
UCRL-JC--104789

•. DE91 007598

ANALYSIS OF SPHERICALGEOMETRYFINITE ELEMENTTRANSPORT
SOLUTIONS INTHE THICK DIFFUSION LIMIT

Todd S. Palmer
D_pt of Nucle,ar Engineering
Cooley Bldg.. North Campus

Universityof Michigan
Ann Arbor,MI 48103

MarvinL. Adams
LawrenceLivermoreNationalLaboratory

.P.O. Box 808, L-18
Livermore,CA 94550

This paperwas prepmv.dfor submittalto
THE AMERICAN NUCLEAR SOCIETY INTERNATIONAL TOPICAL MEETING .._ .mq,_,, ...

Pittsburgh, PA .., ' '

April28- May 1, 1991 _,_

Btg

,,. t,,_¢

This is a preprint of a paper intended for publication in a journal or proceedings. Since
changes may be made before publication, this pr_print is made available with the
understanding that it will not be cited or reproduced without the permission of the
author.

"t

i,_011"111_%,tI 1%;1'_11_I" J I"IIQ _IdllVFiff_] I iiit twPl'_lli.llVllI I_t,,,;



i'

DISCLAIMER

Thi_ documentwas prepared as un u_oun! of work sponsoredby an agencyof !he
United_luleSGo_ernmen!.Neither the UnitedStatesGovernmentnor the t:ni_ersily
t)f ('alifnrnia nor an) of,!heir employees,makesany warranly,expressnr implied,or
a_ume_an_ leui liabtlily or responsibilil.vfor lh! accurmc._;¢omplelel_ess.or useful-
ne,,_of an)' informu!ion,apparatus, prodl_l, or processdiselo_ed,or representsIhat
i!_ usewould nal infringe pri_alely o_ned rights. Referenceherein lo any specific
commercialproducts,process,or sentce by tradename. trademark°manufacturer,or
olherwi.qe,doesm_tm'_'essaril.v¢onslltuleor implyits endorsement,re_ommendalinn°
or futoring by !he L'niled ._tales Governmentor IheUniversity o1'California. The
_ic,_sand npinionsof aulhocsexpressed_elreindo not necessarilysla!e or reflec!
Ihnseof !he United _taies Governmentor !he L:niYersltyof California, und shall not
beu_edfor adYertisinl_or productendorsementpurl_w,es.

r
a



, Analysis of Spherical Geometry Finite Element Transport
Solutions in the Thick Diffusion Limit

Todd S.Palmer

Dept.ofNuclearEngineering
CooleyBldg.,NorthCampus

UniversityofMichigan
Ann Arbor, MI 48103

Marvin L. Adams
LawrenceLivermoreNationalLaboratory

P.O.Box 808,L-18
Livermore,CA 94550

Abstract

An asymptotic analysis is perfomaed on afam//y of discon_nuous finite element methods
(DFEMs) for spherical geometry transport, lt is found that transport methods of this type
transition into discrete versions of the spherical geometry diffusion equation in the thick diffusion
limit with boundary conditions that may, in general, be inaccurate. A linear DFEM method has
been designed such that its asymptotic diffusion boundary conditions are accurate. In a related
development, the asymptotic diffusion equation is used to accelerate the transport calculation and
the iterative scheme is fully described. The results of the analysis are confmned by numerical
testing of the specific case of linear elements.

I. Introduction

Recently, much work has been done in developing transport methods that are accurate in
optically thick, diffusive regions1-3. Realistic problems in thermal radiation transport often contain
regions of this type. The main emphasis is the design of schemes that allow the use of spatial grids
whose cells are thick compared .~ a mean-free path in these regions. Our interest is in constructing
discontinuous finite element methods (DFEMs) for spherical geometry transport
(l-D) that are accurate for diffusive problems.

