deduce the pressure from the connected segments. For the vertices that are in-between a segment
with imposed pressure and a wall, it is recommended to impose the wall velocity and the open
boundary pressure. Furthermore, it is recommended to keep the masses of the vertices that are
in-between wall segments and open boundaries constant. Therefore, even though these particles
will be used to calculate the mass repartition factor S their masses will not evolve. This implies
that the open boundary vertices can be considered as an interpolation of the Eulerian fields



3.B.3

3.B.4

114 BIBLIOGRAPHY

imposed.
This means that in the implementation 4 loops would be necessary:

1. Calculate the values that are imposed
2. Update the vertices and segments according to the connected segments or vertices
3. Apply the marching scheme on the fluid particles

4. Update the masses of the open boundary vertices

Furthermore, it is good practice to impose the velocities on the inlets and to impose the
pressure on the outlets.

Mass of the vertices

For open boundaries segments it is strongly recommended that their masses stay between + M.
For the vertices that are slightly above the free-surface or near walls, the SPH interpolation
can create mass fluxes that will break the condition —My/2 < M,, < My/2. This is particularly
critical at the outlets, and therefore it is recommended to clip the masses and for open boundaries
with imposed pressures, the mass flux above the free surface is only allowed to be negative.
Finally, above the free surface the mass is initialised at 0.

Constraints on the time-step

The marching scheme uses an adaptive time-stepping, where the time-step is calculated using the
following condition:

Ar < 24 (3.78)
(&0)

And ¢ is chosen so that the following rule is always true:

¢ > 10 max (|umax|,\/g_D), (3.79)

where £ is the smoothing length of the kernel w, D is the water depth (in case of free-surface
flows) and |u x| is the norm of the maximum fluid velocity in the domain (i.e. for the fluid
particles, but also for the open boundaries).

In addition, since vy, is calculated through its gradient (see the marching scheme presented in
Equations (3.27)), this gives an additional constraint on the time step:

1
At < 0.004 . (3.80)

max {max [(IVyas - (#as — Vas)l]}
aceF |seS

Additional details about the numerical stability of WCSPH are available in Violeau and Leroy
(2014).
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4. Finite volume arbitrary Lagrangian-Eulerian

Abstract 4.1 For reasons of efficiency and accuracy, water wave propagation is often simulated
with potential or inviscid models rather than Navier—Stokes solvers, but for wave-induced flows,
such as wave-structure interaction, viscous effects are important under certain conditions.
Alternatively, general purpose Navier—Stokes (CFD) models can have limitations when applied
to such free-surface problems when dealing with large amplitude waves, run-up, or propagation
over long distances. Here we present an arbitrary Lagrangian-Eulerian (ALE) algorithm with
special care to the time-stepping and boundary conditions used for the free-surfaces, integrated
into code_saturne, and we test its capabilities for modelling a variety of water wave generation
and propagation benchmarks, and finally consider interaction with a vertical cylinder. Two
variants of the mesh displacement computation are proposed and tested against the discrete
geometric conservation law (GCL). The more robust variant, for highly curved or sawtoothed
free-surfaces, uses a compatible discrete operator scheme on the dual mesh for solving the
mesh displacement, which makes the algorithm valid for any polyhedral mesh. Results for
standard wave propagation benchmarks for both variants show that, when care is taken to
avoid grids with excessive numerical dissipation, this approach is effective at reproducing
wave profiles as well as forces on bodies.
This chapter is a reproduction of Ferrand and Harris (2021) with additional results.

Résumé 4.1 Pour des raisons de performance, la propagation des vagues est souvent simulée
en utilisant la théorie des écoulements potentiels, non visqueux, plutdt qu’en utilisant des
solveurs Navier—Stokes. Par contre, pour les écoulements induits par les vagues, comme
les interactions vagues/structures, les effets visqueux peuvent étre importants. Les solveurs
Navier—Stokes (CFD) généralistes, quant a eux, peuvent avoir des difficultés pour simuler
des problemes a surface libre avec des vagues de grande amplitude, des vagues qui montent
sur une plage ou encore leurs propagations sur de longues distances. Nous présentons ici un
algorithme arbitrairement lagrangien eulérien (ALE) intégré au logiciel code_saturne pour
lequel nous détaillons avec attention le schéma en temps et les conditions aux limites de
surface libre, et nous testons ses capacités sur une variété de cas tests de génération et de
propagation de vagues, ainsi que 1’interaction d’une vague avec un cylindre. Deux variantes

N




119

pour calculer le déplacement des nceuds du maillage sont présentées et testées (notamment la
loi de conservation géométrique discrete (GCL)). La version la plus robuste, notamment sur
les configurations avec courbure importante ou avec une surface libre en dents de scie, est
celle faisant appel aux schémas des opérateurs discrets compatibles (CDO) qui résolvent le
déplacement du maillage sur un maillage dual (a celui utilisé pour résoudre le fluide). Les
résultats démontrent que cette approche est capable de reproduire de fagon satisfaisante les
profils des vagues et les efforts induits sur les structures.

Ce chapitre est une reproduction de Ferrand and Harris (2021) auquel s’ajoute quelques
résultats.
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Introduction

There are many applications to models of water waves, from understanding tsunami hazards,
to computing the forces on offshore structures, to understanding the performance of different
ship designs. Similarly, there are many different methods for modelling water waves; a recent
summary was given by Lin (2008). Due to the vast horizontal scales required to study ocean
waves, often a simplified approach is used, such as potential flow, with either nonlinear or
linearised free-surface boundary condition, or a depth-averaged approach, such as shallow water
or Boussinesq equations. Such specialised models efficiently propagate waves over long distances
without excessive numerical dissipation.

A direct approach to the physics would be to solve the full three-dimensional (3-D) Navier—
Stokes equations, in a domain covering both the water and air phases. In fact, some of the first
water wave models solved the Navier—Stokes equations in this way Chan and Street (1970), using
the Marker And Cell (MAC) method (Harlow and Welch, 1965). Many different methods for
tracking the free-surface have been developed, but variations of the Volume-Of-Fluid (VOF)
technique (Hirt and Nichols, 1981) have become quite popular for coastal engineering, using
it for wave modelling (e.g., Jacobsen et al., 2012) and wave-structure interaction (e.g., Chen
et al., 2014), as well as many others applications. Such approaches have the advantage of being
able to treat breaking waves, which is an important but complex issue ((e.g., Helluy, Philippe
et al., 2005)). One major drawback is that they require finer computational domains and tracking
the interface without diffusion is a challenge. For a recent discussion of wave propagation
benchmarks for VOF codes, see Wroniszewski et al. (2014).

Alternatively, one can use a boundary-fitted domain, and move the computational domain
at each time-step (Hirt et al., 1974). Such an arbitrary Lagrangian-Eulerian (ALE) approach
will be considered here. This is used in many ocean models (e.g., Telemac3D; Hervouet, 2007),
or non-hydrostatic wave models Ma et al. (2012), and these are able to solve such diverse
applications as landslide-generated tsunamis and surf-zone wave propagation. Many models
that use a boundary-fitted domain, however, are based on sigma-coordinate grids in the vertical,
which can have some limitations for dealing with complex grids or immersed bodies. These
limitations are removed with the present approach, where a more general mesh movement is
solved with specific free-surface condition for the mesh displacement. Although ALE cannot
model the details of overturning waves like a VOF approach, such non-hydrostatic wave models
are able to incorporate energy dissipation in order to represent breaking effects Zijlema and
Stelling (2008), and examples of this will be shown below.

In the context of ALE solvers, there have been many developments (see e.g., Donea et al.
(2004)). The sigma-coordinate grid mentioned above corresponds to a special case of the simplest
mesh regularisation approach, that of a transfinite mapping. To apply to more general meshes,
a common approach that will be discussed further below is a Laplacian smoothing approach
(e.g., Benson (1989)) where a Laplace or Poisson equation is solved for the mesh velocity in
the interior of the domain. One can consider other node solvers, and there exist more complex,
high-order shock-capturing schemes (e.g., Boscheri et al. (2014)). As well, general ALE solvers
often consider adaptive meshes, with a remeshing of the domain during the simulation, in order
to handle large mesh displacements (e.g., Re et al. (2017)). Such developments however can
be time-consuming (due to additional equations to solve), and are unnecessary for ocean wave
problems, as we consider waves that are not overturning. As a result, we consider only the
essential aspects of integrating an ALE scheme into an existing Navier—Stokes solver and the
resulting performance for ocean wave applications. For this, it is important to consider the
discrete geometric conservation law (GCL), which states that the volume change of a cell during
a timestep should be equal to the volume swept by the cell boundaries during that timestep. The
GCL is critical to ensure that the algorithm is robust (e.g., conserves mass and energy) for long
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time simulations (e.g. Thomas and Lombard, 1979; Zhang et al., 1993; Farhat et al., 2001; Storti
et al., 2012).

As a result, we consider below the numerical details required to develop a robust ALE finite
volume algorithm integrated in the open-source CFD solver code_saturne Archambeau et al.
(2004) for version 6.1 and newer, with particular attention to the discrete GCL. code_saturne
uses collocated finite volumes to solve the Navier—Stokes, Reynolds Averaged Navier—Stokes
(RANS), or Large Eddy Simulation (LES) equations, and has been used extensively in the
industry, from nuclear thermal hydraulic application (see Gauffre et al., 2020, for a recent
application), atmospheric modelling (e.g. Bahlali et al., 2020), electric arc modelling (e.g.
Chemartin et al., 2009), fire modelling (Ma et al., 2019), two-phase dispersed flows using hybrid
Moment/PDF approach (see Minier, 2016, for a valuable description of this method), ventilation,
combustion (e.g., coal, gas, biomass, Dal Secco et al. (2015)) and has also been used previously
for wave-current interaction (e.g. Teles et al., 2013; Benoit et al., 2018).

The Chapter is organised as follows. Before passing to the specific case of incompressible
flows of constant density used in all applications here, in Section 4.2, we present the governing
equations of the finite volume space and time discretisation for fixed meshes in terms that are
valid for both incompressible or compressible flows. Then in Section 4.3 we present the ALE
algorithm and specify the free-surface boundary condition, with special care on the time stepping
scheme to conserve uniform velocity fields. The original use of cell-based, for fluid quantities,
and vertex-based solvers (on the dual barycentric mesh), for the mesh displacement, is also
presented, and this improves on volume conservation. In order to facilitate very steep waves, a
filtering of spurious waves of length smaller than the mesh resolution is also introduced. Finally,
in Section 4.4, we consider numerous validation cases. This is first done with flow through a
valve, forced by a piston, showing that the velocity field remains accurate with a moving mesh,
then by looking at standing waves of a range of amplitudes to verify volume conservation and
model stability, a critical point for moving mesh algorithms. Then, satisfied that the model is
robust, we consider a number of different applications, including viscous damping of standing
waves, solitary wave propagation, wave propagation over a submerged bar, wave forces on a
monopile, and the modelling of a novel laboratory setup for long wave generation. This ensemble
of test cases demonstrates the ability of this approach to handle a wide variety of test cases of
interest to the ocean modelling community.

Methodology

Governing equations

To describe the governing equations, we begin with the conservative Cauchy momentum equations
written in vector notation:

ap

Fy + div (pu) = m,

%(pu)+div(u ®pu)=div(o)+ f +mu™, 4.1)

where u represents the fluid velocity, p is the density of the fluid, o is the stress field, f is a field
of source terms (e.g., gravity, Coriolis, additional head losses), 71 a possible mass source, and
u'™ the velocity of a possible injected fluid. For sake of simplicity, f = pg and sz will be set to
zero hereafter.

The stress tensor o is decomposed into an isotropic component, called the pressure p, and
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the deviatoric component, T:

o=-pl+T, (4.2)

and thus the Cauchy equations are:

@ + div (pu) =0,
ot (4.3)

%(pu) +div(u ® pu)=-Vp +div (1).

For a Newtonian fluid, the constitutive law connecting the stress tensor to the deviatoric part
of the deformation rate tensor, given as S ::% (V u+V uT) , is determined as:

T(u):,u(Vu+VuT)+(K—§,u) tr(Vu)l, 4.4)

where « is the volume viscosity, usually neglected and therefore omitted hereafter in this Chapter.

The combination of terms in the Cauchy momentum equations, Equations (4.1), and a
Newtonian fluid, Equation (4.4), gives the Navier—Stokes equations.

When p is considered constant, flow is incompressible and the mathematical model is
complete, otherwise the system should be supplemented with an energy equation and an equation
of state (EOS) between density, pressure and energy must be specified (see e.g. Colas et al.,
2019). Turbulent flows can also be considered subtracting the Reynolds stresses (for the RANS
approach) or the sub-grid stresses (for the LES approach) from the Cauchy stresses. In this
Chapter, only incompressible constant density flows will be considered.

Space and time discretisation

In this section, the time discretisation is detailed on a motionless meshed domain, and some
insight of the space discretisation are given. A finite volume scheme where the velocity and
pressure are stored at the cell barycentres, x . (see Fig. 4.1), is used.

Integrating conservative Equations (4.3) both in space and time leads to the definition of the
extensive quantities:

V., = /dQ,

M, = / pdQ, 4.5)
Ve

0. - [ pudc
Ve

for cell volume V., cell mass M., and cell momentum Q... As for the intensive quantities, let
pc be considered the cell-averaged density, and let u. be the density-weighted cell-averaged
velocity, defined as:

M.
pC = )
Ve 4.6)
c Mc .
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Figure 4.1: Labelling of information used for a mesh. In green, x, is the barycentre of one cell
c; whereas x; is the one of ¢;. Each face f is split into portions of faces associated to a vertex.
The portion of face f associated to a vertex v is drawn in solid orange, and is defined by x ¢, the
barycentre of f, the middle of the two edges of f passing through vertex v and x,, itself. The
dual barycentric cell around a vertex v is defined by connecting surrounding cell centres, face
centres and edge centres.

We denote the exponent (.)" as the state at time-step ¢, and similarly (.)"*! as the state at time

t"*1, which is separated from ¢ by a time interval Ar. Time-integrals over At are denoted by

tn+1

n+l ._ 1
Ot =g [ o

Integrating the mass equation of Equations (4.1) over cell ¢ and time interval Az and using
Gauss’ theorem gives:

M - M+ A (pu) [l
feFe

Sesf =0, 4.7

n

where ¥ is the ensemble of all the planar polygonal faces of cell ¢ and Sy is the outward
surface vector. Note that the quantity (.); coming from the integration of the divergence is

1

defined as the average (in space) of (.) over the face: (.); ::S— (.)dS, and its expression with
fJf

respect to the cell values will be given by the space discretisation.

Performing the same computation for the momentum equation of Equations (4.1) gives:

1
Q™' — Q" + At Z wepu-—o) [ Sy =0. (4.8)
feFe

There are many schemes for solving the Navier—Stokes equations with the finite volume
method (Versteeg and Malalasekera, 2007). Here, the Navier—Stokes equations are solved in two
steps: a prediction step for the velocities from the explicit pressure field, and a correction step,
where the continuity equation is used to calculate a change of pressure. The correction step adjusts
the mass flux to ensure mass conservation and then update the velocity field. Sub-iterations
for these two steps is also possible to perform a Pressure-Implicit with Splitting of Operators
(PISO)-like algorithm Issa et al. (1986). These iterations will be denoted below by the superscript
k, starting at 1.

For the prediction step, by default, an implicit Euler first-order scheme is used, where the
viscous shear stress is time-implicit, the pressure is time-explicit, and the convective term is
linearised and semi-implicit as follows:
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k
Ve (pﬁ””‘ 7l - plu c)

+At Z uf( nHk 1 Sc>f)

Y fr (iz"))f 5o

feFe
==ar Y (prl ) Ses s 4.9)
fefe
where @* is the predlcted velocity field to be solved, and the mass flux (p u) f|n+1 s e>f 18
initialised by (p u)f| Sesr=(p u)f| Sesfs p|”+10 =plh_.p P10 = p. Different

convective schemes for 7% + have been 1mplemented, including a pure upwind scheme, a Second-

Order Linear Upwind (SOLU), or a centred scheme with an optional slope test limiter. This last

approach is the one used for all test cases presented in this paper. The transpose of the velocity

gradient and the isotropic term are in fact implicit in time, with an iterative process used to

reconstruct terms due to the non-orthogonalities of the mesh if present Archambeau et al. (2004).
The unsteady term of Equation (4.9) is rewritten using the conservation of mass:

Ve ot - pitut) = Veplt (@ - ul)

YN ((p )l Sc>f). (4.10)
fe7.

(As mentioned above, although the density is taken to be constant in this paper, the density could
be updated through an equation of state, depending on scalars such as temperature or salinity; if
so, this modification would be applied here, before the correction step.)

During the correction step, a simplified momentum equation is solved under the mass balance
constraint:

n+l,k _ i‘l’k

ntlk—1U4 k
’ +V¢© =0,
P A7 ¢
n+lLk _ (prtlk-lyntlk) g 411
(pu)e|" - Sesp = (p u ,*Seor 4.11)
Lk
Ve (prr = pt) + 80 3 ((pw)[i*™) - Seny =0,
feFe
where ¢* = P|Z+1’k - P|Z+1’k_1 is the pressure increment. From Equation (4.11), a Poisson

equation is written for AR

l’l+1 k n

— Z (AIV¢ ) C>j — Z (pn+],k—lﬁk) X Sc>f -V. u (412)
f At
feFe fefe

A Two-Point Flux Approximation (TPFA) with non-orthogonal reconstruction is used to discretise
the Laplace operator on ¢* Eymard et al. (2014), and the Rhie and Chow filter can be added to
the right-hand side of Equation (4.12) (see Archambeau et al. (2004) or Chapter 1, Section 1.2.1).
See Ferrand et al. (2014) for more details about the reconstruction process. Note that the first
line of Equation (4.11) is then used to update the cell velocity field u"+1 k
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ALE framework and free-surface condition

Next we consider the ALE formalism, and then present the time-stepping scheme used, showing
that volume is conserved when considering mesh displacement in a single dimension.

Governing equations

First it is necessary to formulate the equations governing the conservation of momentum in the
domain, Q(¢), which moves in time. We denote the velocity of mesh displacement field v (x, 1),
for points x (x¢, ) originally located at x(o and moving in the domain. The mesh velocity of Q(¢)
is thus written:

dx (xo, 1)

v(x,t)= o

(4.13)

We now consider a sub-domain V() of Q(¢). This domain corresponds to a cell of the mesh
previously described. Using the Leibniz integration rule (or Reynolds transport theorem), we can
evaluate the variation of an arbitrary tensor field ¥ in V,.(¢) over time (here noted as a tensor of
order one, i.e., a vector, but the Leibniz integration rule is true for any order). This is written as:

d o
h ‘I’ch=/ —ch+/ Yov-ds. (4.14)
dt Jv.q) Ve(r) Ot AVe(1)

It is important to note that % represents the total derivative of the integral quantity, that follows
the movement of V,.(¢).

Applying the Leibniz integral rule, Equation (4.14), to the unity scalar field gives the way
cell volumes evolve:

d dQ:/ y-ds. (4.15)
dz Jy. ) AVelr)

This last equation (in a form integrated in time) is often called the geometrical conservation law
(GCL) and will be described in more detail in §4.3.2.

Performing the same calculation for the variation of mass % /VL- o pdQ in the cell ¢ and using
the first line of Equation (4.1) we obtain:

d

- de+/ p(u—v)-dS =0. (4.16)
dt Jy,. ) AVe(t)

Applying again the Leibniz integral rule (4.14) to establish the conservation of momentum in
the domain V,(¢):

dpu

d
— pudV, = / —dV, +/ pu®v-dS. “4.17)
dz Jyv. Ve(ry 01 AVelr)

We apply the Cauchy momentum equation to replace ag;t" of Equation (4.17), which gives us:

d
— pudQ+/ u®p(u—v)~dS=/ o-ds. (4.18)
dr v Ve (1) Ve ()
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4.3.2 Space and time discretisation
Let us start by integrating the volume conservation Equation (4.15) over a time step At:

tn+l

V;““—Vf:/ > /v ds |dr. (4.19)
trl.

feFe

For calculating the fluxes present in Equation (4.19), we must determine on which mesh we
will perform the calculations, whether on the mesh Q", or on Q"1 or on several meshes at
intermediate times between Q" and Q"*!.

If the mesh displacement is one-dimensional, as for smooth free-surface applications where
the movement of the mesh can be limited to the same direction as gravity (typically vertically),
without overturning, v = we_, the mesh velocity flux through cell faces can be discretised exactly
as:

Vet v = ae Y s (4.20)
feTe
_ n+l n n
- Z (xf ‘xf)' e>f
feFe

where x” is the face barycentre at time . This choice will be motivated and justified in
Section 4.3.3.
Time integration of the conservation of mass and momentum, Equation (4.16) and (4.18),

gives:
tn+1
M - M+ Z/ (p(u =) Sesypdt =0,
feFe
In+1 t"+l
Q! -0l + Z/ up(p(u—v)s-Scspdt Z/ p - Sespdt. (4.21)
feFe feFe

It is important to remark here that p**! and u”*! correspond to the mean density and the mean

velocity of cell ¢ at its location at time *!, and no reconstruction is needed.

At this point one must choose a discretisation in time to resolve the velocity field. As for the
discrete volume conservation, Equation (4.20), fluxes are written on the faces at time ¢".