The first component of our design is an asymptotic analysis of the transport equation,
which previously has been performed only in rectilinear geometries. We perform this analysis on
an entire family of DFEMs in spherical geometry. Numerical testing follows, in which we
consider the special instance of linear elements. We discover that in thick, diffusive regions, every
spherical geometry DFEM produces a solution that (to leading order) satisfies a discrete diffusion

• equation. This is a highly desirable result, for we know that in the interior of such regions thelt

exact transport solution (to leading order) satisfies a diffusion equation. Despite this, we find that
in general the spherical geometry DFEM solution can be inaccm'ate in diffusive regions, because it
satisfies boundary conditions that in general can be inaccurate. We find that, for the the case of
linear elements, the boundary conditions are inaccurate when using coarse spatial grids on small
spheres.

We are also interested in utilizing the diffusion equation resulting from this analysis in a
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synthetic acceleration scheme for iteratively solving the spherical geometry DFEM equations.
Currently, we are using a combined Asymptotic - P1 acceleration technique which we fully
describe. This technique is essel_tially the same as that presented by Wareing and Laa'sen4.

!'

II. Asymptotic Analysis

First, we will look at the behavior of the exact spherical geometry transport solution in a
diffusive region. We write the conservative form of the monoenergetic spherical geomety transport
equation, assuming isotropic sources and scattering, as:

la Or_ r2 _(r,la)+r _ola(l'la2)_(r'la)+r2crt _(r,la)=_-(c_-Cra)(Kr)+_-Q(r), (la)
rin < r < rout,

F(la) , r=rin , la>OT(r,la)= G(la), r=rout,/.t<0' (Ib)
where

tF(r,la) = angular flux at radius r, direction/_,

O(r) = scalar flux at radius r

= "_' dla_(r,la)
,/.t

F(la)= angularfluxincidentoninnerboundary,
G(la)= angularfluxincidentonouterboundary,
o_(r)= totalcrosssectionatradiusr,
era(r)= absorption cross section at radius r,
Q(r) = inhomogeneous source.

In order to analyze the behavior of this equation in thick diffusive regions, we write the problem in
dimensionless form and introduce a scaling parameter e that measures the degree to which the
problem is diffusive. Our scaled transport equation has the form,

7--_r2tP(r,la)+r_ (1-la2)_(r,la)+r2ff__(r,/_)=_--(_atra)C(r)_2_(r ),
la
or i)bt (2)

tin < r < rout,

and we observe the character of the solution as E tends towards zero. We f'mdthat in the interior of
the diffusive region the solution satisfies the following conditions:

tF(r,,u) - ½0(r) + 0(0, r away from the boundaries , (3a)
.21

- !rZ-'O(r) +CraO(r)" Q(r) , (3b)
rZ3r 3c_ Dr

O(rin)= dlawcla)FCla) , (3c)



:o
q_(rout)= ] d# W(-#) G(#) . (3d)

l.l

Note that both boundary conditions are Dirichlet conditions equal to weighted integrals of the
' incoming intensity. The weight function W is defined in terms of Chandrasekhar's H function for

a purely scattering mediumS:

' W(#)= 2_-btH(#) . (4)

W can be approximated by a simple polynomial:

W(#) = 0.956# + 1.565# 2 + 0.0035 (5)
= # + 1.5# 2 .

We now look at the DFEM discretized spherical geometry transport equations. We start
with theSN analog of equation (la):

# mff__rr2 _m (r )+ t Otm+l '2 t/'tm+l/2(r)'am.-1/2 t/'tm-l/2(r).] + oi r 2 _m (r)Wm (6a)

= r..2_22(oi'¢Ya)ffJ(r)+r_Q(r) , ro=l,...,N

_m(rin) = F(I.t,n)=Fm , for /.lm> 0

_m(rout) = G(/4n)=am , for g,n < 0 (6b)

where

Pm, wm= angles and weights of the quadrature set, ro=l,...,N ,
Ctm.1/2,O.m+1/2= angular derivative differencing coefficients ,

q'm(r) = angular flux at radius r, direction gn,
N

q_(r) = scalar flux at radius r= _ WmtPm(r) •
m=l

At this point, we specify a spatial grid that breaks the problem into K regions,

I . I.........I I .--I.'.......•, ,'
r = ?'1/2 r3/2 rk.l/2 rk+ll 2 rk+3/2 rK.l/2 rK+l/2 = rin out

and in each kthregion choose aset of weight functions {v_(r), l<iK/k } and basis functions
• {bkl(r), l<j-_/k }. The weight and basis functions are assumed to be continuous within each

regmn, but may be discontinuous at region edges. The weight and basis functions associated with
a given region are assumed to vanish outside that region. We can now derive the DFEM form of