The prediction step for the velocity, which was written for fixed meshes in Eq. (4.9), can now
be written on moving meshes as:

—~k n
u. —u s k=1 _
Mél CA_I < - Z Tee c>f Z ( ) (o (u _V))f|n+ ::l>f = Z (ple’k l)f Z>f.

feFe feFe feFe
4.22)

We see that pressure and friction forces are applied on the mesh at time n and mass flux takes face
displacement into account. Again, the conservation of mass was used to transform the unsteady
term and rearranged with the convective terms.

The correction step of the velocity, Equation (4.11), remains unchanged on mesh at time ". At

the end of this process, we obtain u"Jr1 o DPeln n+Lk “and the fluid mass flux (,ou)f|nJrl ks C>f. Then,
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the mesh velocity is computed and the mass flux due to mesh displacement, (pv) f|:+1’k ST -

is subtracted from it. The total mass flux is used in any transport equation afterwards. We see
here that the mesh velocity has to be defined at the nodes of the mesh to move them, and it is
also used when calculating the flux (pv)f|z+l’k_1 ST ¢ atcell faces in Equation (4.22). Face

mesh-velocity is deduced from mesh-velocities at the vertices by:

n+l vv|Z+1 : Sf,v
7 — g Se (4.23)
veVy f

where S ¢, is the portion of face f outward vector associated to vertex v displayed in Fig. 4.1.

4.3.3 Verification of the discretised geometric conservation law

The geometric conservation law (GCL) states that a variation of volume V. of a cell ¢ between
time-step ¢ and "*! should be equal to the integral over this time interval of the mesh velocity
flux through faces of cell c:

t"’+l

vyl _yn = / / v - dS dr. (4.24)
tn Ve

The time integration scheme used for the mesh velocity allows one to rewrite the time integral as:

n+l

t
/ / v-det:At/ y|"h.dsn, (4.25)
n 8V, ovy

It is clear that the condition in Equation (4.24) does not hold true if the mesh velocity v contains
more than one direction of variation. The integration scheme must be modified if we want to
satisfy the GCL for mesh velocities which vary in two or three directions (see Farhat et al., 2001,
for a presentation of these types of schemes and their properties).

For one-dimensional mesh movementin z, one sees that (x?rl - x]’i) Soss = ( Z?“ - z}’) Sesf 2
where S¢- . , is the z component of §. Hence, volume of cell ¢ can be computed as:
V. = / div (0, 0, z) dQ = Z 2fSesf, 25 (4.26)
Ve ()

fefe

and one can prove that S¢- , is constant over time. Indeed, we can first remark that S.. ¢
can be defined using only surrounding vertices of f, even if the face is warped. Formulae
proposed by Carré et al. (2009) for a hexahedron can be extended for any polyhedron. We
can remark that S..r . can be computed as S.sr = ff curlr, - dS = faf r, - dl with
ry= %(O, -z, y) such that curlr, = (1, 0, 0). Similarly, S.~¢,, = /fcurl ry-dS = faf ry-dl
and S¢>r, , = ffcurlrz -dS = faf r.-dl withry = %(z, 0, —x)and r, = %(—y, x, 0) such that
curlry = (0, 1, 0)and curlr, = (0, 0, 1). So S¢>, , depends only on the x and y components of
the vertices of the surrounding edges of face f. Consequently, Equation (4.20) is exactly fulfilled
if faces remain planar. If the mesh displacement is 2-D or 3-D, the mesh velocity fluxes must be
split into two or three steps to exactly conserve the volume Farhat et al. (2001). Note also that the
calculation of S~ as a curl ensures that for any cell ¢, X re, Sc>r = 0 even for warped faces.
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Conservation of a uniform velocity field
The time integration scheme chosen has to have good properties to maintain a uniform velocity
field. This point is key if we would like to have a stable scheme and verify the maximum principle
(see Farhat et al., 2001).

Let us consider the numerical scheme of the prediction step, Equation (4.22), rewritten in
velocity increment du = @ — u" for a constant pressure field:

M +1k-1
Aou Z (6uy - 6uc) (o(u-v),l! St
fefe
1,k—1
==y (u; - ug) (o —v)), [ s 4.27)
feFe

We have not considered diffusive terms, but this does not change the conclusions here. From this,
it is easy to verify that for a uniform field ", the right-hand-side of Equation (4.27) is zero. For
an upwind convective scheme on the velocity increment, the system to solve is written as:

EMsu"" =0, (4.28)
. M ntlk=1  an _
with EM .. = A + Z max (— (p(u - v))f|n S 0), and for ¢ # ¢ and f the face
feFe

between ¢ and c,

EM .z = —max ((p (u - v))f|Z+1’k_1 . S2‘>f, O) . One can note that EM is a M-matrix (for all

c#c¢,EM.<0andforall c, EM.. > > =|EMz|) and is therefore invertible.

Just like with a uniform zero velocity, the numerical verification of this assertion is presented
in Fig. 4.2, where an initial field u = e,1.0m/s is not modified by the mesh displacement
imposed for all nodes by:

|
X — X L 27t xo X0\ 20 20
= 4sin [ 2L —(1——)— 1——) : 42
L Sm(T)L L L( L]0 (429
|

where L = 1 m is also the size of the square computation domain, and 7" = 4 s is the period of the
mesh velocity variations.

Vector solving of the mesh velocity

Up to this point, we have considered a mesh velocity only to verify the boundary conditions of
the moving mesh, but any arbitrary velocity that satisfies these conditions is acceptable. Here,
the mesh velocity is given by solving a Poisson equation:

div (A1Vvy) =0, (4.30)

V| gqimp sy = Imposed velocity, (4.31)

ov-v-nn) =0, 4.32)
on A\OQI™MP (1)

v - 1| aq\a0imp 1) = 0, (4.33)
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(a) Mesh and velocity field at initial time. (b) Mesh and velocity field after 1s.

Figure 4.2: Conservation of a uniform velocity field despite a two-dimensional deformation of
the mesh given by Equation (4.29).

where dQ/™P(t) represents the boundary of the domain with either a free-surface or imposed
velocity, and where dQ \ 9Q/"*P(¢) is the fixed boundary where we allow the mesh to slide along
this boundary. Of course one could also impose the mesh displacement within the domain, or
even zero (a fixed mesh), or impose a sliding condition on a free-surface (i.e., to fix a non-zero
value of v - n and fix a Neumann condition for the tangential part of the mesh velocity on the
boundary).

The tensor A is normally taken to be the identity matrix, but an anisotropic heterogeneous
tensor can be chosen to make the mesh more rigid in a particular direction and in a given region.
Note that having an anisotropic A induces a strong coupling between the components of the mesh
velocity v and therefore requires a coupled solver.

At this stage, it is important to note that it is more natural to solve Equation (4.30) with
each Degree of Freedom (DoF) stored at vertices of the mesh. code_saturne legacy schemes are
cell-based with the mesh velocity v stored at the cell centres. Therefore, once v is calculated,
nodes displacement must be deduced by interpolation.

code_saturne can make use of algorithms based on the compatible discrete operators (CDO)
framework Bonelle and Ern (2014), and DoFs can be either at cell centres (cell-based schemes)
or at vertices (vertex-based schemes). A CDO vector vertex-based solver on the dual barycentric
mesh is thus used to solve Equation (4.30) and is compared to the legacy approach detailed
hereafter.

Free-surface boundary condition

The next step is to make use of the ALE module for modelling a free-surface. This work is similar
to what is performed in other models like Telemac3D (Hervouet, 2007), in the sense that the
computational domain evolves with the free-surface, but contrary to Telemac3D, fluid velocity
and pressure are solved with a cell-based finite volume scheme and not with a vertex based finite
element scheme, and domain is meshed using cells of any star-shaped polyhedral type.

The aim of the proposed algorithm is to solve mesh velocity after solving fluid quantities
to impose correctly the kinematic condition at the free-surface without any sub-iterations. In
addition, the mesh-velocity solver is component-coupled so that sliding conditions are taken into
account in an exact manner.

To use the ALE module to simulate a free-surface, we first must specify the free-surface
boundary conditions for both the fluid and mesh velocities. For the first one, in the absence of
wind, a homogeneous Neumann condition is applied on the fluid as well as a constant pressure
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Po:

ou

i =0, p = po. (4.34)
n

surface

It would be possible to take into account wind by providing a shear stress between the air and
water (see Hervouet (2007) for an example of this approach). For simulations with turbulence, it
is also necessary to impose conditions for the turbulent quantities. Note that for a k — € model, it
is preferable not to impose a homogeneous Neumann condition for these two quantities, as the
scale of the vortices (and thus turbulent viscosity) is reduced by the effect of the free-surface (see
Celik and Rodi, 1984, for more details).

The aim is to impose a kinematic condition for the mesh velocity:

V- nlsurface =u- n|surface . (4.35)

For now we assume that the mesh velocity is unidirectional, for example v = we,. This
assumption is done following the remarks in 4.3.3 concerning the GCL.

Since mass flux is known explicitly when solving the mesh velocity, the flux u - n is used as
a boundary condition for the mesh velocity, as summarised below in Section 4.3.5.

Legacy approach: node displacements from the mesh velocity
In this section, cell-based mesh velocity v is obtained with the vector coupled-solver and will be
denoted by the “legacy” version.

We differentiate first the nodes on the external boundaries (called the exterior nodes) and
others (called interior nodes). We specify here that the nodes which are on a sliding surface are
considered internal, with a specific treatment detailed hereafter. Thus, all nodes belonging to
0Q™P (t) are considered as external, all the others as internal.

Treatment of internal nodes
For an interior node v, we note C,, as the list of cells ¢ which include node v. If x. is designated
the centre of a cell ¢ € C,, the velocity v,, of v is defined by:

1
e c Vc' v~ Ac
V(v+ Ve (X, —Xx¢))

1
2

ceC, ¢

ceC,

(4.36)

vy, =

Treatment of exterior nodes
For an exterior node v, we set %, as the list of external faces where v appears. If x  is designated
the centre of a face f € 7, and x is the centre of the cell where f appears, we then have a
velocity v, of v defined by:

Sy Vv, (7))

_ feR Syl

(4.37)

Vy

1
fer |Sf|
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X

Figure 4.3: Tllustration of the effect of the filtering (4.42) on the standing wave test case described
in Section 4.4.2 with an initial wavelength of 2Ax planned in one time step. Without filtering, no
fluid nor mesh motion is obtained.

Treatment of internal nodes at a sliding boundary
For an internal node v already treated by Equation (4.36) which also appears on a sliding face f
and with an exterior normal vector n.-r, we project v,, on the face f as follows:

vi—A-n®n)v, =v,— (v, -n)n. (4.38)

CDO approach: node displacements from the mesh velocity
In this section, mesh DoFs of the mesh velocity are directly associated to the nodes and the main
advantage is that no interpolation is needed to displace nodes:

n+l
v

=x"+Arw, " (4.39)

x n

At the same time, boundary conditions on primal boundary faces have to be translated in terms
of node mesh-velocity v, on the dual mesh for the free-surface condition. For a node v at the
free-surface, we set 7, as the list of external free-surface faces where v appears, and for each
face f of F,, ¢y is the boundary cell to which f belongs to. The node mesh-velocity is therefore
defined as:

n+l
Z P”f|n “Resf

e c>fv €z
nlpt = - .. (4.40)
Z Sc>f,v 7
fefy

. . . 1
Equation (4.40) does not ensure local conservation, because the face centre mesh velocity v f‘:l: ,

n+l
deduced from the nodes mesh velocity by (4.23) will not give back w However, global
°f
conservation is ensured:
1 1
D pep vl Sesp =D pugl - Sesy. (4.41)

f efree-surface f efree-surface

Repartition of mass fluxes from faces to nodes written in Equation (4.40) can be modified without
breaking the global conservation (4.41). Indeed, if we add any affine function of zero mean over
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face f, (4.41) still holds. This property is convenient to filter modes such as waves of length
A = 2Ax where Ax is the horizontal space grid, or to smooth too steep waves before they break
(from numerical, rather than physical, reasons). We modify Equation (4.40) by:

purdl mey oz -z
> [ e,

et S Per Al

" Z Sc>f,v'ez

feFy

Sc>f,v - €y

vy ez (4.42)

where ay is a factor equal to 0 or 1 to activate the filter only when necessary. ay is set to 1
for face f when there is at least one of its nodes which is a local maximum (higher than all
the neighbouring face centres) and one of its nodes which is a local minimum (this criterion
corresponds to the characterisation of a wavelength 2Ax). ay is also set to 1 for face f which is
too steep (if one edge vov; is such that Ax is smaller than Az, where Ax and Az are defined by:

Vi + v
Ax = ”(1 —e,®e,)- (—" el —xf)H,
(4.43)
AZ - (% — xf) -e,|.
Term ozf% acts as a volume-conservative smoother for nodes that have an elevation

different from the weighted mean elevation of the surrounding faces. The behavior of the filtering
given by Equation (4.42) is illustrated in Fig. 4.3 where the free-surface is initialised with a
sawtooth elevation of 2Ax wavelength, but quiescent domain (with zero fluid velocity). In this
case, water is supposed to be at rest and elevation modes cannot be suppressed by the legacy
scheme. The filtering is removing it in one step, without changing the potential energy based
on the elevation of free-surface faces. Similar types of instabilities have been known since
Longuet-Higgins and Cokelet (1976). More sophisticated approaches to removing this issue have
been illustrated by Mola et al. (2013).

Summary of the ALE algorithm
The algorithm described above to solve the Navier—Stokes equations on a moving mesh reads:

for time interval nton + 1 do
for sub-iteration k£ do

Solve the predicted velocity iig’“”‘ on Q'
n+l,k . Sn

Calculate corrected velocity u?”’k on Q" and the flux u f|n > f3

if using legacy solver for v then
Solve vclﬁ“’k on the primal mesh Q" with boundary conditions (4.35);
Reconstruct velocity from cell centred values at nodes v,, Z”’k ;
else if using CDO solver for v then
Calculate v boundary conditions at nodes;
Solve v, |Z+1’k on the original dual mesh Q° with boundary conditions (4.35);
end if

Update mesh from Q" to Q¥ ysing v,
n+l,k
n

|n+1,k,
n b

Calculate total mass flux p (u — v) f|
end for
end for

’ SZ>f;
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Figure 4.4: Sketch of the valve validation case.

Verification and validation test cases

In order to validate these developments for modelling wave propagation and wave-structure
interaction, we consider a variety of verification and validation test cases, showing the fluid
motion generated by a piston in order to validate the ALE module without free-surface condition;
standing waves in a closed basin with small and high initial wave amplitudes to verify volume
conservation; the viscous damping of waves, in order to validate the proper rate of decay due to
viscosity; the propagation of a solitary wave, showing the exact reproduction of a large amplitude
wave; the propagation of waves over a submerged bar, showing the ability to handle shoaling; the
force on a vertical cylinder in regular waves, showing issues of wave-structure interaction; and
finally comparisons against a novel type of wave-maker.

Test case of a 2-D axisymmetric piston

This case consists in studying a fluid flow inside a cylindrical valve (piston) with a sudden
expansion. Numerical results are compared to experimental data from Durst et al. (1989).
The simulated domain is axisymmetric. The flow is laminar (Re =~ 320), with a density of
p = 1000kg/m? and a dynamic viscosity u = 4 x 1073 kg/m/s.

Fig. 4.4 describes the geometry and boundary conditions for the Navier-Stokes equations
and the mesh velocity. Two different kinds of “mobile wall condition” are implemented in
code_saturne:

* imposed velocity of the interface at the centre of each boundary face;
* given displacement of each node of the mobile interface.

When imposing piston motion, it is decomposed into six steps in which either the piston velocity
vp, or the piston displacement d,, are prescribed, as summarized in Table 4.1.

The piston extension is maximum at time 77 pc (Top Dead Center, x;, = Xjqx = 0.141 m)
and minimum at time Tgpc (Bottom Dead Center, x, = X,,;, = 0.121 m) given in Eq. (4.44).
The maximum velocity during the injection phase is V; = 0.006 22 m/s, and the time during the
acceleration phase in which the velocity passes from zero to V; is given by 7; = 0.05s. The
minimum velocity during the compression phase is V. = 0.0265 m/s, and the time during the
acceleration phase in which the velocity passes from zero to —V, is given by 7T, = 0.18 s where
X = Vi xXT; _ VeXxTe

— X 7 Note that for the maximum expansion time and the complete
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Time Piston velocity Piston displacement
Vi V.2
0<t<T; = Ly d, = L
l Vp Tl P Tl 2

T; <t<Trpc-T; szvi dp=Xi+Vi(t_Ti)

dp = 2X; +V; (Trpc - 2T;)

Trpc =T <t < Trpc vp = = (Trpc —1)
T; 2
T <t<T T VC([ T ) dp=2Xi+Vi(TTDC_2Ti)
TDC = > ITDC + c Vv, = —— —Trpc
Cn Velt=Trpe?
T, 2

dp =2X; + Vi (Trpc — 2T))
TTDC+TcS[STBDc—Tc vp:_vc

-x -V (t -Trpc - Tc)

v, V. (t — Trpc)*
I'tpc —T. <t <Tgpc Vp =—T—C(TBDC—f) dp = T—C%
C C

Table 4.1: Piston prescribed velocity and displacement.

compression time the following equations holds:

X, — Xonin + 2X;
Trpc = max min i ~3.265s,
}‘(’i - (4.44)
TBDC = TTDC + max me €~ 4.200s.
c

Axial velocity profiles and radial velocity profiles are respectively displayed in Fig. 4.6 and
in Fig. 4.7 for the compression step, and in Fig. 4.8 and in Fig. 4.9 for the injection step. The
sub-figures correspond to the different abscissae.

First, one can notice that same results are obtained with the CDO and legacy solver for the
mesh velocity, and from imposing mesh displacement or directly the mesh velocity. This is
expected because the code transforms the mesh displacement boundary condition into a mesh
velocity boundary condition to compute it. One can also verify that the incoming and outgoing
mass flux should be equal to the imposed mass flux due to the valve displacement. As the flow is
incompressible, the two fluxes displayed in Fig. 4.5 must be equal.

Standing wave in a closed basin

This case is initialised by a free-surface with a sinusoidal form with a wavelength 4. We consider
a basin with length L = 400 m, and average depth 4y = 10 m and we fix A = % The domain is
two-dimensional (i.e, one cell thick) and the mesh used is composed of 10 cells in the z direction
and 400 in the x direction.

In order to fix a period of the wave close to 10 s, we take the acceleration due to gravity to be
g =40m/s’.

(Alternatively, we could start from a nonlinear standing wave solution instead of a pure
sinusoidal initial condition, but our goal here is not to look at the nonlinear wave dynamics, which
we will consider in the next cases, but simply to evaluate the volume conservation and stability.)
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Figure 4.5: Comparison of mass flux computed at the open boundary (green) and the value
imposed by the piston, represented in black dots.

The free-surface deforms over time, and with an initial amplitude A, one or several (particularly
for large amplitude initial conditions) modes become visible. To evaluate the numerical algorithm
used, we begin by studying a wave which is quasi-linear.

Linear standing wave
When h% < 1, linear wave theory can be used to describe the free-surface, zy,, ¢ (X, 1), which is
given by:

2 2
Zsurf (X, 1) = Acos (ﬂ) cos (ﬂ) , (4.45)

A T
where the period of the wave is given by the celerity ¢, as T = ’El, with the dispersion relation
giving:
A 2mhgy
2
=g—tanh| ——]. 4.46

=28 o an ( 1 ) ( )
In fact we consider a shallow water case, where & < A, so we can approximate this as ¢y ~ vghg.
We obtain precisely:

A 2rch
co = 4|g= tanh ALY 19.681m/s, (4.47)
2r A

giving To = & = 10.1625.

We choose to start with a case with wave amplitude A = 0.025 m. The simulation of one
hundred periods is shown in Figure 4.10 where we can observe the evolution of the wave height
in time at the point x = O (the centre of the domain).

The period obtained numerically is 7}, = 10.163 + 0.001 s (the range obtained is taken to
be the time-step divided by the number of periods observed). This is therefore a good match for
the theoretical Ty, which we see in Fig. 4.10, T = Ty + 0.025s.

We note that in Fig. 4.10, that for a relatively long duration, the wave-height remains nearly
constant which indicates that the model is not losing significant amounts of volume nor energy.
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Figure 4.6: Axial velocity profiles at different positions x for the compression step (x, = 0.127 m).
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Figure 4.7: Radial velocity profiles at different positions x for the compression step (x, = 0.127 m).
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Figure 4.8: Axial velocity profiles at different positions x for the injection step (x, = 0.135m).
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Figure 4.9: Radial velocity profiles at different positions x for the injection step (x, = 0.135m).
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Figure 4.10: Time series of wave elevation at the centre point in the case of a standing wave. The
initial wave amplitude is given as A = 0.025 m for an average water depth of o = 10 m.
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Nonlinear standing waves and the conservation of volume

When the amplitude A of the initial sinusoidal deformation is increased, linear theory is no
longer valid, and other modes of oscillation can appear. The goal here is not to study the other
modes, but to determine the validity of the numerical developments presented here. As the initial
amplitude increases from A = 0.025m up to A = 2.5 m (a case that was numerically unstable in
earlier versions of code_saturne), we can consider the relative variation in volume over time.

We recall that from §4.3.3, this volume numerically does not necessarily remain constant
using the legacy approach because of the interpolations between nodes and cell centres cause
differences in how the mesh and fluid velocity are considered. On the contrary, the CDO approach
shows a good total volume conservation over time. The error remains under the precision used to
solve the mass equation.

In Figure 4.12, we see that the relative variation in volume for all amplitudes with the CDO
approach does not exceed 10~°, which is smaller than the mass solver precision (1078 is the
tolerance used here for the pressure solver). As expected, for larger wave amplitudes with the
legacy approach, the loss of volume becomes larger, but this variation in volume seems to stabilise
after an initial adjustment period. For example, for an amplitude of 2.5 m, the quasi-total loss of
volume is made at the beginning of the simulation, when the wave of 2.5 m breaks into a number
of other wavelengths.

The most non-linear case can also be used to see the effect of the filtering introduced with
the CDO solver (see Figure 4.11).

Viscous damping of waves

To verify that the application of these ALE schemes has not affected the ability of the algorithm
to properly model viscous effects, we next consider a standing wave, similar to the previous
section, but with viscosity added. We consider a wave which normally would be considered a
deep water case, and then can use the solution from Lamb (1945) to describe the viscous decay
and also the extension to arbitrary depths as in Antuono and Colagrossi (2013).

The domain we consider is again two-dimensional, 128 X 64 cells (in the x- and z-directions,
respectively, with a width of L = 2m and depth #y = 1 m. The bottom boundary-condition
is no-slip, but the side boundaries are free-slip. For this test case, we take p = 1kgm™ and
g = 1 ms™2, to make all variables non-dimensional. A time-step of /7/50s was used, which

corresponds to W%ot of the period of oscillation for an inviscid linear wave. Instead of having an
initial free-surface elevation, here we impose on an undisturbed domain the velocity field of a
standing Airy wave solution:

cosh (k(z + ho))

Asi
wAsinkx sinh (khg)
u(x,t=0)= 0 : (4.48)
sinh (k(z + hy))
—wA cos kxo—m T 7))
WACOS YT Gnh (kho)

Taking khy = 7, and a wave amplitude of A = 0.005h, the dispersion relationship, w? =
gk tanh khg, reduces to the deep-water case. After, we examine the evolution of the kinetic
energy, Sk(t) = fQ [|u||>/2dQ, compared to the expected exponential decay, where S () o

g [=
e B‘/Zté‘ x (0) for a coeflicient 8.
In deep water, the viscous dissipation of waves due to the viscosity of the fluid has been
studied since the work of Lamb (1945), who predicted 8 = 412 /Re. The exact rate of decay is
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Figure 4.11: Snapshots of free-surface for the filtered (in blue) and the non-filtered (in orange)
mesh-velocity boundary condition for the standing wave test case with an initial A = 4 m and an
average depth of g = 10 m; a close-up with three times magnification is added to emphasise the
differences, mainly next to the peaks.
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Figure 4.12: Relative change in volume in terms of time for the standing wave test case with
different initial wave heights, ranging from A = 0.0025k¢ to A = 0.4h¢ with an average depth of
ho = 10 m. Dashed line shows the precision of the solver for pressure (107%).
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Figure 4.13: Evolution of the kinetic energy for Re = 50 (left), Re = 500 (centre), and Re = 2500
(right), showing the decay of energy as compared to the theoretical solution from Lamb (1945)
and Antuono and Colagrossi (2013).

slightly different in this case, because for low Reynolds numbers (where Re = ho\/ghg/v), this
classic solution does not take into account the bottom boundary layer, and even though for inviscid
waves, for wave-numbers khy > m, we are in the deep-water regime, a more complete solution was
provided by Antuono and Colagrossi (2013), who solved the linearised Navier—Stokes solution
that included the effect of the bottom boundary layer, thus 8 = 472Re™! — 2V2x'1/*Re~1, and
showed results that more closely match what is obtained here (Fig. 4.13). In this case, little
difference is seen between legacy and CDO solvers, as the amplitude of motion is very small.

Solitary wave

In addition to handling a moving free-surface, for ocean engineering applications it is important
to be able to generate waves, particularly steep waves. One form of this which can easily be
studied mathematically is a solitary wave, where the wave translates over constant depth without
changing shape.

Here we consider a domain L = 40 m long, a depth 49 = 1 m, and a wave with moderately
large relative height A/hg = 0.6. Viscosity is reduced to a negligible value, so any changes to
the wave shape in the domain should be due entirely to numerical errors. Again we consider a
non-dimensional case, with p = 1 kg m3, g=1Im s72, hp = 1 m.

On the wave-maker (left) boundary, the solution of the Euler equations is approximated using
a highly accurate solution of the Korteweg—De Vries equation proposed by Dutykh and Clamond
(2014) to impose the horizontal and vertical velocity fields as a boundary condition. In order to
start with a wave tank initially at rest, the wave is shifted in time so that the wave crest passes
x=0matt =28.0s.

On the other (right) side, an Orlanski-type radiative outlet is imposed, where all variables
(i.e., velocity and pressure) are assumed to propagate at the theoretical celerity of the wave; see
Orlanski (1976) or the code_saturne theory documentation Team (2021) for more detail. Note
that this outlet condition is only useful for this case, where the solitary wave-speed is known. For
more general cases where different waves propagate at different speeds, other damping methods
are required, as discussed in the next application.

We are able to reproduce a solitary wave elevation within a few percent at a gauge in the
middle of our domain (Fig. 4.14). The reflection is of similar magnitude, and likely due partly to
an inaccurate wave celerity (i.e., the speed of the numerically modelled wave is not the same as
the theoretical value, taken to be the convective outlet velocity).

In order to understand the errors associated with wave propagation, we consider three different

grids, with 200 x 5 cells (Ar = 0.01 %), 400 x 10 cells (At = 0.005\/%), and 800 x 20 cells

(At = 0.0025, /%). With Ax = Az = 0.1hg, we get an arrival time (and thus wave-speed) error
of less than 1% for both legacy and CDO solvers.
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Figure 4.14: Wave elevation at x = 20 m over time for different discretisations (dotted: Ax =
Az = 0.2hg; dashed: Ax = Az = 0.05h), compared to the theoretical solution (solid line).

We also see a near linear convergence rate for the wave amplitude (Table 4.2), which is
expected for the low-order method used here.

Wave propagation over a submerged bar

A common test of non-hydrostatic wave models is propagation over a submerged bar, which is
beyond the range of a shallow-water assumption, or even some Boussinesq models (e.g., the
O(u)*> model of Wei et al. (1995)). We consider here the experimental results of Beji and Battjes
(1993), comparing against time-series measured at various wave gauges.

In this test case, 17500 hexahedral cells are used to discretise the domain which is physically
30m long, with a depth of 0.4 m, with a bar of minimum depth 0.1 m. For this case, a k — €
turbulence model will be used, in part to demonstrate that it does not negatively impact the
propagation of the waves in non-breaking conditions.

Waves are absorbed on the right side through a surface pressure proportional to the vertical
velocity at the surface, similar to Grilli and Horrillo (1997). Here, we impose a surface absorbing
pressure, pap»s(x,t) on the free-surface, which smoothly increases from zero inside the domain,
up to some maximum, depending on the vertical velocity, u,, at the free-surface:

Cag(puzgh) (H%)z X > XAB

, (4.49)
0 X < XAB

pahs(xv t) = {

where here x4 = 20m and C4p = 0.003 (chosen by trial-and-error).
On the left side, the velocity is imposed as a boundary condition, using second-order Stokes
wave theory, similar to Ma et al. (2012), to ensure mass conservation, with a wave period of 2.5 s.
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Scheme %_ff = fl—j Crest Rel. error Arrival time Rel. error Reflection Rel. error
Legacy 1/5 0.536  -10.75% 16.31 1.94% 0.064 10.67%
1/10 0.573 -4.51% 16.09 0.53% 0.062 10.36%

1720 0.594 -1.05% 16.00 0.01% 0.064 10.58%

CDO 1/5 0.540 -9.93% 16.28 1.75% 0.037 6.25%
1710 0.570 -5.00% 16.10 0.62% 0.037 6.22%

1720 0.583 -2.92% 16.06 0.34% 0.045 7.52%

Table 4.2: Errors in wave-elevation at x = 20 m for solitary wave propagation test case at different
grid resolutions.

Two different test conditions are considered; one for non-breaking waves, and one with plunging
waves. The incident wave parameters were chosen to best represent the signal recorded at the
first wave gauge, at the toe of the submerged bar, in order to best match experimental conditions
and imprecision in the physical wavemaker.

For the non-breaking condition, a 2.9 cm incident wave-height was considered in the basin.
Looking at the wave elevation over time at both this wave-gauge (WG1, at x = 6 m), as well as at
the front and back of the shallowest region of the submerged bar (WG3 and WGS5, at x = 12 m and
x = 14 m), we see that the waves are well-represented (Fig. 4.15). For this case, the differences
between legacy and CDO solvers are negligible.

For the plunging wave condition, 5.4 cm incident wave is considered for the same setup. Like
in the previous case, we are able to verify that the incident wave elevation at the toe of the bar is
well represented by the code, and while the peak elevation is overpredicted, the overall form of
the time-series is also captured over the bar (Fig. 4.16). Initially this is unexpected, as with the
ALE approach we do not consider an overturning wave, but others (e.g., Zijlema and Stelling,
2008; Bradford, 2011; Ma et al., 2012) have observed that non-hydrostatic models are able to
reproduce correctly some aspects of breaking waves. Notably, we see here that the turbulent
kinetic energy and dissipation rate show that the turbulence model is most active exactly in the
region where breaking waves are expected (Fig. 4.17), though clearly the exact dynamics of the
free-surface are not captured.

Note that a homogeneous Neumann condition is used at the free-surface, but as the scale of
the vortices (and thus turbulent viscosity) is reduced by the effect of the free-surface, in general a
more sophisticated free-surface boundary condition is needed for the turbulent quantities (see
Celik and Rodi, 1984, for more details).

One criticism of general-purpose CFD models for the applications being considered here
may be their computational speed in comparison with specialised wave propagation models. As
the submerged bar test case has frequently been considered for validation and demonstrating the
dispersive properties of wave models, this can be used as a basis of comparison. For this we use
the 3D code NHWAVE Ma et al. (2012), with an identical grid and identical starting timestep of
1/256"" of one wave period. NHWAVE uses an adaptive timestep in function of CFL number,
but this does not vary significantly during this test case, so the two models should require a
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Figure 4.15: Wave elevation time-series at the toe of a submerged bar (at x = 6 m) and at the
front (at x = 12 m) and back (at x = 14 m) of the top of the bar for non-breaking wave conditions,
compared to Beji and Battjes (1993).
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Figure 4.16: Wave elevation time-series at the toe of a submerged bar (at x = 6 m) and at the
front (at x = 12 m) and back (at x = 14 m) of the top of the bar for plunging wave conditions,
compared to Beji and Battjes (1993).
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Figure 4.17: Turbulent kinetic energy (m?/s?) over a submerged bar under plunging wave
conditions, corresponding to the experimental test case of Beji and Battjes (1993), atr = 31.2594 s.

similar amount of computational effort. To minimize variations between the tests, results were
obtained on a single Intel Core i7 processor, with 645.0s for code_saturne with the legacy
scheme of code_saturne (and 2680.0 s with the unoptimised conjugate gradient linear solvers
for CDO scheme) versus 559.0 s for NHWAVE. This is not meant to be an exact comparison
between the two codes, as NHWAVE can benefit from higher-order approaches which are not
present in code_saturne, and code_saturne can be used on types of grids which are not available
with NHWAVE, but merely to show that code_saturne can be used to provide a reasonable
performance.

Forces on a vertical cylinder in regular waves

A common application of wave-models is the understanding of forces on bodies. Here we
consider the nonlinear forces exerted on a vertical bottom-mounted cylinder (i.e., a monopile) in
regular waves. Huseby and Grue (2000) conducted a range of experiments which has commonly
been used for benchmarking numerical tools (Ferrant, 2000; Shao and Faltinsen, 2014) for the
forces of periodic forces on a cylinder of radius R = 3 cm, in a depth of 0.6 m, at a range of wave
conditions. Here we consider the case with kR = 0.245, and a wave steepness of kA = 0.10. For
this application, no turbulence model was used, but a viscosity of 1 x 107> m?/s was applied,
slightly higher than the molecular viscosity, in order to stabilize the model and account for some
viscous effects.

The grid used consists of 77406 hexahedral cells in a domain of width 0.5 m and length 3.5 m,
with the cylinder positioned in the centre of the domain, with a time-step of 7/100. Second-order
Stokes waves are used to impose the incoming waves, and the same damping setup as the previous
case (Equation 4.49) is re-used here, with xg44mp = 2.5m and Cyump = 0.25. The simulations
are performed for 10 wave periods 7', with a quasi-steady state being reached for r > 77. A
short-time Fourier transform is used to evaluate the convergence of the integrated force on the
cylinder in the x-direction, f(¢) (Fig. 4.18):

2 t+T .
Fn(t) = T / F() e dr, (4.50)
t
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Figure 4.18: A vertical cylinder in regular waves (upper panel, at t = 107’), and the corresponding
variation in time of the first three harmonics of the horizontal force, as evaluated by a short-time

Fourier transform.

and we see that the computed force compares well to the experimentally determined values
(Table 4.3), using data from four periods, after a spin-up time of 7 periods has passed.

Further study of different amplitudes showed that local instabilities near the monopile are
found at higher incident wave-heights, likely due to local wave breaking or an importance of
local viscous effects that require a finer mesh than considered here. Here the legacy solver was
used for the presented calculations, though little change was seen with the CDO solver.

4.4.7 Bottom-tilting wave-maker
In the ocean, tsunamis exhibit extremely long wavelengths that can be difficult to realistically

replicate in a physical wave tank or basin, which are normally designed to handle conditions
representative of wind-waves. While there has been extensive studies with solitary waves, it is
known that solitary waves do not correctly represent the waves which are actually experienced
in a tsunami, as shown by Madsen et al. (2008). As a result, Lu et al. (2017) have developed a
bottom-tilting wave maker, testing on a small wave tank, 2 m long (see Fig. 4.19a; i.e., L = 1 m).

This provides a validation case where one of the boundaries is thus moving.
This 1 m long flap is either starting from a lowered position, moving up, or starting from a
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code_saturne  Exp.

|F1|/(pgAR?) 6.42 6.45
|F>|/(pgA’R) 0.41 0.40
|F3]/(pgA3) 0.29 0.37

Table 4.3: Harmonic components of the surge force on a monopile in deep water, with kR = 0.245
and wave amplitude kA = 0.1, comparing with the experiments of Huseby and Grue (2000).

raised position, moving down, and stopping when the bed is flat. One can then propagate the
waves over a long time, reflecting between two walls, even from a very small tank. Numerically,
this is described such that the depth, h(x, 1), is:

ho x>1L
bL
ort >
Veho
hx, 1) = 4.51)
ho + L= (ahg)[1 - ER ] ¢ <
and t < \/IZ;LT’
0

where the prescribed motion has a non-dimensional amplitude a and time b. For validation,
we consider the results for a resting water depth of syp=5 cm, with a duration b = 1.4, and an
amplitude a = +0.8.

The grid is discretised with 5 vertical levels and 100 cells in the lengthwise direction and
11 cells in the spanwise direction (i.e., Ax = 2cm, Ay = 1 cm, and Az = 1 cm), and a time-step
of 0.009 s is used. It is assumed that all boundaries are smooth walls. The flap motion itself is
imposed by fixing the mesh velocity.

The wave elevation was measured at a gauge at the centre of the tank (i.e., directly over the
hinge), and we are able to reproduce the experimental values to a reasonable degree of accuracy,
for both upward (Fig. 4.19b) and downward (Fig. 4.19¢) motion.

Summary

Here we present recent developments of the ALE module of code_saturne for the simulation of
free-surface flows, and then the results of applying the resulting model to ocean waves. Although
certainly there are limitations to using a finite volume ALE model such as code_saturne in terms
of wave steepness, we can see that for certain circumstances, understanding the limitations of
numerical dissipation and lower-order elements, a general CFD solver not specialised for water
wave propagation can produce useful results in reasonable amount of time. Validation tests were
presented for multiple setups, showing that the model is able to exactly conserve mass with the
vertex-based solver on the dual barycentric mesh, correctly conserve energy, propagate waves,
and compute forces on structures.

In future work, comparisons will be made between the ALE module and the recently released
VOF module, which will enable the complex modelling of breaking waves, but at an increased
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Figure 4.19: Bottom-tilting wave-maker schematic, and the wave profiles that are generated by
an initial movement, compared to the experiments of Lu et al. (2017).

computational cost. In order to offset this increase in computational time, a coupling between
code_saturne and far-field inviscid models will be considered.
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5. Conclusion
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This manuscript first introduced some basics for studying the fluid motion in presence of a
free-surface. As a material surface, a free-surface is naturally studied using Lagrangian approach.
Balance equations written in conservative form lead to discrete local balance on finite volume.
These balances can be performed on moving volumes with an arbitrary Euler / Lagrange view, and
a classical prediction — correction algorithm is proposed to time discretised the set of equations.
The SPH method in its Lagrangian form is introduced and derived from the Lagrange equations.
One of the key issue of the SPH method is to deal with (Eulerian) wall boundary conditions or
open (Eulerian) inlet — outlet boundaries.

Chapter 2 introduced an approach to deal with walls with the SPH method which is both
simple and robust. The simplicity lies in the manner we compute the Eulerian renormalisation
term vy, with an integration in time which only requires the analytical computation of its gradient
V.. The robustness is due to the integration in time of the continuity equation which makes the
density field depend only on the particles’ positions. This allows long time simulations with a
relatively larger time step and is a major advantage for conservation properties. The definition of
new boundary corrected differential operators (gradient, Laplacian) allows one to fix boundary
conditions and fluxes on the pressure field, the wall shear stress but also any scalar fields such as
k and € in a turbulence model.

Chapter 3 extended the semi-analytical approach in the SPH method to derive boundary
terms for unsteady open boundaries which can be of complex shape. This is performed using
the following main ingredients: divergence operator is boundary corrected, mass of boundary
particles is made time-variable and they are used to create new fluid particles for entering flow
and Riemann problem is solved to correctly impose the state on the boundary. A special care is
also given to the time integration of the mass equation.

Boundary condition presented in this manuscript can be extended to 3-D, and one of the main
challenge is to efficiently compute the renormalisation factor gradient. An algorithm is proposed
in Appendix D.4. An extension to axisymmetric formulation is also proposed in Appendix D.5
and gives encouraging results compared to the really few algorithms proposed in the literature.

Finally, the finite volume method in its ALE formulation is applied to (gentle) free-surfaces,
using an original mixing between a cell-based scheme for fluid conservation laws and a vertex-
based CDO scheme to compute nodes displacements. A special care to free-surface conditions at
the discrete level is given and the dual scheme is used with advantages to filter short-waves modes.

\_/\_//\—//—”Lf//"
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Some insights are given to the space discretisation of the cell-based Poisson problem in Appendix
A and extension of the present algorithms to second time-order is proposed in Appendix C.
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using a small stencil

" A.An anisotropic diffusion finite volume algorithm

//

A1

Abstract A.1 This chapter presents a finite volume algorithm to solve anisotropic heterogeneous
diffusion equations within the open source CFD software code_saturne. This algorithm has
the advantage to use a small stencil composed of face neighbouring cells only, which makes it
easy to parallelise. The resolution is performed through an iterative process (fixed point Picard
algorithm). Second order convergence in space is numerically obtained on various analytical
test-cases and mesh sequences of the FVCA6 benchmark and the results are compared to the
barycentric version of the SUSHI scheme Eymard et al. (2010).

This chapter is a reproduction of Ferrand et al. (2014). A description of a conjugate-gradient
type algorithm to solve the process is added.

Résumé A.1 Ce chapitre présente un algorithme de volumes finis pour résoudre des problemes
de diffusion hétérogene anisotrope. Cet algorithme est intégré au logiciel open-source
code_saturne. Il présente 1’avantage de ne faire appel qu’a un petit stencil composé uniquement,
pour une cellule donnée, des cellules voisines par les faces, ce qui le rend facilement
parallélisable (comme le reste des algorithmes historiques de code_saturne). La résolution du
probleéme est faite au travers d’un algorithme de type point fixe de Picard. Une convergence
d’ordre deux en espace est obtenue numériquement sur quelques cas tests et différentes
séries de maillages du benchmark FVCAG6 (ces résultats sont comparés au schéma SUSHI
barycentrique Eymard et al. (2010)).

Ce chapitre est une reproduction de Ferrand et al. (2014) auquel s’ajoute la description
de I’algorithme de type gradient conjugué que 1’on peut activer pour résoudre le processus
itératif de facon accélérée.

Introduction

Several discretisation schemes for anisotropic, heterogeneous diffusion problems are presented in
the literature, especially with the finite volume method (see Eymard et al. (2000), or the 2-D
Svyatskiy (2008) and 3-D Eymard et al. (2011) benchmarks). In this Appendix, we propose a
two-point flux approximation (TPFA) scheme for non-Cartesian grids within an industrial code
called code_saturne (see Team (2021) for more information), applied to various steps in the core
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solver (diffusion part of scalar transport equation with Generalised Gradient Diffusion Hypothesis
(GGDH) Dehoux et al. (2017), projection step of the predictor-corrector Navier-Stokes solver in
presence of head-losses, etc.). Therefore, the proposed scheme is aimed to be highly parallelised,
with a ghost-cells technique, and should use the smallest stencil possible to be run on large
meshes.

In this Appendix, the space discretisation is presented in Section A.2, then the scheme is
derived from the flux continuity property, the resolution is performed through an iterative process.
The obtained results are compared to the barycentric version of the SUSHI scheme Eymard et al.
(2010) and provided in Section A.3.

The tensor product denoted by ® makes a tensor of order n + m from two tensors of order n
and m. The dot product denoted by - makes a tensor of order n — 1 + m — 1 from two tensors of
order n et m (n > 0, m > 0). This product is identified to the canonic dot product on vectors for
two first order tensors, to the canonic matrix/vector product for a second order tensor and a first
order tensor.

Space discretisation of the anisotropic heterogeneous diffusion equation

In this chapter, 0'"-order tensors (identified to scalar fields) are not bold, whereas first-order
tensors (identified to vector fields) and second-order tensors (identified to matrix fields) are bold.
The studied Poisson equation reads:

—div (K - grady) = S, on €,
o= Yy on D C IQ, (A.D)
(K -grady)-n = Qg on N =90Q\ D.

where we denote by dQ = Q \ Q the boundary of the domain €, an open bounded connected
polyhedral subset of R? (d is the space dimension), ¥ is the scalar field defined on the domain Q
and belongs to H'! (Q), K is the tensor diffusivity field, assumed to be symmetric positive definite
on the whole domain, continuous by part and limited, and S, € L*(Q) a source term. The
boundary conditions on the field ¢ are composed of Dirichlet conditions on D, and of Neumann
conditions on N. D and N are partitions of the boundary 9€2.

Space discretisation

The domain is discretised into cells V. on which K is supposed to be constant. The barycentre of
a cell ¢ (respectively of a cell ¢) is denoted by x . (respectively by x¢). Two cells ¢ and ¢ are said
to be neighbours if they share a face noted f.|z of centre x¢. The intersection between f;. |z and
the vector xz — x. is x,,. The unit normal vector to the face f. ¢z oriented from c to ¢ is n..z,
the surface_of Jelz is Sz, and we define S~z = Sz, .n.>z. The set of all interior faces of ¢ is
denoted /™. Finally, x/. (respectively x7) is the orthogonal projection of x . (respectively of
xz) with respect to the face f;c.

Faces shared by one and only one cell ¢ are said to be boundary faces and denoted f;,. n¢sy,
is the outward normal to the face fj,, and S.~, is the normal vector to the face which norm is the
surface. The set of boundary faces of ¢ is denoted by F*', whereas ¥ is the set of all faces
of c. Finally, x/. is the orthogonal projection of x. with respect to face normal of f;,. All the
geometric definitions are recalled on Figure A.1(a) and on Figure A.1(b). The cell mean of ¢ in

1
c is defined by . :=— / wdQ.
Vc Ve
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code_saturne uses a finite volume scheme where the solved variables are stored at cell
centres: i.e. Y, = Y. The discretised field i is assumed to be affine on each cell. Therefore,
for every point x” of a cell V.., the following relationship reads:

Uxr = ¥e +grad .y - (x —x.), (A.2)
where grad .y is the ¢ gradient, constant within each cell. Face quantities are defined by:

Y = # fsf dS. Thanks to the affinity of ¢, we have ¢y = . Integrating Equation (A.1)
over a cell V.. gives:

- ), (K -grady); - Sy = VeSy,.. (A3)
fe7.

Two-point flux approximation scheme

The aim of this Section is to write a two-point flux as for isotropic diffusion problem on orthogonal
meshes (see Eymard et al. (2014) for a description of TPFA schemes). One can notice that for
the face f. ¢, the diffusive flux seen by cell ¢ can be written as:

(K. grady) - ne-z = (grady) - (KL - nesz) (Ad)

The tensor K is symmetric, therefore K7 = K. The Equation (A.4) indicates that the direction
K. - n..z is optimal to discretise the flux. Let x;/ (resp. x”) be a point on the line passing
through x y with direction vector K - n >z (resp. Kz - n..z). The diffusive flux seen from cell ¢
is then approximated by:

K - nesel

(K : gradw)xf “Resz = (gradw)xf : (KC . nc>E) = % (¢xf - wx}’) 5 (AS)
XcXr

where x/x¢:= (x5 — x/) - % is the algebraic distance between x_ and xy. The flux

seen from cell ¢ is approximated by:

1Kz - neszll
(K - grady),, - ne-z = (@rady), - (K -nesz) = = (g — i), (A6)
’ ’ XfX—
where x px”:= (x%’ -x f) . % is the algebraic distance between x s and x”. Enforcing

the continuity of the fluxes (A.5) and (A.6) yields:

N —1 N
x!'x xpx” xpxZ x!'x
l/,xf:( cXf ) ( <77 ) (A7)

+ U U
K. - nqszl| IKz - neozl e Kz neszll e K. - nezll

Therefore ¢y, is the weighted harmonic mean depending on K - n in cells ¢ and ¢. Injecting
(A.7)in (A.5) gives a two-point formula for the flux through face f;:

Kﬂw
~ (K -grady), ez = = (Yy — Yz )
xlxZ ’

where the equivalent scalar face diffusivity Ky, _ is defined by:

. _— -1
Kch _ xg’xf .X'fx'?’ (A 8)
x’c’x%’ ”KC : nc>E” ||K? : nc>E”

Besides, boundary terms are discretised as:

—(K -grady);, nes;, = Al + Bl
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(a) Interior face.

Resf

(b) Boundary face.

124
ol

Figure A.1: Sketch displaying interior and exterior faces with reconstruction points x,’ and x
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Non-orthogonalities reconstruction and iterative solving
As the field values of ¢ at x and x are not degrees of freedom of the discretised field, they are
written in terms of . and ¢z using the cell gradient through (A.2):

lﬂxg = Yy, + graddﬁ : (x::, - xc) s
(A9)
Uxr = Yxp +gradgy - (x'g’ - xg) .

One should note that the choices for x” and x are still arbitrary, the only requirement is
that x;” — x¢ should be collinear to K. - n -z and x — x¢ should be collinear to Kz - n.>z.
Eventually, inserting (A.9) in Equation (A.3) reads:

Kr
Z % (‘ﬂc Y+ (gradclﬁ . (x;’ _xc) — gradgw . (x,E, _ x?)))
int X¢X—
Jec€FE cre
* Z (A£+B£ (;.//C+gradc¢- (xg_xc))) _VCfc = Ec (W):O,
fbey:fxr

(A.10)

where E (.) is the affine operator to be solved and i be the vector containing the degree of
freedom (vector of size N..;) of the discretised field y: ¥ = [lﬁl, e g, e, l//Ncel].

Equation (A.10) is solved using a Picard fixed-point. This approach is widely used in
industrial CFD codes because it gives a linear system with good invertibility properties and with
low memory consumption due to the small stencil. The problem (A.10) can be rewritten as: find
¢ so that E () = 0. Let (¢*), _; be a series initialised at 0 defined by:

(A.11)
¢k+l — wk + 51//k+1
where EM () is the linear operator built with non-reconstructed fluxes:
Ky, -
EM, (5;0"“) = Y =L (e8I + ». By (A.12)

JegeFert “eve fpeFEX!

EM can be considered as an approximation of the Hessian matrix of the affine operator! E (-).

The incremental vector is computed at each sub-iteration solving a linear system of size
Necer X Neej. The sparse matrix EM is composed of a diagonal of size N,.; and an extra-diagonal
of size Nyqc (number of interior faces), The linear system (A.11) is rewritten into:

D Xij Syt E (¥%),
- : . (A.13)
X_]l DN(rel 61#]]%-:1[ L (wk)Ncel
Size N¢eg

! Operator E (-) is affine and not linear because of the right-hand-side or when boundary conditions are non-zero.
It will not be affine anymore if convection is taken into account, limiters or slope tests are non-linear.
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r) EM is a M-matrix: each diagonal component is strictly positive (Yc, D. > 0), each
extra-diagonal component is negative and the opposite of the sum of the extra-diagonal

terms of the same line is inferior to the diagonal term of the line (V¢, D, > — Z X))

c
Thus, EM is invertible and its inverse is positive definite. In all the numerical test cases,
a conjugate gradient combined with an algebraic multi-grid algorithm is used to solve
(A.11).

R) A conjugate-gradient type algorithm can be developed to improve the convergence speed
of the iterative process (A.11). Indeed, noting a such that the update of /**! is now:

wk+1 — wk + a'&ﬁkH, (A.14)

an optimal value for @ can be derived, minimising the L> norm ||E (!,bk+1) || Noting A (.)
the linear part of E (.) and B = R (0), we obtain:

__ (Aot E@Wh)

(A.15)
A (suk+1)|

Note that this only requires to store the vector of size N..; E (1//") and to compute (and
store) the vector A (6¢/k+1) . This can be improved again storing the last two increments of
the iterative process sy/**! and 6% and replacing (A.14) by:

d/k+1 — wk +a’(51,0k+1 +B6wk (A16)

Minimising again ”E (zﬁk“) ” gives optimal values for o and S that are:

g - (AT Afrh)) (At E(WY) -]l 6wk“)||2<A(6wk),E(wk)>,

I (ou )T Ja (30— €A (0021) . & o04))°
(A B W) 4B (A ) A o))
INCEI

(A.17)

The denominator of S is zero if and only if A (6y**!) and A (6y*) are collinear. In
this case, 8 is set to 0. Note that (A.17) does not require additional computation (only
additional storing of a vector of size N,.;) compared to (A.15). This dynamic relaxation
makes the present algorithm converge on Kershaw type meshes.

If x.” and x were chosen as orthogonal projections on the lines passing through x s with
respective direction vectors K .. - n.-¢z and Kz - n.-¢, it would not ensure the positivity of the face
viscosity K, . defined by (A.8) and the resulting matrix EM deﬁned in (A.12) would loose its
invertibility property. Hence, we choose to maintain x;” and x on the same side of the face f.

x’x Xr—Xc) Kengsz XLXf
TR nose] = MAx : e .)nognf TR ez
That tends to drive away the built matrix from the one defined in (A.10), and thus requires more
reconstruction sweeps, but keeps the matrix as a M —matrix. Finally, the reconstruction gradient
used in Equation (A.10), is the standard cell-gradient displayed in the theory documentation of

code_saturne Team (2021).

, with € set to 0.1.

as x. and x¢, by setting:

Verification test cases

In this Section, numerical results obtained on the FVCA6 benchmark test cases Eymard et al.
(2011) are presented and compared to the barycentric version of SUSHI scheme Eymard et al.
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(2010). The number of unknowns of the linear system is denoted by nu. We deliberately have not
chosen exactly the mandatory meshes of the benchmark, but all the presented cases are run on
hexahedral meshes (HEX), tetrahedral meshes (TET), prism meshes with triangle bases (BLS)
and prism meshes with general bases (DBLS) of the benchmark mesh database (see Figure A.2).

(a) HEX mesh. (b) TET mesh. (c) BLS mesh. (d) DBLS mesh.

Figure A.2: An overview of mesh sequences.

Then the following orders of convergence are defined:

erl2(i)
IOg ( erl2(i-1) ) ergrad(i—1)
nu@i) \ nu(i) ’
IOg (nu(i—l)) log (nu(i—l))

where i is the number of the mesh (from the coarser to the finer), er12(i) is the normalized
discrete L-error on the solution of the mesh number i, ergrad(i) the normalized discrete
L?-error on the gradient. In all cases below, the value of the analytical solution is imposed as a
Dirichlet.

The first analytical test-case is defined by:

log ( ergrad(i) )

ratiol2(i) = -3 ratiograd(i) = -3

1 05 0
K =105 1 05}
(A.18)
0 05 1
Wana = 1+ sin(mx)sin (n (y + %)) sin (71' (z + %)) )
The second analytical test case is defined as follows:
1+y?+ 22 —xy —xz
K = —xy 1+x2+22 “yz ,
(A.19)
—XZ -yz 1+x2+y?

Yana x3y2z + xsin (27xy) sin (27xz) sin (2717) .

This case is representative of the applications covered by the algorithm (GGDH on the diffusive
term of a scalar transport equation) with an heterogeneous and anisotropic tensor K, but not
discontinuous.
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The last analytical test-case presented here is:

1.0 O
K=|01 0 | Yana =sin(2rx)sin(2zy)sin(2nz). (A.20)
0 0 1000
(a) Case 1. (b) Case 2. (c) Case 3.
Meshes | ratiol2 ratiograd Meshes | ratiol2 ratiograd Meshes | ratiol2 ratiograd
HEX 1.985 1.265 HEX 1.968 1.447 HEX 2.002 2.001
TET 2.136 1.029 TET 2.090 0.927 TET 2.321 1.691
BLS 1.888 1.016 BLS 1.962 0.922 BLS 1.702 1.012
DBLS 1.727 1.009 DBLS 1.728 1.467 DBLS 2.042 1.593

Table A.1: Orders of convergence for the two finest meshes of hexahedral (HEX), tetrahedral
(TET), prism with triangle bases (BLS) and prism with general bases (DBLS) mesh sequences
for cases (A.18), (A.19) and (A.20).

The Picard fixed-point algorithm is considered converged when the normed residual becomes
smaller than 10719, Note that, by construction, no iteration is needed for cases with hexahedral
meshes and orthotropic diffusion coefficients (e.g. case (A.20) and HEX meshes). On presented
verification cases about 30 iterations are needed to obtain the required precision (up to 177
sweeps for (A.20) case with the finest TET mesh). A summary of convergence ratios is displayed
in Table A.1 for the two finest meshes of each mesh sequence. We can notice that the order of
convergence is around 2, even greater for the two finest tetrahedral meshes. This is due to the
fact that the penultimate mesh is of poorer quality than the finest one as displayed on Figure A.3.
One can remark that the numerical results have a precision of the order of the barycentric version
of the SUSHI scheme, but are more sensitive to the mesh quality. The worst accuracy is obtained
with the tetrahedral meshes. We also must admit that the results on Kershaw-type meshes are not
shown, since the present scheme is sensitive to the mesh quality criterion, which are worst as the
meshes are finer in the Kershaw-type sequence.

Conclusion

A new algorithm which solves anisotropic heterogeneous diffusion problem is presented. It gives
satisfactory results on various types of meshes with an approximate second order of convergence
in space in L?-norm and with a precision close to the one obtained with the SUSHI scheme.
Its main advantage is the small stencil needed, which allows an highly parallelisation of the
algorithm within the industrial CFD code code_saturne.
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B.A non-linear_convective_si:ehfeme to ensure

or transported vari-
ables by an incompressible flow in code_saturne

——

B.1

Abstract B.1 This appendix recalls the finite volume time and space discretisation used in
code_saturne and introduce some classical non-linear convective schemes for scalar transport
equation in an incrompressible flow. This is of particular interest for many physical modelling,
such as fire modelling. This appendix presents a new continuous blending, originally proposed
by Jérome Laviéville, which ensure minimum-maximum principle for the transported scalar at
the discrete level.

This work has been performed during the internship of David Iampietro in 2015 I
supervised, in collaboration with Bertrand Sapa, EDF R&D, MFEE, and has been integrated
in code_saturne by myself.

Résumé B.1 Cette annexe rappelle la discrétisation volumes finis en espace et en temps utilisée
dans code_saturne et introduit quelques schémas classiques non-linéaire pour la discrétisation
spatiale du terme convectif des équations de transport de scalaire pour un écoulement
incompressible. Cela est particulierement intéressant pour beaucoup de modélisation physiques,
comme les incendies. Cette annexe présente aussi un nouveau schéma mélangeant continuement
le schéma choisi a un schéma décentré amont afin d’assurer le principe du minimum-maximum
au niveau discret pour le scalaire transporté. L’idée de ce schéma revient a Jérome Laviéville.

Ce travail a été réalisé dans le cadre du stage de fin d’étude de David lampietro que j’ai
encadré, en collaboration avec Bertrand Sapa, d’EDF R&D, département MFEE, et ce travail
a été intégré a code_saturne par mes soins.

Introduction

Convection is present in a wide class of fluid mechanics applications. Particularly in the case
of fire modelling where the flow is highly non stationary, the medium is expansible and where
many chemical species are transported. Convection is directly linked to hyperbolic conservation
laws which have been studied theoretically and numerically for almost forty years. In some gas
dynamics cases, physical solution has a sharp profile or is discontinuous across a propagation
front. Even if conservative monotone schemes have good properties in terms of entropy, and so,
on physical solution selection, they are at most first order accurate. Numerical diffusion corrupts
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dreadfully the nature of the solution especially during long time simulation. Although a large
panel of second-order finite difference schemes exists (e.g., P.D. Lax (1960), R. Beam (1976), or
the method proposed in Fromm (1968)), they trigger spurious oscillations in areas where the
computed solution gradients are sharp. As a consequence, new solution extrema appear in these
areas. This can considerably alter the CFD simulation quality, for example in the case where
convected chemical mass fractions are supposed to remain between zero and one overall the
simulation.

Many authors have found ways to pass through this difficulty by introducing non linearities
inside the numerical convective flux. Several methods have already been developed and tested
numerically. J.P. Borisi (1973) and Zalesak (1979) have designed the Flux Corrected Transport
(FCT) method which consist in adding successively diffusion in steep gradients areas and
anti-diffusion in smooth areas. Harten and Osher (1987) and Harten et al. (1986) have laid
the foundations of the Essentially Non Oscillatory (ENO) schemes. This method is based on
polynomial interpolation coupled with linear combinations of stencils maintaining the spurious
oscillations amplitude at the same level as the order of accuracy of the scheme. Eventually,
Harten (1982) has introduced the notion of Decreasing Total Variation (DTV) schemes which
prevent the non physical oscillations from appearing by imposing the discrete total variation
of the computed solution to decrease throughout simulation. Sweby (1984) provides the shape
of a limiter area in which a limiter function has to lie for the second order limited scheme to
become DTV. Yee (1989) goes through the different limiter-inspired methods to make sure that a
numerical scheme is DTV.

More recently in X. Zhang (2011), Zhang and Shu derive a high order finite volume scheme
respecting the maximum principle without using the DTV criterion. Their method involves
monotone fluxes! and feed them with face values obtained thanks to a modified Gauss-Lobatto
quadrature ensuring accuracy and the maximum principle preservation.

Although these methods produce satisfying numerical results in one dimensional or multi-
dimensional structured meshes, it is hard to implement them on three dimensional unstructured
meshes. Indeed, even the notion of total variation does not hold any more in that case. Besides,
methods based on interpolation to build the discrete high order face values become expensive
computationally as the number of faces of the unstructured cell grow. In our work, as in X. Zhang
(2011), spurious oscillations issues have been put aside in order to focus on the minimum and
maximum principle. A new kind of limiter function has been designed to make sure that the
limited numerical scheme respect the minimum-maximum principle along the simulation. This
new limiter can directly be written in a 3-D unstructured formalism, is easy to compute and
requires limited computational time.

In a first part the system of equations looked on is presented and the three dimensional
unstructured finite volume scheme is described. Then, the new limiter formula is derived. Finally
different simulation results are presented using the finite volume unstructured open-source solver
code_saturne Team (2021). Firstly, the transport of a scalar at constant velocity and density is
performed. Secondly a variation of this case allows density to vary in space and time.

Conservation laws

System of continuous equations

The system of continuous equations at stake describes mass, momentum and intensive scalar
conservation:

'Which are known to provide numerical maximum principle if their arguments are cell values.
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9o . o

N +div(pu) = m, (B.1a)
%(pu) +div(u ® pu) =div(o) + f,,. (B.1b)
0

(o) + div (W(ow)) = div (Jy) + Sy, (B.1¢)
p=pW). (B.1d)

In Equations (B.1), p is the fluid density, u the flow velocity, ¢ a given conserved scalar.
In our case it is supposed that E is constant. m1, f, and S, represent source terms. o stands
for the stress tensor, containing the effect of pressure p, and viscous stress 7. Assuming o is a
symmetric tensor, we have, for Newtonian fluids:

o=1-pl,
itht=2uS 2 tr(S) 1
witht =2uS + K—§,u r(S) 1, (B.2)
1
and S = E(Vu + Vul).

In Equation (B.2), u represents the dynamic molecular viscosity and « is the secondary
viscosity, set to zero hereafter. 1 is the identity matrix.

Besides, J is the diffusive vector flux of scalar, which, using the Fick-Fourier law can
usually be expressed as:

Jy = Kygrady, (B.3)

with Ky, standing for the molecular diffusivity pertaining to . For example, in the typical cases,
¥ can be either pressure or temperature. In fire dynamics it can also model the mass fraction of a
mix of two burning gas whose density are p; and p;:

(- ‘/’)) . (B.4)

W) = 1/(i 2
P1 P2
Most of the cases met in code_saturne are said to be incompressible. This means that the
Mach number defined as M ::% where Uy is a reference speed linked to the flow and c the speed
of sound is widely smaller than 1. The effect of every pressure wave propagating at velocity close
to ¢ can be neglected because it will not be seen by the flow.
Subsequently, the mass production ri, the diffusive flux and the source terms related to the
scalar ¢ are no longer taken into account. Thus, Equations (B.1a) and (B.1c) become:

@ +div(pu) =0,
gt (B.5)
E(p’/’) +div (ypu) = 0.

code_saturne: a multi-step finite volume code for incompressible flows

In this section, the whole algorithm to compute densities, velocity, mass fluxes and pressure in
described assuming the flow is incompressible.
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Time discretisation

The velocity pressure coupling in code_saturne is solved with a fractional step algorithm that
can be related to Semi-Implicit Method for Pressure Linked Equations-Consistent (SIMPLEC)
algorithm. Additional details can be found in Archambeau et al. (2004).

Let us consider time step 7, extending from " to #**! and define ¢" the value of a variable
#(t) at time . Moreover, define At:=¢"*! — " and momentum integrated over a time step is
written g|""! := pu|"*!. At time step n, p", u", q|"*" and y" are already known from the
preceding time step. In addition p"*! has been found thanks to equation of state: p"*! = p(y™).
The algorithm can be split into three major steps:

Step 1: prediction step
Velocity is predicted using the explicit pressure gradient gradp”. Hence, the system finally reads:

pnu* _ pn—lun

Ar + div

2
uw'eql,_, —u (Vu* +(Vu! - gdiv(u*)l)] = —gradp” + f,,.
(B.6a)

p and ¢ remain unchanged in this step.

Step 2: correction step
In this step the predicted velocity is corrected by introducing a pressure variation gradient

grad(p"*! — p™). The new momentum qlfrl is designed to enforce mass conservation equation
(B.1a). The system is therefore:
n+l  n+l _ n
p ¥ A pe _ —grad(p™! - p"), (B.7a)
n+l _ n
% + div ( |"“) =0, (B.7b)
q|n+1 n+1un+1. (B.7C)

In practice, to derive a system for pressure variation, one takes the divergence of Equation

(B.7a) and uses Equation (B.7b) to eliminate ¢/ Z“, which yields the following Poisson equation:

n+l1

div [At grad(p™*!' - p")] = % +div (p"u"). (B.8)

Step 3: scalar update step

In this step scalar advection Equation (B.1c) is solved. Contrary to the velocity derivation in this
appendix, ¢ is discretised using a 6-scheme to reach second order in time. Indeed, ¢ related
to the convective flux (inside the divergence operator) is approached by y"*:=@ (4", gb””) =
(1 -6)y™ +6y"*!. Hence one gets:

pn+l¢n+l _ pnwn
At
Space discretisation
Space discretisation is derived only for the scalar  which is the variable of first interest in our
simulations. By applying a spatial average % fVc . dQ over an unstructured polygonal cell ¢ and
defining the scalar average as:

1
— dQ
w / Y

—/ de

+div [y g2t = 0. (B.9a)

Y= (B.10)
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Notations in this section have been chosen to draw a link to the Reynolds and Favre averages in
turbulence modelling.
Defining 7. the set of faces delimiting the border of the cell ¢, one obtains:

= - 1
pcn+1 :pcn Z Mc>f|n+ (B.11a)
f€7c
- n+1 (//C ~£1+1 n+1 o n+1
Pe AtV Z Me>yl, Z Ui’ Mesgl, (B.11b)
¢ feF. fe‘i-‘
with:
1
Mg, = (/ qly* dS) Mes, (B.11c)
f
(/‘wl’l‘i’g q|:+1 dS) ‘nc>f
0._ \Jf
vpt= P (B.11d)
Mesl,
(/'ﬁ CIIanS) Nesp (/t//"” qln“dS) Mesp
f
n+1 ’ n+1 (B.11e)
C>f| c>f|
'//fr‘l w}l+l

= n+l_— n — ~ . 1
Replacing Vc%wg“ by —y+! Z M. f|Z+ using the exact mass balance, a numer-
fefe
ical scheme for scalar i is obtained:

Vepo.™ 1 1
,0 (w(r:Hl n) Z wn+1 L>f|”+ +0 Z w]rcl+l C>f|”‘*‘
feFe. feFe.

. 1
+(1=0) > g Mesg[) =
feFe

(B.12)

where ™. are dropped for sake of simplicity from now on.

B.2.3 Face approximations

Consider Figure B.1 representing two unstructured cells sharing one common face f. ¢ and ¢~
are located at the barycentres of the cells. Point x f is the middle of the shared face whereas x,,
is the middle of the segment made of the barycentres. S ..z is the outward face normal vector
multiplied by the face surface. The face normal vector is actually oriented from cell ¢ toward cell
c. Point x/. and x are the orthogonal projection of the barycentres on the line normal to the face,

’
x?—xf‘

’ ’ .
X —x¢

passing through x ;. In addition let us define a.-z:=
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Figure B.1: Two neighbouring unstructured cells.

In code_saturne, there are many options to approximate the face values gb}‘ using the
neighboring cell values. Table B.1 summarizes all the formulae:

Name Formula Notation
. P +1

. . Um_ | Ul Mooyl 20,
First-order upwind | ¥+ { Y2 otherwise. 1U
Eecond—order . llleupw,n,: Y + Grad? {y"} - (xf—x¢) if Mc>f|n >0, 5
(ISnOe;IirU) upwin I ' Y2+ Grad¥ {y"} - (xz — xy) otherwise. U upw
SOLU variant of | j2U.n._ ye + Grad, {y"} - (xy - x) if MC>f|n 20, 2U clas-
code_saturne f Y2 + Grad; {y"} - (xz — xy) otherwise. sic
Center Uy =acgyl + (1 - aco) C

Table B.1: Different Space Numerical Schemes: wJ’}.
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Here, GradV {.} stands for a 3D unstructured upwind gradient:

1
GradY (y"}:=o- U > Seny + > YIS s p

feFe] Mcs 'Z+1>0 feF.] Mes ’ZHSO
! ! (B.13)

1
= 2 W) Se|.
¢ feﬁ/ Mc>f|Z+1§O

In case of a 1-D structured mesh, expression (B.13) reduces to the classic expression which
can be found in Wang and Hutter (2001).

B.2.4 Roe-Sweby limiter
A fourth way to approximate the face value can be done using Roe—Sweby limiter theory:

Centered limited by Roe-Sweby | yF*/C" = y U 1 ¢ (r:,’> f) (¢fC" - w}’”) RS/C

Table B.2: Non Linear Limited Face Value Approximation: w;}.

In this expression, ¢ is a limiter function designed to remain in Sweby’s area derived in
Sweby (1984). Besides, 1", := 2Vt

e>f TR

is the rate between the upwind and the face slopes of the

computed scalar.
Let us first define /. respectively ¢, the "current” respectively the "downstream" values of
the scalar ¢ as:

n+1

If: Mesg[l™ >0,
n __ n n __ n
Ve =ve v i (B.14)
If: Meg|'" <0,
Yo =yg dp =ve.
Then, the upstream value of the scalar ¢ at face f is:
n._ n Ve Uy n
Yy =Ye — o 6rade (Y} - nesy. (B.15)
[Sesrl

The Roe—Sweby limiter applied to the centered scheme has been designed such that, in a 1-D
structured case with constant density and constant mass flux the scheme (B.12) be DTV.

B.2.5 Iterative algorithm

Because the numerical scheme (B.12) can become non linear in ¢ = {lﬁ?, T/ zﬁ]’\’]w”s} if,
for example, the Roe—Sweby limiter function is used, an iterative process based on a fixed point
algorithm is triggered to compute the scalar values at time #,,41.

The principle of such iterative process is the following: first, identify the non linear discrete

operator E, (.) associated with the numerical scheme in equation (B.12). Then apply an iterative
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fixed point algorithm: E,(y* + sy**!) ~ E,(y*) + VE, (y*) 6y**! = 0. By looking at the
Roe-Sweby limited face value in Table B.2, a linear part EX(.) related to the first order upwind
scheme l/’}] and a non linear part EYY£(.) related to the limiter function can be identified. Then

neglecting the non linear operator, one can suppose that: VE,(y*) = V (EL + ENL) (yk) =
EL +W ~ EL. The iterative system solved is then:

VeVk > 1:
Ve = v,
v = gk + oyt
(EF o) =-(E.0")

(B.16)

bl
c

with:
Ve cn n . n+ noa n+

(En(lﬁ))c:: Apt ('ﬁc _lﬁc) + Z (Gl/’f _'700) Mc>f|n : + (1 _0) Z lﬂf Mc>f|n 1’

feFe feFe
(B.17a)
Vc cn n y n+ noa’ n+
(BEw)) == (e =) + 3 (00f —we) Mg + (1= 0) 3 0f Mg

feFe feFe
(B.17b)

One can notice that, in the implicit case where @ = 1, the matrix E is a diagonally dominant
matrix. In such a case the algorithm converges if a Jacobi linear solver is used.

B.2.6 New blending guaranteeing the discrete minimum-maximum principle of

The idea behind the notion of S-limiter is to keep the same formalism as the one introduced in
Table B.2: ;l/f’n::d/]lc]’" + ,Bf(;b}"" - L//}]’" ). Here, 1,//;’" is a second order face approximation?.
Br € [0,1] is a weight depending on the neighbouring cell values and designed such that
the numerical flux (B.12) preserves the minimum-maximum principle. This result has been
derived under the hypothesis that the values imposed by the inlet boundary conditions remained
between the bounds of the theoretical solution. Since it is known that first order scheme :,b}]’"
naturally preserves the minimum-maximum principle, one will require that, in non monotone or
discontinuous areas?, By be close to zero. On the contrary, in smooth regions B¢ will be close to
one allowing the second order scheme to fully play its role and bring sufficient accuracy.

Theorem B.2.1 Consider ¥y the inferior bound of a theoretical solution of equation (B.1c).
For all cells ¢ define:

VCAL%’1 (l/’? - lﬁinf) - (1 - 9) Z ((//}J,n - ‘/’inf) ]“4c>f|:1l+l
pint:= t e - (B.18a)
)R T e
pezin

: +._atla|
with [a]":==—=~.

22U or C for example.
3Where zp}"” could produce non-physical oscillations.
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Assume that the time step respects the CFL condition:
Ve (W2 — i
At < min el (l//L wmf)

= T

c

. 1

(1 _0) Z (lﬁ}]’n _winf) Mc>f|Z+
fefe

(B.19)

If By, . is defined such that Sy, _:= max (min ( pint, ginf, ) , 0) , then the numerical scheme

c
(B.12) preserves the minimum principle meaning that:

Vce [la Ncells]’ Vn> 0’ l//f > l//inf- (BZO)

1. Note that the CFL condition (B.19) if automatically fulfilled if 6 = 1, i.e. for implicit
Euler scheme.

2. If the linear system is solved using a Jacobi solver, we can prove that the minimum-
maximum principle is preserve at each iteration of the linear solver, as the matrix
obtained is an M-matrix.

Proof. The iterative system (B.16) for a given cell ¢ reads:

chcn+1 9 M n+l k+1 9 k+1 M n+l _
At + Z / C>f’n c 7T : / c C>f|n -
n+l n+l

fefe/ Mc>f|n >0 fefe/ Mc>f|n <0

n+1

Vepe n.g kU k M |
o Vet Z Y~ — ¥y ) Mesgl,
feFe

. 1
—(1=0) > Mesg)
fefe
n+l

. Ve Pc chc "
th: = -
W At At

D Mesg[}™ thanks to (B.11a).
fere
(B.21)

Equation (B.21) is invariant by a shifting of —i/i,¢, thanks to the mass equation (B.11a), so it is
sufficient to find B so that . — iy remains positive, where . — Yinr also verifies (B.21).

The left hand side in Equation (B.21) provides the expression of the diagonal and extra-
diagonal coefficients of the matrix EL, which is a M-matrix. Then, it just needs to ensure that the
right-hand-side is positive:

Vepe KU AN n+l . n+1
Vet 9;; (lﬁf - lﬁf) Mesgl, = (1~ 9);5; Ui Mesgl, 20, (B.22)
€7e €¢

to enforce ¢**! > 0. Subsequently one can rewrite (B.22) as:

. 1 Vepe" . 1
> Brlo(wpr—upt) s = (up—up?) | Mg < L wn--0) 3w M)
fe(]:z'_nt fe‘}'c
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(B.23)

It has to be noticed that the sum over the pure upwind face value is done on all sets of face 7.
whereas the face values linked to B¢ are only internal face values (f.z € Fint), This is simply
a consequence of the fact that in code_saturne, border face values follow an upwind scheme
(B = 0 for these faces).

Now let B be a real numbers such that V f. iz € Finh:

0<Bre <BM <1, (B.24)

and then the following inequality stands:

. 1
O U KX (A
feFi
B.25
< inf Z 0 k,* kU 1-0 n,% n,U M n+l ]t . ( )
= c lﬂf _'ﬁf +( - ) ‘ﬁf _'J’f c>f|n >
fe?‘—'f,""
It is therefore sufficient to impose:
V.o . . n+l
L (2 = inr) = (1=0) 3 (0" = o) Mg,
inf < e (B.26)
c T k* kU n,% wU\ o n+1]+’ )
> [olypr—up ) =0 vy - o) Mesl)|
feFi
to ensure inequality (B.22), which implies the minimum principle.
Now, for a given face f.|z between the neighbouring cells ¢ and ¢ define:
Bei=max (0, min (27 B2, 1)) € [0, 1] (B.27)

Then the hypothesis (B.24) holds whatever cell is studied. The minimum principle is
fulfilled. |

Corollary B.2.2 Consider i, the superior bound of a theoretical solution of equation (B.1c).
For all cell ¢ define:

VCAP:” (‘/’sup - ‘/’2) -(1-90) Z (Wsup _ W]lc]n) Mc>f|z+1
(S:‘up:: feFe ) (B28a)
- 3 ol ) va-oyp i) el
feff"z'_nt

with [a] =414l
Assume that the time step respects the CFL condition:

pcvc (lpsup - lﬁ?)

(B.29)

(1 - 0) Z (wsup - w}j’n) Mc>f|Z+1
fefe
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n
gradp-n =0, T_) T
Inlet: u="Ue,, { } Outlet: { grady -n =0,
v =0. 5 P = DParm-
u-n=>0,
Symmetric: gradp - n =0,

grad(u -7)-n =0.

Figure B.2: 1-D Case: passive transport of a scalar.

If B¢ is defined such that By := max (min ( o ﬁsEu . l) , O) , then the numerical scheme
(B.12) preserves the maximum principle:

Vce [1’ Ncells]a Vn =0, W? < Wsup- (B30)
Proof. The proof is identical to the above one except that a new S, " is defined such that
Vf e Fin:
0<Br<pP <L, (B.31)

and inequality (B.25) transforms itself into:

n. g 1
> sl (k- k) s - (upt - upt) | Mgl
feFint
< sup Z 9 k% kU 1-6 n,x n,U M n+l |~ (B32)
= "Pc lﬂf —lﬂf +( - ) lﬁf —lﬂf c>f|n .
ye
The remaining part of the proof is similar. |

B.3 Numerical results

One wants to compare the classical first and second order numerical schemes described on
Table B.1, the Roe—Sweby limiter and the new [S-limiter. Different verification cases with
analytical solutions have been implemented. The first one is one dimensional on a structured
mesh.

B.3.1 Passive scalar transported at constant velocity

The first case has been directly inspired from Leonard (1990). Here, density is constant in space
and time: p = pg = 1.178 kgm™>. The domain is one dimensional as presented on Figure B.2.

Here, the theoretical velocity solution of Navier—Stokes equations is u(x, t) = Upex. Thus
the theoretical scalar conservation law becomes: V (x, t), ¥(x,1) = yo(x — Up t), where ¥y is the
solution at ¢ = 0.

Two different kinds of initial inputs 9 have been tested: a smooth sinus-squared, and a
discontinuous step.

One can notice that the initial step is discontinuous at x = 4 m and x = 6 m. Besides a non
monotone area is present at the center of the squared-sinus and the ellipse. The length of the domain
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¥(x,0) = sin’ ($x)

Figure B.3: Two initial conditions for the 1-D convection case.

is L = 20m. In order to study the convergence of the numerical scheme order of accuracy different
cells numbers have been involved : N..;;5 € [100, 200, 400, 800, 1600, 3200, 6400, 12800], Ax =
L/Ncens. The physical simulation duration is Tyip,, = 45s. The inlet velocity norm is

Up = 0.1 ms~! and the time step is defined such that the Courant number vzzlljg—ft =0.05, V Ax.
Besides, for both initial inputs the theoretical total variation TV(w)(t):zli_r)rg) < fR l¥(x +¢€1t)—

Yix, t)dx =2, Vt.

Case: Crank—Nicolson squared-sinus

Another simulation involving the squared-sinus is conducted with 8 = 1/2. In that case, the
scheme is also not supposed to become second order accurate in time* because the initial
condition is C! and not C2. Hence, all the second order space accurate schemes should not be
perturbed by the time step. A line whose slope coefficient is equal to two should be observed.
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(b) Convergence study for the C scheme for the sinus intial

(a) Convergence study for the 2U schemes for the sinus intial
profile with 6 = 1/2.

profile with 6 = 1/2.

Figure B.4(a) shows results a of the proposed S-limiter applied to variants of the second-order
linear upwind (SOLU) schemes and compared to the classical upwind scheme (denoted by “1U”"),

41 = 2in et ~ C(Tgimu) (AX)™ + (AD'™).
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Scheme (k = 3200) CO(k)

2U upw 1.77086782941

2U upw beta 1.68866658476

2U classic 1.75094816569

2U classic beta 1.59764641163

2U classic slope 1.26647185574

C 1.7618233958
C beta 1.69476449676
C slope 1.70750706693

Figure B.4: Convergence of space order for the sinus initial conditions and 6§ = 1/2.

the original SOLU (denoted by “2U upw”, see Fromm (1968)) without limiter, the code_saturne
variant of the SOLU scheme (denoted by “2U classic”, see Team (2021) for the details) without
limiter and with the original slope test of code_saturne (see again Team (2021) for the details).
Figure B.4(b) shows results a of the proposed S-limiter applied to the centered and compared
to the centered scheme (denoted by “C”) without limiter and with the original slope test of
code_saturne (see again Team (2021) for the details). Graphically, with the exception of 2U
classic slope, all space second order schemes seem to have a slope coeflicient close to 1.7 which
is rather satisfying although additional simulations should be done. Table B.4 writes CO(3200)
for the different schemes.

Besides, even in that case the Roe—Sweby and the $-limited schemes work perfectly in terms
of min-max preservation. Note also that, by construction, the variable ¢ is conserved locally at
the discrete level.

Conclusion

This appendix has presented the space and time discretisation of a scalar with a particular
attention on convective scheme. A new blending implemented on any 3-D cell shape and tested
with 1-D analytical solutions, called the S-limiter is introduced to ensure minimum-maximum
principle at the discrete level for the transported scalars.
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C Ext?Psmn of the ALE finite volumes scheme to

W ~~———

Abstract C.1 This appendix is an attempt to extend to second-order in time the ALE algorithm
presented in Chapter 4.

Résumé C.1 Cette annexe propose une écriture a 1’ordre deux en temps pour 1’algorithme
ALE présenté au Chapitre 4.

As in Chapter 4, we start with volume, mass an momentum balance equations written on
mobile volumes:

d
= dQ = / y-dS, (4.15)
dt Jy.) AVe(r)
d
= de+/ p(w—v)-dS =0, (4.16)
dr Jy. s V(1)
i‘/ pudQ+/ u®pu-v)-ds = o-ds. (4.18)
dr Jy,q) V() V()

We supplemented that by a (buoyant) scalar balance equation transported by the fluid velocity
(e.g. energy or salinity):

d
e owdV. +/ wp(u—v)-dS = / @, - dS, (C.1)
dz Jy. ) AVe(t) AVelt)

with @, being the molecular flux of .

We propose in the next Section an extension to the time-segregated scheme presented in
Chapter 1, §1.2 and similar to the one proposed by Wall et al. (2002).

We recall that the time stepping is defined by the parameter 6, bounded in [0, 1] and we take
6 = 1/2 to get the Crank-Nicolson scheme, expected to be 2 order in time.

For any field i, we recall that the time interpolation between times n and n + 1 writes:

0 (w, w”“) = (1-6)y" + oy, (1.32)

For sake of simplicity, we take here constant time steps At.
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We recall that extensive quantities integrated over cells are denoted by:

V., = /dQ,
M, = / pdQ, (1.17)
0. = ‘/‘pudQ.

Ve

We also introduced two extensive face quantities, face volume flux over a time interval [n, n+ 1]:

| n+l
%#WHzfvds , (C.2)
f n
and face (total') mass flux over a time interval [n, n + 1]:
| n+l
. n+
MC>f|n = /p (w—v)-dS (C.3)
f n
With these notations, cell volume and mass balances rewrite:
[VC]VH—1 g n+l
A: = Z VC>f’n )
fefe
(M1 a (4
cln . n
= 2 Me)
fefe

where [ X 1=xn+1 — X7,

Initialisation: The first sub-iteration is still denoted by k = 1 and therefore some values
have to be initialised for k = 0. For the density at time n, pf;”o = pf.‘l and for all other %,

pK = pn. For the density at time n + 1, p™* 0 = p%. Moreover, V" = v For the mass flux,
S N BT p |60 n+6,0 n—1+6
M°‘>f}n = C>f|n—1' For the pressure force, Fc>f e pSC>f|n—1+e - P5c>f|n_2+9-

Buoyancy, solve y"*!** and update p"*"k: During this stage, the values of the buoyant
scalars ¢ and of the density p are updated.
Firstly, the transport equation of buoyant scalars is solved:

n+l,k—-1 , n+1,k n,k—1
Mc wc - Mc Wg

Atlz+l,k—l

w3 (O wr ) Mgl = RESEE ()
feFe

where the right-hand side term contains the source terms and the diffusion and is integrated over
the (moving) cell. Note that for face interpolation (@ (v", :,b"“’k) > sto be second order, the face

centre should be the one at n + 9: x?“’::@ (x}"m x;”) .
For the first sub-iteration in k, namely k = 1, the reader is reminded that Mé”k_l is Mf‘l.
Secondly, the density is updated with the equation of state: p"*-k = f (y"*1:¥) . Note that
this new density is not balanced by any mass flux yet. This mass balance will be performed in

the upcoming correction step, which ensures mass conservation.

ITotal means here that the mass flux is due to fluid velocity going through the surface and that the surface is
moving.
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n+l n+l
vrrl g

Figure C.1: Second-order in time time stepping for the finite volumes approach in ALE framework,
variables localisation.

Momentum, prediction of the velocity, solve ak: During this stage, the values of the
predicted velocity u are estimated. With the velocity-pressure coupling in mind, the prediction
step is the preliminary one. The outcome of the velocity-pressure coupling is the total mass
flux M.~ f|Z+1’k, which is naturally centred on the time interval [n, n + 1]. Thus, the momentum
equation is solved on the time interval [n — 1 + 6, n + 6]:

0 (Mg, M(’}“’k_]) 7t - (Mg—l, Mé”k_l) w1+

1460 ~k . n+6,k—1
At|n+0 + Z <® (u” o u )>f MC>f|n—1+0
n-1+6 feFe
n+0,k—1 _ +0,k
* Z <Fp|n—1+9 >C>f_RHSn ’
feFe
(C.6)

where the right-hand side term is a cell integral and contains some source terms and the diffusion.
Note that here, for pressure force and velocities face interpolations to be second order, the face

centre should be the one centred betweenn — 1+ 6 and n + 0, for 8 = l x]’i.
n+6,k— n+6,k—1 n+l,k—-1
The mass flux M| 1he "is defined by M| e =O (M|n . ! ) and therefore
n+é} k-1 n-1+60 n+l, k-1 -1
verifies the mass balance with At|"*£/[ = gMe AT M (1- B)W
n-1+6
Once again, unsteady term and convection of (C.6) can be rewritten as:
~k n—-1+6
—1\ U, —u, _ ~ . 0,k-1
@(Mf‘l, Mk 1) c 4 Z <® (un 140, uk)> Mc>f|n+1 y
At|n+€ f n—1+
n-1+6 feFe

(C.7)

- Z MC>f|:ll+1g+kel T
feFe
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Mass, correction of the velocity, solve ®*: During this stage, the values of the pressure
increment @, of the resulting pressure p, of the corrected velocity u# and of the mass flux are
updated.

With the velocity-pressure coupling in mind, the correction step is the concluding one. The
resulting mass flux will balance the density obtained in the buoyancy step.

ok _ ‘i[k
® (pn,k—l, pn+1,k—l) . — + gradCDk =0,
-
bk nabk=l _ nyn SN (C.8)
c c cle | Z Mc>f =0,
n

1
At|* =
with, a first estimation (mesh and thus volumes will be updated from k — 1 to k afterwards) of
the total mass flux given by:

n+1,k

Mc>f

_ <® (pn,k—l, pn+1,k—1) (un+9 _ vlzﬂ,k—l) -S>

<® (oK1, prHbh-l) (ﬁk _ V|Z+l’k_l) -S>

n

c>f

n+6

; + At gradfd)k “Sesf

c>

where vlf‘lH’o is initialised by 0, and in a consistent way v+ AT Note that space interpolation
should be done at x"*¢. We recall that no space indices are written for the first equation of (C.8),
because this equation is used both for cells (to update cell velocity) and faces (to update mass
fluxes).
At the end of the correction step, the pressure over the time interval [n — 1 + 6, n + 6] is
updated with:
p|n+0,k _ p|n+0,k—1 + (Dk. (C9)

n—-1+0 — n—1+60

At the end of this step, one gets the new velocity which is living in time n + 6.

Volume, update mesh and mass flux: We now consider that mesh nodes move, and

therefore cell volumes evolve with velocity v|2+1’k = ovk + V|Z+l’k_l, this mesh velocity
increment should verify:
|2 N S T
= = > Ve[l = Vesg [, (C.10)
feFe
o mALk e nalk—1 xR A
with Vc>f|n - Vc>f|n ’ = ovk “Sesf = A Azf - S¢sr. Finally mass flux can be
updated:
N Ay T G nk-1 _n+lk-1 k
MC>f|n =M.y + @(p’ , pimn ) -S ov-.
n c>f
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D. SPH Appendices

Abstract D.1 First of all, this appendix presents a summary of the discretised equations solved
in the SPH solvers such as SPARTACUS-2D or Sphynx. Then the derivation of repulsive
forces from Lagrangian, as performed by Kulasegaram et al. (2004), is presented. This
derivation makes possible to derive skew-adjoint gradient and divergence operators, which is a
key property for conservation matter. Unfortunately, all this derivation is performed for an
insulated system of particles, which means that part of the boundary terms are missing.

An algorithm for the analytical computation in 3-D of the gradient of the renormalisation
factor (which is somehow an inward boundary normal vector) is proposed, as published in
Mayrhofer et al. (2015). This algorithm decompose boundary elements (triangular faces)
intersection with the kernel support sphere into basic integrals that can be analytically computed.
Its performances are demonstrated on a set of test cases.

Finally, an adaptation of boundary terms and SPH operators is given for axisymmetric
formulation (this work has been performed partly during Zixing Dong internship). The
proposed renormalisation factor and the deduced operators have no spurious behaviour next to
the axis and show good results for the Poiseuille flow.

Résumé D.1 Tout d’abord, cette annexe présente un résumé des équations discretes résolues par
les solveurs SPH implantés dans les codes SPARTACUS-2D et Sphynx. Ensuite, la dérivation
des termes de bord en partant d’un lagrangien est reproduite en suivant Kulasegaram et al.
(2004). Cette dérivation rend possible la définition d’opérateurs gradient et divergence anti-
adjoints, ce qui constitue une propriété fondamentale pour conserver 1’énergie cinétique.
Malheureusement, cette dérivation est faite en supposant que les particules constituent un
systeme isolé, ce qui signifie qu’une partie des termes de bord manquent.

Un algorithme pour intégrer de maniere analytique en 3-D le gradient du facteur de
renormalisation est proposé (voir aussi Mayrhofer et al. (2015)). Cet algorithme décompose
I’intersection des éléments de frontieres (des triangles ici) avec la spheére du noyau SPH en
une somme d’intégrales élémentaires pour lesquelles une formule analytique est donnée. Les
performances de I’algorithme sont démontrées sur quelques cas tests classiques.

Enfin, les formulations de bord ainsi que les opérateurs associés sont adaptés a la

W
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formulation axisymétrique (ce travail a été en partie réalisé durant le stage de Zixing Dong).
Le facteur de renormalisation obtenu et les opérateurs proposés n’induisent pas d’artefact
pres de I’axe, contrairement aux peu de travaux publiés a ce sujet. Le cas d’un écoulement de
Poiseuille (dans un tuyau cylindrique) est traité avec succes.
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Reminder of equations solved in SPARTACUS-2D and Sphynx

The following are the equations solved by SPARTACUS-2D and Sphynx (see https://github.
com/remingtonCarmi/Sphynx). They concern only the turbulent case, as the laminar case is
formally identical, with average variables that coincide with the real variables, while the eddy
viscosity is constant and equal to the molecular kinematic viscosity. Furthermore the Lagrangian

D d
derivative E::E + u - V would be replaced by a:za +u-V.

Continuity equation In Chapter 2

palBya+(1 =Bl =fpa= D, Mywap, (2.48)
beP

2
_K (min{@; 1} - 1) } (2.49)
Ya

and K = 30000. g could be 1 everywhere for confined flows.

where

B = exp

The free-surface correction is removed in Chapter 3 and replaced by a density diffusion

formula:
d(Yapa) = Yadpa + padya = d (Z MbWab) ~ Ya0ply + PadVis (3.18)
beP
where 6p!° and 6y"/° are defined by:
. 1
6p1£°:=— Z M, Vwg, - (u, —v,)dt,
a veyilo
sylo:= Z VYas - (ug —vy)de.
SeSi/o
Shepard filter «
My,
Ag= Z —Wab, (2.46)
beP Pb
My,
a, = Z — Wyb,
per P (2.47)
My
oy = Z — Wsb
be¥F Pb
Governing equation for y
D
l;/[u = Z Vyas - qus’
seS (257)

Yo = 1 ifoQNQ, = 0.


https://github.com/remingtonCarmi/Sphynx
https://github.com/remingtonCarmi/Sphynx
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190
Analytical value of Vv, for the quintic kernel
Xy2
VYas= (/ w(r) dl) ng, (2.18)
Xvi
with
Xv2 (g2 cos as) (g1 cos ay)
/ windh = TP (@) = 7= Pa (41)
Xyl T T
i g2 + |q2 cos |
(105 35 Slgn(qzcosaz)ln(T)
=154
64 512
—sign(q; cosaj)ln (w)
140
(2.51)
where:
Poq) = gt gy B 30T
0@ = G gl RT3y
35 7 , 105 35
7687 " 169 Tea? 12 2.52
q°(768q 167 " ead 12) (2.52)

35 7
+4p 51297 %)

Momentum equation

Du, 1 +
Ya ——Gl‘adZ {pb + %kb} + g
Dt Pa (D.1)

1 —
+—V.-(uVu),.
Pa

Pressure gradient
* P 14 Pb P 14 P
Gl‘adz {pb} = == Z My _g + ) VWab -== Z (_a + _S) psvyas
Ya beP Pa pb yaées pa ps
(2.23)
Boundary pressure term
1
Pv = a_ Z Vb 0o Whv,
\%
ber 5 (2.30)
1 Pb bv
e N[22 eg - x) + ,
Pv VpeF Pb 2
Pvl t+ Py2
Ps = 5
(2.32)
]ﬁ — pvl/pvl +pv2/pv2
Ps 2 ’
where the vertex particles v1 and v2 are defined in §2.3.1.
Morris’ viscous term
1 —  _ Ha T b + Up uab 2Urqlirg
—V. (:uv u)a - Z M Xab- Vwab - Z |V7us|
Pa abeP PaPb rab Ya sesS

(D.2)
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Velocity of vertex particles for turbulent flows

Du 1 UTe + T Uyp Uyl
Dl‘v = Mbe—Tvva : VWvb - == Z Ivyesl » (265)
Wpep PvPb oy Vv ey
T = ﬁvl + EVZ
* 2
Laminar friction velocity
egllsg = 222 (2.37)
Za
Smooth turbulent friction velocity
u 1
Mo _ 14, (%) +5.2. (2.64)
Urg K v
Wall friction velocity
1
Pylryley = — Z VbpplrbUrpWhy, (2.38)
@v be¥F
_ PvilgviUgyl + Py2Un2Ury2
PsUrsUrs = ) .
Equation of motion
Dx, _
=u,, D.3
D -~ Ya (D.3)
D
v velocity of the wall,
I;)t (D.4)
Ys _ velocity of the wall.
Dt
Equation of state
2 Y
0C,
p = 2% [(&) - 1] (2.4).
Y Lo
Eddy viscosity
k2
vr = Cy?. (2.10)
k — € model
Dk 1
= = —Lap, ({#b + ﬂ}, {kb}) + Py — €
Dt Pa Ok
De, _ 1 y HMTb €a
D = —Lapy ({up + A&} | + 77— (CerPy — Cereq) -
t pa 0-6 ka
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Diffusion terms

1 1 2u + + k
p—LaPZ ({'u +_} {kb}) 1 Z w, 2 UTa/Tk + prb | Tk %bxab-VWab,
a

aycp PaPb b
(2.66)
1 1 2U+ Ura]0e + urh/0e €ab
—Lap;, ({ﬂb + } {fb}) = — Z M, HT T T =—="Xab - VWab
Pa € Ya b TP PaPb b
*4
Z | 7as| pS .
YaPa ies eké‘as
(2.72)
Boundary terms
)
kv — TV
VCu
k _ u72'S
S - )
VCu
Uy = Ups.
Production
P, = vraS2. (2.11)
Strain rate
§2:=2S : S,
with
- 1 _ 1 _
Grad), {u} = - D Myliap ® Vwap + — ) Tas ® Vyas  (2.24)
YaPa ;oo Ya {Ts
or
1 fira + pirp e, 2
VTaS = _2_ Mba— ) xab Vwab - Z u%sﬁas |V7as| .
Ya pop PaPb Ty, a45es

D.2 Derivation of the repulsive force from a Lagrangian

This derivation is done following Kulasegaram et al. (2004). In Lagrangian mechanisms, the
dynamics of particles can be derived from the Lagrange equations for an insulated system of
particles:

i(aL)_(aL) _ o (D.5)
dr

oug, ox,

where the Lagrangian L is defined by:

L (xa, ua) = Eke (ua) — Einst (xa) — Eext (xa) . (D.6)

The energies Ex., Ein; and E,y, are respectively the kinetic energy, the internal energy and the
external energy. The kinetic energy is given by (D.7a). If the external forces are due to the
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gravitational field g the external energy is given by (D.7b) and for an adiabatic reversible process,
the internal energy can be written as (D.7¢c)

Ere = 3 Z Myu3, (D.7a)
beP
Eoxi = - > Myx, - g, (D.7b)
beP
Eini = D My eini (pp), (D.7c)
beP

and the energy accumulated per unit of mass e;,,, varies with the density p according to(D.8).

de:
p=p=—2t. (D.8)
0
Finally we define the density variation to be:
/ Z My (x" —xp) w(x —x")dx’
Qpep
plx) = -
/ w(x —x")dx’
Q (D.9)
Z Mb w (x - xb)
. bepP
f w(x —x")dx’
anQ,
Hence it follows:
YE) p(x) = D Mpw(x-xp), (D.10)
b

which is a continuous function of the position x and gives us a way to compute the value of
Pa:=p (x,) if we know the positions of all particles.

Now we are able to derive the momentum equation from the equation of Lagrange (D.5) and
obtain for each particle a:

du,

a g F! +FB + Mg, (D.11)

where the internal forces due to the pressure F%, and due to the boundary effect F2 are defined
by:

Fh+F8 =

(D.12)

1

|

S
£l
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ol e
= |
3 |
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gl
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but we can derive the density using its definition (D.10):

d(yspp) dpp dys dpp
— = Y + Pb = Yb5— t6abpPaVYa

dx, dx, dx, dx,
de .
C

= E M, = M,V Wap + Oup E M.V wue,
dx,
cep ceP

and (D.12) becomes

d
F§+F§ = —ZMblj_sdpb
pep  Pp%¥a

Pb

_ZMb .

bep TPy

—0abPaVYa

MV awap + Oab ( Z M.V wae
ceP

M,
- Z MaMb pr + p_az Vawab + aPa V)/a.
beP 'prb YaPa YaPa

We can see in these calculi that the density p and the function y must depend only on positions if
we expect the correction to be effective. So we must use a time discretisation where the variation
of the quantity vy, p, depends only on the variation of positions such as the temporal scheme
(2.42). Such a scheme gives in fact at any time:

YaPa = (ygpg - Z My, wgb) + Z My wap. (D.13)
beP be®P

If the field p? is initialised at such that Y200 = 3, c» M, wgb, the derivation from the
Lagrangian holds, but the pressure field will be chaotic. If the field o0 is initialised at a density
reference, say, pg the pressure field will be smoother. But, doing so, we will generate distinctions
between particles from a free surface and from the inner fluid for instance. Indeed, if a particle
initially next to a free surface with the same density pg as an other particle in the fluid, is forced
to go in the middle of the fluid (due to a wave break for example), its density will be multiplied
by almost % That is to say that we are setting a non-homogeneous fluid by initialising the density
at pg to correct the error done by the interpolation (D.10).

Skew-adjointness of the operators gradient and divergence

The goal of this appendix is to prove that the two operators gradient and divergence defined by
Kulasegaram et al. (2004) method are skew-adjoint. We recall that they are defined by:

Ae Ay
P E M, +
‘ (yapi Yop?

A
GradX {A,) VYWap — —Vvya,
0

a

2.17)
DivK (4,} 1

1
Z MpAup - Vwap + —Aq - Vyg,
YaPa =p Ya

for two arbitrary fields of scalar { A } and of vector { B }. We also recall that the skew-adjointness
property means that the following property holds when boundary terms are zero!:

(Gradf {A,}, Bp) = - (Ab, Divy, {Ba}) ;

For instance zero pressure at the free-surface and zero velocity at the wall boundaries, no inlet/outlet.
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where the dot products are defined by:

(Ap, Bp) = Z VbAp - Bp,
beP

(Ap, Bp) = Z Vb ApBp.
beP

Thus, we have:

(Gradf {A.}, By)

D" ViGradf {Aq} - By

beP
Ap A Ap
= Z Vb | b ZMC — + 62 Vwpe = —Vyp| - Bp
beP ceP YbPy  YePc Yo

Ap A
Mch_ZVWbc . Bb + Z MbMC—CZVWbC . Bb
bcep V6P bcep YePe

A
== > MyM.——5Vwp, - B,

b ceP YbPy
1
- Z VoAp—Byp, - Vyy,
bep Vb
1 1
= - Z Vb Ap |~ Z M:Ape - Vwpe + —Ap - Vyp
beP YbPb cepP Yb
= - Z VbAbDiV]Ij {BC}
beP

— (Ap, Divy {Ba}),
(D.14)

where we have used the antisymmetry of the kernel gradient and have exchanged the mute indices
b and c to complete the proof. The proof of the skew-adjointness of the operator (2.7) presented
in Chapter 1 is just a special case of the present proof where vy, is fixed at 1 everywhere and
Vy =0.

Algorithm for the analytical computation of Vv, in 3-D

This Section is to describe an exact integration of Vv, in 3-D, and was published in Mayrhofer
et al. (2015).

The general principle will be discussed at first before describing the details of the domain
decomposition algorithm and the formulae for the special cases. This Section will be concluded
by showing the possibility to optimise the calculation on a plane wall.

Clearly the boundary of a three dimensional geometry is two dimensional. In order to
discretise the boundary it is required to generalise the 1-D line segments to a 2-D equivalent.
The most basic bounded 2-D element is a triangle. It can be described by 3 vertices which are
always coplanar. Thus in the following we will assume that a boundary segment is given by a
triangle and its virtual position, required for the imposition of boundary conditions, is set to be
the triangle’s barycentre.
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Figure D.1: Illustration of the general problem.

Thus, Vv, is the integral of the Wendland kernel over a triangle. More precisely it is the
integration of a radial polynomial over the intersection of a triangle with a sphere as illustrated
in Figure D.1. Clearly this intersection is not necessarily a triangle, further complicating the
integration. Due to the inherent singularity of the Wendland kernel at the origin (only twice
continuously differentiable, i.e. w € C2(R™)) it is not advisable to use a numerical algorithm.
The authors tried several numerical approaches and the only one providing promising results was
an adaptive integration which was not viable due to its computational cost. Due to this it was
decided to develop an analytical formula, as it was done for 2-D in Ferrand et al. (2013b).

The integration of an arbitrary triangle / sphere intersection is too complicated and thus it
was decided to decompose the surface integration domain, denoted by s into certain building
blocks for which it would be easier to find an analytical solution. This domain decomposition
will be discussed in detail in the next Section. The formulae for the building blocks will be shown
in Section D.4.2.

In contrast to the approach by Amicarelli et al. (2012) which uses square segments the
triangular decomposition allows more flexibility. Additionally, traditional meshing software can
be used in order to create the surface mesh for arbitrary complex geometries.

The domain decomposition algorithm

Before the algorithm for the decomposition is given, consider the 8 possible configurations that
can result from the triangle / sphere intersection as shown in Figure D.2. As mentioned above,
the integration domain s, = ds N Q, consists of an intersection between a triangle and a circle.
In the following, one segment s will be investigated with its three associated vertices {vi, v2, v3}.
The number n, will determine how many vertices are inside the integration domain and n, is the
number of edges intersecting with s, the boundary of the integration domain.

A systematic description of the eight possible cases via a decision tree is given below.

 All vertices inside the domain (n, = 3 = n, = 0) = Case 1
* One vertex outside the domain (n, =2 = n, = 2) = Case 2
» Two vertices outside the domain (n, = 1)

— Two edges intersecting (n, = 2) = Case 3

— All edges intersecting (n, = 3) = Case 4
 All vertices outside the domain (n,, = 0)

— No edges intersecting (n, = 0) = Case 5
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(c) Case 3 (d) Case 4

(a) Case 1
(b) Case 2

(g) Case 7
(h) Case 8

(f) Case 6

(e) Case 5

Figure D.2: The 8 different cases.

— One edge intersecting (n, = 1) = Case 6
— Two edges intersecting (n, = 2) = Case 7

— All edges intersecting (n, = 3) = Case 8

(a) Circular sector. (b) Circular segment. (c) Full Circle.

Figure D.3: The 3 building blocks.

After identifying the different cases the next step is to decompose the specific domain into the
three basic building blocks shown in Figure D.3. From the left to right there is the circular sector,
the circular segment and the full circle. In Figure D.4 the different decomposition algorithms are
shown.

In the following Case 1 will be explained as an example. The detailed procedure for this
can be seen in Figure D.5. The integration domain is a triangle, completely inside the support.
In order to compute the integral, three circular sectors need to be computed. Circular Segment
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Figure D.4: Illustration of the domain decompositioning algorithm.

1 contains the triangle and its centre is vertex v;. In the next step Circular Segment 2 will be
subtracted in order to remove the part of Circular Segment 1 that does not contain the triangle.
However, there is Circular Segment 3 that does not overlap with Circular Segment 1 and thus it
needs to be added in the final step so that the integral really only covers the triangle domain.

Analytical formulae for the basic domains

After decomposing the domain in the previous Section, the analytical formulae for the integral
(2.18) over the three basic domains will be given for the Wendland kernel (1.86). Let us first
introduce the non-dimensionalised integral I:

1
/Wabdrb- (D.15)

hm=lg,,
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Figure D.5: Algorithm for case 1 in detail.

+ l
+ l

Equation (2.18) then reads:
Vyas = amh™ 'ny. (D.16)

Circular sector

The case of a circular sector needs to be simplified to two special circular sectors as illustrated in
Figure D.6(a). One special circular segment can be identified by the distance d of the particle to
the plane, the distance to the projected centre r and one angle 8 as shown in Figure D.6(b). The
formula for one such special circular segment is then formally given by

U (d 0) /2 —_— ( ) 0 - i —Si qdq (D 1 )
r\a,r, wiqg arcsin . 17
secto F ,—2 >

With the help of a standard symbolic mathematics software it becomes

Lsecror (d, r, 9)

2 : rsin @
7 (0 - aresin (222

[‘Pd,r,e (@) +Y-iro(q)—rsindPy,o(q)Vg* - d? — r?sin’(6)

+

q
—rsin@ Qg9 ln (q +V@P -d>-r? sinz(a))]

g\
(D.18)
where
1 25in2 0 + (d + q)d d\’
W0 (q) = - arctan [— S0+ @+ q) 2—(2+5d+4d2)(1 - —) , (D.19)
14 rsin 0v/g? — d? — r2 sin%(0) 2
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and
Piro(X) = 261%[—924614 — 1120r% sin® 6 — 2800d* — 72872 sin® 0d* — 224r* sin* 6 + 13@B.20)
+(484%r? sin® 0 + 504r% sin” 0 + 15r* sin* 6 + 57d* + 11764*) X
+(=252d° — 112r% sin” 6 — 560)X? + (22d> + 10r* sin® 6 + 336)X> — 84X* + 8X°],
W(d,r) = VA—d?—r2 (D.21)
and

1
Quro = m[2520014+105c16+(105d4+1680012)r2 sin® 0+(504+63d%)r* sin* 9+15r° sin® 6].
(D.22)

The above formula is valid for0 < 0 < 7/2,0<r <2and0 < d < 2.

Circular segment

Let r denote the minimum distance from the circular segment to r, projected to the plane r.
Assume furthermore that the circular segment does not cover this projected point, then the
formula for the integral is given by

Vs
Isegment (d,r) = 2lsecror (d, r, 5) . (D.23)

Note that many algebraic simplifications and optimisations can be done in Is.cr0r (d, , 8) when
0=2.
2

(a) Decomposition of the circular sec- (b) Variables of a special circular
tor. sector.

Figure D.6: The circular sector in detail.
Full circle

The integral for the case of a full circle only depends on the distance to the plane d and can be
calculated as

2 d\’
Ipu (d) = 2Usegment (d.0) = Z7(2 +5d + 4d%) (1 - 5) , (D.24)

Optimisation on plane walls

On plane walls the values of v, and Vv, can be easily computed in terms of the dimensionless
distance d normal to the wall, normalised by the smoothing length /. They are given as

_ 1 6 26
Yald) = 1= =5 2= d) (4+6d+3d) , (D.25)
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and
Vya(d) = ash? Iz, (d). (D.26)

This avoids the time-integration of y for particles only influenced by a plane wall. This reduces
the possible time-stepping error and in case a higher order time-stepping scheme is used, lowers
the computation time, as Vv, has to be computed only once.

Simulations

In the following Section the algorithm provided above will be used to perform three different
simulations. The first one will be used to compare the proposed algorithm to the analytical value
when approaching a plane wall. The second simulation will show a box with a complex floor
that is filled with water in order to investigate the spurious velocities. Finally, a dynamic flow is
simulated based on the geometry of the second SPHERIC test case.

Plane wall
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Figure D.7: Discretisations of the plane walls.

The first simulation will consist of three particles approaching six different plane walls. The
discretisation of these walls is illustrated in Figure D.7 and as it can be seen there are three planes
with a regular discretisation and three with a random mesh. For each of those two sets there
is one plane where the triangle size is of the order of Ar (particle size), one with double and
one with quadruple resolution. Furthermore for each of those six walls there are three particles,
initially at z = 4Ar (h/Ar = 2) that approach the wall with constant speed co/10, where ¢y is the
numerical speed of sound in weakly compressible SPH Violeau (2012). The difference between
these three particles is that one is located on top of a vertex, one is on top of an edge and one is
located inside a triangle.

The analytical formula for Vy on a plane wall for the Wendland kernel (1.86) is given
by Equation (D.26). Note that the optimisation presented in Section D.4.3 is not used in this
simulation. In Figure D.8 the relative error for the different walls and particle positions can be
seen. Clearly, the error is as large as numerical epsilon for the used double precision variables
and no configuration showed any larger errors, indicating that the formulation adapts perfectly to
any given discretisation.
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Figure D.8: Error of Vv for different walls.

D.4.6 Still water

Figure D.9: Geometry of the still water test case.

After demonstrating the algorithm in a simple case the question of course is if the algorithm
also performs well when using highly complex geometries. In the following the box shown
in Figure D.9 will be used in order to quantify the decay of velocity in a flow at rest under
the influence of gravity. Note that for illustration purposes two side walls were removed to
allow viewing the inside of the box. The box is partially filled with water so that there is one
submerged half-sphere, one submerged cone and one cone which pierces the surface. Initially all
the particles have uniform density (thus uniform pressure) and thus an initial velocity is expected
which should die down rather quickly. The optimisation presented in Section D.4.3 is used in all
following computations.

The viscosity is given by v = 0.1 ms~2 and the numerical speed of sound is co = 45ms~!,



D.4 Algorithm for the analytical computation of Vy, in 3-D 203

0.001

0.0001

1le-05

|V|2/CO

1e-06

le-07 &

t co/hg

(a) Lr norm

0.01 F

0.001

IVle/Co

0.0001

1e-05 L

tco/hg

(b) Lo norm

Figure D.10: Residual velocity.

which is based on the initial water-depth of /9 = 2 m. The Neumann boundary conditions are
implemented using the technique described in Mayrhofer et al. (2013). In Figure D.10 the
magnitude of velocity can be seen in both L, and L., norms. The L, norm is given as

vl _ Lz(nvanz)z (D.27)
co |P| co | )

acP

In order to see whether the formulation provides convergence, three different resolutions are
compared. After the expected initial damping, the velocity remains more or less constant and
convergence can be observed. The final pressure distribution can be seen in Figure D.11.

In Figure D.12 the present algorithm was compared to a simulation which was conducted using
the approximation

VYas = Ssnswas, (D.28)

where S; is the surface area of boundary segment s. In the lower left corner of Figure D.12(a) a
particle can be seen penetrating a wall with a value of vy, significantly lower than the expected
value of y, ~ 0.25. At later stages of the simulations further particles penetrate the wall. It shall
be noted that due to the modification presented in Section D.4.3 the particles along plane walls
do not penetrate due to their correct value of y,. It can be observed in Figure D.12(b) that no
particle penetrate the walls in case the algorithm presented in Section D.4 is used. This is due to
the fact that the value of Vv, is correctly computed and so the only error in y, is coming from
the time-integration which is negligible.
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Figure D.11: Pressure of all particles at the end of the simulation.
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Figure D.12: Comparison between the approximate and the analytical approach.

D.4.7 Dam-break with obstacle

The final simulation will show a violent free-surface flow in form of a dam-break with an obstacle.
The geometry used is the same as given in the second SPHERIC validation test (https://wiki.
manchester.ac.uk/spheric/index.php/Test2). Compared to the proposed viscosity of
v =10"ms~2 a value of v = 1072 ms™2 is used in order to ensure a laminar flow. This is due to
the fact that no turbulence models have been implemented in our code and thus the results would
not be accurate enough with a smaller viscosity. The pressure probes and water depth probes are
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Figure D.13: Location of probes according to Kleefsman et al. (2005).

located at exactly the same position as in the SPHERIC validation test shown in Figure D.13. In
order to have a comparison with a different approach the same simulation was conducted using
a Volume-of-Fluid (VOF) code. It is expected that this reference solution will not match the
solution computed with the SPH method presented above as the former is computed using a
multiphase approach. However, before the impact of the fluid onto the obstacle we expect similar
results as the air phase has negligible impact on this stage of the flow.

The simulation was run for three different resolutions, the first corresponding to the one of the
validation test which is Arg = 0.55/30 m and the other two being Ar = Arg/V2 and Ar = Ary/2.
The numerical speed of sound is set to co = 40ms~! and the modified volume diffusion term
presented in Mayrhofer et al. (2013) is used.

In Figure D.14 the result of two different probes measuring the water levels can be observed
and Figure D.15 shows the flow at different stages during the simulation. The probe on the
left-hand side is located inside the initial cube of water and the decay agrees nicely with the VOF
reference solution as expected. It can be seen that there is more fluid being held back by the
obstacle as indicated by the difference in levels in Probe H2. This also implies that the wave
reflected by the obstacle is only visible in the VOF solution as seen in the plot of Probe H4 after
3.5s. The cause for this difference is most likely related to be air entrapped downstream of the
obstacle, which causes the water to flow slower over the obstacle thus creating a higher wave
upstream.

In Figure D.16 the result of two pressure probes can be observed. The first probe is located
at the front face of the obstacle, whereas the second one is located on top of it. Probe P2
indicates that the pressure peak is not appropriately resolved indicating that either space or time
discretisation is not fine enough. In comparison with the VOF simulation it is expected that the
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T 04f T
= 0.35 | = 0.15
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0.15 -0.05 L L ! .
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(a) Probe H4 (b) Probe H2

Figure D.14: Water levels.
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(a) t = 0.513s (b) 1 = 0.66s

.

(¢c) t =1.76s (d)t=4.4s

Figure D.15: Snapshots of the simulation coloured according to velocity magnitude.

peak is appearing earlier and higher due to the absence of air. After the impact event the pressure
is slightly lower when compared to the reference simulation which is once again explained by
the difference in height of the wave reflected by the obstacle. This can also be observed in the
right-hand side of Figure D.16 where the pressure at Probe P5 is shown. Due to the lower water
level the pressure is reduced but both reflection events are captured.
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Figure D.16: Pressure gauges.

As the goal of this section is to demonstrate the extension of the semi-analytical wall boundary
condition to 3-D it shall be mentioned that there were no particles penetrating the walls thanks to
the accurate imposition of the boundary terms. If again the approximation shown in Equation
(D.28) is used, the simulation behaves similar to the one presented in the previous chapter, there
are some particles which penetrate the wall. Finally, the computation with the approximative
value of Vv, requires 0.8 s per iteration, whereas the simulation with the analytical value
requires 0.97 s per iteration. This means that the simulation is about 15% slower, an acceptable
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value considering the improved behaviour of the simulation.

Extension of wall boundary condition to axisymmetric formulation for SPH

This Section is to propose an extension of boundary terms in an axisymmetric framework. This
work has been performed in 2016 during the internship of Zixing Dong, a former student of
Ecole des Ponts ParisTech in collaboration with Christophe Peniguel, EDF R&D, MFEE.

The motivation of this extension is to study the dynamic of falling cylindrical objects in
confined domains.

Recall of SPH interpolations and homenclature
For a fluid flow represented by a domain €, the value of an arbitrary physical property A located at

position denoted in this Section? by s, at time ¢ can be expressed by using the Dirac distribution
as:

A(Sqt) = / A(s',1)6(sq — s))ds’. (D.29)
Q

If the Dirac distribution is replaced by a continuous function with a compact support €,
centred on §, in space, called interpolation kernel in SPH, denoted as wy (s, — s’), A(sy) is
approximated by its continuous interpolation:

Asat) ~ (AT Gy = [ A (s = 571" (D30)
anQ,
In SPH, Q is discretised with a set of fluid particles  and any particle b has its own mass Mp,
density pj and other physical properties. The continuous interpolation above is then discretised
over particles, which leads to the smoothed discretised interpolation:
c d My
[Al(s, ) ~ [Ald = ) == ApWap, (D.31)
beP Pb

where wap = wi(sq — Sp).

In the Unified Semi-Analytical Wall (USAW) boundary conditions framework proposed in
Ferrand et al. (2013a), boundary is decomposed in a set of surface elements which are segments
in 2-D. The vertices of segments’ ends are truncated fluid particles, called vertex particles. Vertex
particle’s volume is a function of a ratio factor, noted 6, which is the angle between the boundary
segments that it belongs to, divided by 2. For fluid particles, this ratio is set to be 1.

V, = 0,V. (D.32)
Here are a list of notations used in this Section:
domain of the fluid flow to simulate;
: set of fluid and vertex particles;

: set of fluid particles;

= N\ 3

: set of vertex particles;

2 The change of notation is made here to make a clear distinction between the position vector s and the radial
component .
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Figure D.17: Segments and their vertex particles.

S: set of boundary surfaces which are segments in 2-D and triangular surfaces in 3-D;
s: an arbitrary element of S;

ng: inward normal to the segment s;

As: mean distance between particles;

po: reference density of fluid particles, for water in standard condition of pressure and temperature,
— 103 k 3.
p 0 = g / m;

Vo: reference pseudo-volume of fluid particles, in 2-D Cartesian SPH and 2-D axisymmetric
SPH it is a surface Vy = Sy = As?;

M, : mass associated to particle a;

My: pseudo-mass associated to particle a: M, = 21‘7;1—;;;

A, physical property A of particle a, for example, p,, is the density of a, p, its pressure, u, its
velocity, V, its the volume...

54 position of a, in 2-D Cartesian SPH, s, = (x4, z;) and in 2-D axisymmetric SPH, s, =
(ra’ Za)’

Sab = Sa = Sb
Sqo-+ projected distance from particle a and the nearest boundary;

h: smoothing length, characterizing the dependence of wy, with respect to s, — s;
wn(sq — §): (2-D) kernel interpolation centred on s ;

w(s, —s): wp(s, — §) when £ is a constant;

Q,: (compact) support of wy(s, — §);

Wab: Wab = Wh(Sa = Sb);

g = 7+ dimensionless distance used in kernel interpolation;

A: dimensionless weighting coefficient of volume diffusion term.
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Sa = (raa\za‘)\ - o Ra-- .

Figure D.18: Fluid domain and particles’ positions in 2-D axisymmetric SPH.

Figure D.19: A particle in the plane (r, z) represents a donut of matter in 3-D space.
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Introduction of axisymmetric SPH and literature review

2-D axisymmetric SPH aims at solving in cylindrical coordinates problems independent of the
rolling angle 6.

The 3-D space, denoted by Q3P can therefore be built by extruding by rotation of 6 from
0 to 27 around the symmetric axis (denoted by z here) of a 2-D domain Q. Thus, each
particle represents a donut of the flow in 3-D space (see Figure D.5.2). The 2-D studied domain
can therefore be reduced to Q¥ which is included in the half-plane (r > 0, z). It can also be
convenient to define the symmetric domain of Q% denoted by (Q%*")*, with respect to the
symmetric axis. Then, the 2-D domain is defined by Q?P = Q% U (Q%*") and will be denoted
by Q in the following.

Some works have already been done for 2-D axisymmetric SPH. Some pioneer work was
performed by Herant and Benz (1992), and gave the definition 7, density divided by the radial
component, and their formulation of axisymmetric SPH is similar to the 2-D Cartesian SPH:

= Z Mpwap,

Nla (D.33)
C 2nr,

d
ua :_Z 271'2,

where particle’s mass is defined at the beginning of simulation as a function of the distance to the
symmetric axis: M = 2nrpoS and remains a constant in time, and I1 is the artificial viscosity to
stabilise the system.

Brookshaw (2003) improves this formulation by using Lagrangian mechanisms. For an
isentropic compressible flow, the Lagrangian reads

L= Z(Eke,b = Eintp)s (D.34)

=+ =+ Map | VWap,

b pa

where Ey.p = Mbu and dEj;; p = M;, dpb As the Lagrange equations are

d(aL) oL 0 (D.35)

dr u, _ésa B

using the definition of p given in (D.33), the hoop-stress term 27r—er appears naturally and the
Lagrange equations become:

d
Ba _ _on > M, Pala  PbTb ) g, oy oxPle,. (D.36)
de bep Ma m, Nla

As mentioned in the conclusion of Brookshaw (2003), Brookshaw’s formulation is not suitable
for particles near the symmetric axis when r < 2A. In the thesis of Relafio Castillo (2012), a
renormalisation factor fi(r) is introduced to fix problems in the axis neighbourhood. Theoretically,
n should be zero at symmetric axis but if 7, = }},cp Mpwap is used, this property can not be
fulfilled. Forcing 7 to tend towards zero when particle moves towards the symmetric axis gives
rise to a renormalisation factor fi(r).

If the Gaussian kernel is used, as it reads

s—s’ 2 2
WZGD(| - l):KzDexp( Irhzrl)exp( |thzl)

e e AN e
_KlleD( 7 )WlD( n .

(D.37)
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fi(r) can be expressed as

1 Kip (™ , ¢ [Ir=7 ’
fl(r)_ EN 7’ Iwip h dr’. (D.38)

The renormalised formulation reads:

Ma  =nafi(ra),

Aa = ), = Avwab,
du, bey;a Para Pb’p ®-39)
5 =2 =er - 2n Z My, ( = filra) + ﬁ_zfl(rb)) Vwap
beP b
_ ( 27para ) dfi(ra)
Naf1(ra) dry

In this document, f; has not been used but another renormalisation factor is introduced to treat at
the same time boundary renormalisation presented in Chapter 2 and axis renormalisation.

The discrete interpolation in axisymmetric SPH used in Brookshaw (2003) and in Re-
lafio Castillo (2012) to get smooth interpolation even if particle mass is heterogeneous reads:

[Al3 = )] 2o A, (D.40)

beP o

This proposition has the following characteristics:

e Mass of particles is defined at the beginning of the simulation and is conserved in time:
M, =2rry(t = 0)ppSo. (b.41)

Therefore, when a particle moves towards the symmetric axis, its density increases and it
repulses particles around;

e Smoothing length is taken variable, and depends on the surrounding particles to ensure
that each particle has a constant number of neighbour particles.

More recently, Li et al. (2020) proposed an axisymmetric formulation for multiphase flows,
however they get some spurious acceleration next to the axis for the hydrostatic test. They also
introduced radial shifting when particles are next to the axis and an artificial damping term.
Moreover they used mirror particles to deal with solid walls. Sun et al. (2021) proposed a
splitting—merging techniques to deal with the singularity of the axis.

In the next sub-sections, we want to keep the smoothing length constant over time and space,
which is the choice we made for 2-D Cartesian WCSPH. For this, a possible solution is to
conserve the surfacial mass (mass of the donut by unit of ring length) of particles in time and in
space. This implies that the mass of each fluid particle varies with 1ts posmon in radial direction.

A constant mass by unit of ring length, M, is defined as M:= = paS4, and then M, is

27r0 Ta
defined as a new field attached to each particle such that Ma =M 0.

As for SPH interpolations used in multi-fluid simulations (see e.g. Ghaitanellis et al., 2018),
the proposed discrete interpolation for axisymmetric SPH, reads:

M
[A]4 = - Z —9bwab = Z Mb_Wab (D.42)
2m0ara pep P beP
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In the next Section D.5.3, we use definition (D.42) to discretise mass equation. Then discrete
divergence operator is derived, and, from Lagrangian mechanics, an attempt is made to get
discrete gradient operator which is the divergence skew-adjoint operator. Unfortunately, this
gradient operator is not accurate, especially gradient of constants are non-zero next to the axis.
Thus, as in Chapter 2, we step back to continuous interpolation to derive a gradient operator
which make boundary terms appear naturally. A renormalisation factor is introduced which
allows one to treat at the same time axis terms and boundary terms.

Present axisymmetric formulation based on mirroring particles and a unified renormalisa-
tion factor

In 3-D axisymmetric space, a particle is in fact a donut generated by the rotation around the
symmetric axis and a position s stands for a ring.

Specular particles next to the axis
When 0 < r, < 2h, the donut generated by the rotation around the axis of €, is composed of a
volume (generated by negative r’ € Q,) which should be counted twice.

There are two possibilities to renormalise: either we define a renormalisation factor integrating
only on Q, N Q% or we create mirroring particles on (Q*")* and we integrate on Q as proposed
by (Relafio Castillo, 2012). Here we prefer to introduce specular particles on the other side of the
symmetric axis, because this makes easier to satisfy the symmetry condition at the discrete level.

Rr) The relations between the specular particles and the original particles are:

=-r,

? =z
MS=M, (D.43)
vy =—vp,

vy =vg.

Each particle located at (7, z) gives birth to a symmetric particle of the same mass at (—r, z)
(see Figure D.20). Note that this means that the radial parameter r can be negative due to
the symmetry.

Unified renormalisation factor and mass equation in axisymmetric SPH
Thus the continuous interpolation of density can be written as:

/ p(s)w(s — sa)lrldrdz
Q,NQ

pa = (D.44)
/ w(s — s4)|r|drdz
QuNQ
And the integral renormalisation factor, depending on particles’ position, reads:
R,:= / w(s — s4)|r|drdz. (D.45)
QuNQ

It is a factor that combines the influence of the boundary and that of the symmetric axis. For
particle a far from the boundary and the symmetric axis, R, = |r,|. However, when particle a is
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Figure D.21: Examples where R, # |r,|.

near the symmetric axis (r, < 2h) or near the boundary (s, < 2h), the support of its interpolation
kernel is no more a donut in 3-D space, the replacement of R, by |r,| will underestimate the
value of volume density. In fact, R, is an extension of Kulasegaram’s renormalisation factor y

Kulasegaram et al. (2004).
It can be deduced that the discrete interpolation of density variation reads

d(Rapa) = d | > Mylry|wap
beP

An attempt to derive skew-adjoint operators from Lagrange equations

(D.46)

Mass equation is already discretised in (D.46). Note that this equation already take walls into
account and has no singularity at the axis because R(r = 0) > 0. Equation (D.46) can be used
to formally define a discrete divergence operator. The choice made here to keep M, constant
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implies that mass is not conserved for a particle moving in the radial direction:

_d M, d
omid, el / pdv
Q‘

dr dr dt
dp dv3p
~yn e dVa (D.47)
¢ dr Pa= 4y
d
—27r|ra|—( Pa +paVa-v) )
Pa \ dt

It should be noticed that v is not exactly equal to the fluid velocity, but is the velocity of the
moving control volume V32, its centre is moved with the fluid velocity # under the constraint
that Ma is kept constant. Note also here that for all particles a, we consider that v, = u,, which
means that they are Lagrangian points moving with the fluid velocity. So with a little abuse of
notation, we replace V, - v by V,, - u in the following.

The particle mass equation (D.47) rewrites:

diral _ Iral dpa
dt pq dt

+1ralVa - u, (D.48)

which is used to deduce the divergence of velocity:

1 dfral 1 dR, 1 d(Rapa)
V, u=— + — - , D.49
a -t lral dt R, dt  Rups, dt ( )

but, using (D.46) we get:

d(Rapa) d (Z Mblrb|wab)

bep (D.50)
= Z Mp (Wapttp - Virp| + |rpltas - Vwap),
beP
Finally, we can define the discrete divergence operator in axisymmetric SPH:
L~ —
ivg {up}=- Z My (Iroluan - Vwap + wapttp - V)
Rapa 7 (D.51)
1 1
+—u,-V + —u, - VR,.
ol aVlral R, a a

Note that this operator is not used in the time marching, (D.50) is integrated directly.
We will now derive the discrete pressure gradient from Lagrangian mechanics. Lagrange
equations (D.35) for variable mass rewrites (see e.g. Pesce et al., 2006) here:

d JL 5Sb 1d aMb 2 18Mb 2
— Myut . =2 —_— -7
dt du, 6sa Z bl ds ZP [2 dt (8ua ub) 2 0s “b

a

, (D.52)

where u'" represents the velocity of the expelled or gained mass. It is set to zero as the system is
assumed to be closed here. Moreover, particle mass does not vary with particle velocity M” =0.
For an isentropic flow, the Lagrangian can be written as

L= Ewen— ) Einp (D.53)

beP beP
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where Ey. p and E;,; ;, are respectively particle b’s kinetic energy and internal energy and vary
as:

dEe,»

1
d (EMbui) = %uide + Mpuy, - duyp,
Pb Pb ©-59)
dEini,p = Mp—dpp — —dM.
o Pb

Lagrange equations (D.52) can be split into two parts (kinematic and dynamic parts):

d oL ~ d
aaua = 27TMaE (Iralua), (D.55)

and

- 72 =_ D.56
as. Z lz dr (aua ub) 2 95, P 6sa e
beP bepP

(D.56) can be developed as

Z OEintb _ Z Pb 0P Z p» OMp
b 9% o2 p 08a 7 Pb 05

= 2xid, 2 |rb|a<Rbpb> _ o, Lalral ORa (D.57)
bep b Ro o 05 Pa Ra 05

—ZﬂMa&VVaL

a

where, using again (D.46), we have

d(Rppp) =d| D] McerIWbc) : (D.58)

ceP

Combining Equations (D.55), (D.56) and (D.58), the expression of the equation of movement
reads

d
lral) ZM(pam m pb|b|lal)mb
beP p

&MVR Pag, | (D.59)
a Ra Pa

Pb Irhl
- Z Mb WabV|Fa|
beP

This expression can be used to define a discrete gradient operator of an arbitrary field A in 2-D
axisymmetric SPH as:

~ [Ag|r Ap |r
Gradt {4y} = 24 3 ity | el o 2200y )
Iral bepP Pa Ra p, R
A A
— VR, — =2LV|r,| (D.60)
R4 |ral
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Figure D.22: Comparison of gradient operators in the radial direction 3—’:, with the last two
terms in (D.60) (left) and without the last two terms in (D.60) (right) in a cylinder for a constant
pressure p = 28 000 Pa. Reference density pp = 1000kgm™ and ¢y = 20ms~!.

. . +
and the momentum equation now writes % = —%Grad{; {p»}. The exponent * means
a

that, considering only terms summed over neighbouring particles b, the pressure force can be
written as %Grad{;+ {Ab} = 2Zpep F‘Zﬁb + other terms, with FZ_) = —F‘Z_m, and thus (part
of) the pressure gradient verifies the action-reaction principle.

Using the definition made in equations (D.51) and (D.60), the skew-adjointness property
(Aa. DivE™ {B}}) = — < GradL™ {4}, B, > is well-verified.

However, note that Equation (D.60) is not accurate for particles near the symmetry axis,
because the last two terms lead up to a large radial pressure force for a constant pressure field and
make particles move radially. In fact, if the last two terms are removed, this problem does not
exist anymore (see Figure D.22).

b

Derivation of the discrete gradient operator from a continuous smoothed interpolation
As expressed in the Section above, the pressure gradient is not accurate near the axisymmetric
axis. To circumvent this problem we are stepping back to the continuous interpolation.
Another issue is that, similar to the problems in 2-D Cartesian SPH, the Lagrange equations
(D.52) are no more fulfilled for the particles next to the boundary: the force exerted by the
boundary on the fluid flow is not taken into account. In the following part of this Section, we
use the same methodology as in Chapter 2 and De Leffe et al. (2009): the discrete interpolation
which combines the boundary and symmetric term is built from the continuous interpolation.
Then, the derivation product rule in continuous interpolations is used to construct the discrete
interpolation of V|r,|.
If we go back to the continuous interpolation for an arbitrary field A

1

[Afexie = L / Als)ws — s.)lrldrdz, D61
Ra Jana,

and corresponding discrete interpolation is now defined as:

a1 o My
[ALG = 2= > =2 Ablrb|wa. (D.62)
@ pep P
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Applying the continuous interpolation (D.61) to a field gradient gives:

. 1 1
[VA]S"C = % /Q 5 A($)Vaw(s — s4)|r|drdz — R |r|A(s)w(s — sq)ndl
a N, a

A(QNQ,) (D63)
1
-— A(s)w(s — s,)drdz sign(r)e, .
Ra Jana,

The corresponding discrete interpolation is

; 1 M
(VAL = — 3" =LA || Vwap — — Z AV Rqs
R, b Pb
eP A 4 seS (D64)
-5 Z Slgn(rb)_AbWaber,
Ra bep

where VR is defined by
VRaS::‘/|r|w(s —sq)dlng. (D.65)

(D.64) applied to the pressure field does not fulfill action/reaction principle between two
neighbouring particles.

For particles far from the boundary and the symmetric axis, if we go back a while to the
operator derived from the Lagrangian, (D.60) becomes

+ Ab
Ta b

A bep (D.66)
Vl a|+ ZMb zwabv|ra|
| al | a| bep Py
and can therefore be written as:
Lt Aa axi,d axid
Grada {Ab} = [Vp]a Tt pa|ra| \% W
pa P/ Ta (D.67)

—2—V|ra| + Pa

|ral

A axi,d
plrl} Virel
a

This decomposition is extended for all particles (including particles near the boundary and the
symmetric axis). To remove singularities, we propose to replace Vlr“ | by its discrete interpolation

[Vllrll 15 and pal 416V |ra| by Aq [V"| ljaxtd ysing deﬁmtlons (D.62) and (D.64), equation

(D.66) is replaced by:

A Ap
Gradf' {Ap} =223 My | =il + Flral | Vwas
Pa oy,

Ra beP

-— Z 51gn(rb)—waber (D.68)
Ra beP

_ 2—“ Z 0s (—;VRM + —;'|ra|Vy§§’) :
a4 ¢eS Pa Ps

Some comments can be made on the proposed gradient (D.68) compared to (D.60) and the
existing literature Brookshaw (2003); Relaio Castillo (2012); Li et al. (2020). First, (D.68) can
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be applied to a particle going on the symmetry axis without singularity, and, thanks to specular
particles, it is obvious that the gradient vanishes imposing at the discrete level % = 0. Second,
boundaries are treated with a unique renormalisation factor, without using additional correction
factor.

Laplacian operator in axisymmetric SPH

Morris et al. (1997) proposed that Laplacian can be written as the divergence of a gradient
where the divergence is in its SPH form and the gradient is expressed by a finite difference
approximation. Following this idea, (Leroy, 2014) proposed that the SPH form of divergence is
antisymmetric to ensure the action-reaction principle. The antisymmetric form derived from the
idea of (Monaghan, 1992) in axisymmetric framework reads:

—~

. R 1 M
Divg' {Ap} =2 ) =2 (IrplAa+IralAs) - Vwap
ajpep PP (D.69)
1 .
== > (A VRas +IralA - 422)

a
seS

As Lap® ({up}, {up}) = Divk “{ upVup}, after some algebra, Laplacian in 2-D axisymmetric
is deduced as

M,
Lap® (), (1) = 2= > 22 (1 ptaVata + Il Vi) - Vv,
“ ber PP (D.70)
1
_R_ Z (/Javua “VRus + |ra|usVu - V?’Z?) .
4 seS

In Equation (D.70), a two-point flux approximation and flux continuity is used to replace

~ ~ 2HMalb Uab-€ab N
them by ,uaVua eup =~ UpVuyp - eqp = mﬁ and next to the boundary y,Vu, - ng ~

Time stepping in 2-D axisymmetric SPH
The time stepping proposed in 2-D axisymmetric SPH is similar to that in 2-D Cartesian SPH
used in Chapter 2:

Iral l

F" —p—“nGrads {p} ({#b} {ub}) +lralg,
a
rg+1u2+1 =r'u’ + AIFZ,
(D.71)

st =s" + Atu"*!,
p2+1 — o apa + Z Mb(|rg+1|wn+1 |rb|Wab)]

a beP

where R, Grad5+ {py} and Lap® ({up}, {up}) are defined respectively by Equations (D.45),
(D.68) and (D.70).

The main specificity is that the velocity u
time n to n + 1 leads to a second degree polynomial equation in r

n+l n+1

involves r, and integration of positions from

n+l.

(r Al o) wit = rlul + AT, (D.72)

a
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The positive root of this equation is:

1
il =5 ri+ \/rg’z +4Atrlul - e, + 4APF - e, |,
n+l _rptln D.73
ua . er = UA—ZU, ( )
n+l _rlul-e.+AtF e
u, -e;=-— e R

r(t

Volume diffusion term
As in WCSPH, the equation of state is used to calculate p from p. Small errors on p can lead to a
big error on p. A stabilisation method is required to smooth the field of pressure. The artificial
viscosity is one of these methods widely used. Another method that is used in this Section is the
addition of the volume diffusion term in the continuity equation. The original idea is proposed
by Brezzi and Pitkdranta (1984) for finite elements and then adapted in Semi-Analytical SPH
boundary conditions by Ghaitanellis et al. (2015).

First, we have the relationship between the divergence operator in cylindrical Coordinates and
in Cartesian coordinates: rdiv “¥!(v) = div “**(rv). We use this trick to write r,DivR™ {v;} =
Div, {rpvp}. Equation (D.48) could be time-discretised as follows:

n+l _

+1 n
n+1,Pa pa n|rg |_| al n n+lD R n+1
~ 1V, u
It | = {up'}
nerH—ll |}" | NV~ ) nyyn Atlrj| R* n n
:paT oDiv, {rbub - =n=Gradg {p}} + Atlr] |g}
[rit ] — |l R
=Pa— " ~ ParaDiva {up}

+pllraIDvE {MGradf {p1} - ArGradf {g - 51}
et = bl
=P paraDivl {up} + pllri AL,
(D.74)

where A" is defined as

8% = Lapf ({4} {pp}) - Lapf (a1}, {g)). (D.75)

Adding the dimensionless weighting coefficient A, the density time scheme is improved as

n+l
a

R'p" + Z My (| Wil = [t w ) + AtAA™ | (D.76)

n+l
R beP

Analytical calculation of the renormalisation factor
For a fluid particle a, the renormalisation factor R, reads:

R, ::/ w(s —8q)|rldrdz
Q,NQ

= |ra —Z/ﬂgn(r)(ra (5 —5a) + O (s — 84)) e,dl - ng (D.77)

seS

—2/ (raW (s —s4) e, +Q(s —84))dz,
3(QaNQ),r=0
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Figure D.23: Renormalisation factor in axisymmetric SPH (R, = fg w]|r|drdz) against the
radial direction.

where:
O(s —54) =—=(1- 91+ 2 +247),
a o 2 2 (D.78)
W (s = 5a)= 28 (s - 52)
with q::%.

R, and its gradient are plotted against the radial direction r for particle a far from solid
boundaries (Q, N Q = Q) on Figure D.23.
For 0 < r, < 2 we obtain after some algebra:

R, = |ra|—r7“arccos(%“)

35252456 (2 V=58 "1 -nc( 25 ) =58 (11358 - 10() 7205 16)

+ 127

(D.79)

D.5.4 2-D axisymmetric SPH test-cases

Poiseuille flow in 2-D axisymmetric SPH
This test case is designed to check whether (or not) the viscous force is computationally consistent
with the theoretical one. For a Poiseuille flow in a periodical pipe D = 5 m which is presented in
Figure D.24, the velocity profile reads:

2
U () = Uy (1 - 4#) , (D.80)

where u,,, is defined as:

D2
Umax = Tg t€z. (D.81)
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-—=) 2N

________ s,
Figure D.24: Sketch of the Poiseuille flow in a circular pipe.

2

If the Reynolds number based on the maximum velocity is set to 10 and g = 1.0ms™“e, we get
Re = “maxl — 1, =2.5m/s,
T = {me I;l/ ) (D.82)
Unmax = =, 8 " €z, v =0.625m"/s.

We also set pg = 1000kgm™, ¢y = 20ms~!, a background pressure py = 28 000 Pa in the

for the Equation of State p = pOTcg (% - 1)7, with y = 7.0.

In the simulations, we impose true periodic conditions on z with a computational pitch of
L = 10 m length (particles leaving the computational domain at z = 10 m are instantaneously
shifted one meter below, all particles next to z = 0 m and z = 10 m see neighbouring particles
form the other part of the torus domain as if they were shifted from 10 m). In all this computations,
the volume diffusion factor A is set to O.

Velocities are initialised by the analytical values, as can be seen in Figure D.25, which gives
the comparison of the velocity fields at the beginning (# = 0s) and at the end (f = 8s) of the
simulation, which corresponds to 2 passes for particles next to the axis. The comparison of the
velocity profile at # = 5s with the theoretical one which is imposed at ¢t = Os is presented on
Figure D.28. The profile is well conserved during the simulation.

The variation of maximum velocity in time is presented in Figure D.27 for three space
discretisations (% =0.01, % = 0.005 and % = 0.0025). After the stabilisation at the beginning
of simulation (during ~ 1 s), the absolute error is:

_ |umax - umax,computedl

€= ~ 0.4%. (D.83)

umax

The discrete L, errors for the vertical velocity is defined as:

beP/rp>0

8 = 2
Eu, = J T Do Vorp (e —ugma (). (D.84)

Its evolution over time for the same discretisations is presented in Figure D.26.
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(% =0.01).

Conclusion

A 2-D axisymmetric formulation is proposed for SPH with a renormalisation factor unifying
wall and axis correction. No singularity is present in the proposed scheme and particles are able
to reach the axis. A basic test-case is proposed to check the correct behavior of the proposed
operators (pressure gradient, mass equation and Laplacian used to compute shear stresses).

Future work could be made to increase the validation database and to extend this proposition
to open boundaries as done in Chapter 3. The analytical expression used to compute the
renormalisation factor has also to be extended to other shapes than horizontal or vertical segments
treated in this Section.
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Abstract E.1 This appendix is made to define tensor notations, differential operators and to
recall classical theorems and relationships.

Résumé E.1 Cette annexe est faite pour définir les notations tensorielles utilisées, les opérateurs
différentiels et rappelle quelques résultats classiques d’intégration.
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E.1 Tensor and index notations

In a fixed reference-frame (e, e;, e3), with Einstein convention of sum over repeated indices we

have:

0'"-order tensor: e.g. scalar T

1%7-order tensor: e.g. vector u = u; e;

2"d.order tensor: e.g. matrix o = 0y €; ® e

37d.order tensor: a = a;jxe; ® €; ® ey

n'"-order tensor: a™ =a;,,..; e; ®e,® - -®e;,

Operation Symbol | Formula
tensor product ® u®u =uu; e;Qe;
a™ @b =aq; .. b ... €, ® Qe ®e;, Q- -®ej,
inner product u -u =uu
a™ b =a; kb, €, ®-®e, ®e,® Qe
double inner o 0 =00j
product a™ : pim = Qjy-ipokibikjs-j €, @ @€, ,Be€;, @ - Qe
X up Vi Upv3z — U3V
cross product or u Av = 4 (Al W =| wusvy —uyn3
A u3 V3 Uva — Usvy
Table E.1: Operations on tensors.
E.2 Differential operators and classical results
div (curl ) = 0 curl (VT) = 0
div (au) = adivu+Va-u curl (au) = acurlu+VaAu
div(uAnv) = v-curlu—u-curlv curl (curl u) = grad(divu)—Au

grad (u -v) = (gradu)-v + (gradv)-u + u Acurl v + v Acurl u
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Operator Symbol | Definition Cartesian formula
gradient grad | VD[] . dx = da™)| VT = o1 e;
dx (9xl-
ou 814,'
Vu=—Qe; =—e¢;®e;
or u ax; e; o, e, ®e;
oa™
v Ve la] = e,
Su:
divergence V. v [am] = vrD [g™] 21 | div u = aul
Xi
. doij
or divo = —e;
8Xj
i iy D) [q] = iin
div div [a ] = I e;,® - Q®e; ,
Laplacian A Aa™ = div ™ {vD [gm] } AT = T
axiﬁxl-
A 62u (')zui e
or u = = ;
axj(')xj ana)Cj !
9%a"
La A g L
p ¢ axinﬂaxinﬂ
azall in ®
= e ® -
axin+laxin+l ;
o [o7% O
VA o1 U Fro ﬂ_)uci
curl or curl u = Bixz AN ou |= %_z_ﬁ
9 0 ou
curl % us a_?c? ~

Table E.2: Differential operators.

Kelvin-Stokes theorem

/curlu-dS:/ u - dl
S oS

where dS is the out-warding surface element.

Divergence theorem [Green-Ostrogradski]

/ diy "1 [a(")] a0 = / a™ . ds
Q o0Q

Curl theorem
/curludQ:—/ u A dS
Q oQ

Leibniz theorem

d da™
S amaq= / 40+ / a™y . dS
dr Jow an Ot 80(1)

where v is the velocity of the control volume Q(¢) displacement.
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a™m e,
). ds
| ‘ a
| u dl | /
|
\
! u-dl curl u 1Y
| o S a™ . e,
| n a(”) cel: a €x
| u - dl
P I i
// u-dl 42 .
/ ’
(a) Kelvin-Stokes theorem. (b) Divergence theorem.

Figure E.1: Illustrations of the Kelvin-Stokes and the divergence theorems.

] ]

udt udt udr udt
| 1
| 1
| |
| 1
[ T
udr udr udr udrt
(2) Fluid volume Qf at (b) Fluid volume Qf at
time ¢. time ¢ + dr.

Figure E.2: Illustration of Leibniz theorem.
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