'_ the equations in four steps:

1) Multiply the transport equation (6) by a weight function, vki(r) and integrate



over the/d h region volume. Convert the integral of the leakage term into a
surface integral using Green's theorem. The resulting equation is:

I_m[vki(rk+l/2)r_+l /21gm(rt+ l/2)-vki(rk.1/2)r_, l/21Vm(rk-1/2)]

L l+ dr r vk/ O_m+!/2 tllm+!12"Otm-ll2 tPm-ll2
Wm

,,_.i_ (7) '

- _ dr r 2 _m Vki + dr r2 _Vm Vki

¢ r1.112 d vk-II2

= dr vki (t_- + .
¢ _t.l/2

2) Replace quantifies on region edges (where they can be discontinuous) by their
upstream values:

gfm(r'_+l/2), for/An < 0 (8)gtm(rk+l/2)= gtm(r'k+l/2), for _ > 0
where

r'_+l/2is located just to the fight of rk+lt2Oust outside the kth region)
rk+lt2 is located just to the left ofrk+l/2 Oust inside the kth region).

3) Approximate the unknowns and sources as expansions in basis functions:

K Jt

_m(r) = Vm(r)=--_., _._ _'mkjbkj(r) ,
k=l j=l

K Jt

tl_(r) = ¢(r)- _., _ CPkjbkj(r). , (9)
k-1 j=l
g J_

Q(r) = q(r) =-__. _ qkjbky(r) •
kffil j=l

4) Def'me the following matrices and vectors:

rt+l/2
(Lk)id "--- dr r 2 a-_vla(r)blq(r)

_.112
I,M

rk.ll_
(Rk)i,j - dr r via(r) btj(r)

4 rt.112 /,



f _. l/2
(Tk)ij "_ dr r 2 vti(r) bkj(r)

¢ ek.II2

Wink ",

qk - [qkl,'" ",qt.l_t

This gives us the spherical geometry discrete-ordinates general DFEM transportequation:

/Zm[Y-t(ft+ 1/2)r]+12lit,n(r_t+1/2)'_(rk -1/2)tj-1/2lPrm('_ -1/2)]

.. [ am+ ll2 q/m+ ll2k" am-1/21Vm-1/2k ]

+ ktmLk_mt+Kk[. - -- -- .j+OikTklttmk (10)W m

T--_-gpt T+_2qk m= l ,. . .,IV ,/Zm > 0 k= l ,. . .,K2 - ' < '

To begin the asymptotic analysis of the diseretized problem, we must scale the DFEM
equation in a way consistent with the scaling of the analytic transportequation (2). We fix the
spatial grid as we let e go to zero, so that we are investigating what is known as the "thick"
diffusion limit, or the limit as each spatial region becomes thick comparezi to a mean free path.
Now we assume our solution to be an asymptotic expansion in powers of e, and observe the
behavior of the leading-order terms as e shrinks to zero. The result is that the leading-order scalar
flux is continuous in the problem interiorand satisfies the following diffusion equation:

[-DtLtT'tl(Lt-2Rk+Vt_(tO)+ T _.(0)].Crakk#_ky,

+ [.Dt+ILk+ITiI+I(Lk+I (0) .(0)]-2Rk+1+Vk+1)_j+1+(_ak+ITk+1__k+lJl (lla)

--[T__k_/_+[Tk+,q_k+,],,l<k._K-l ,

and

[-D,LkT_I(Lk-2Rk+V,)¢(o)+O'akT,C__k(O)]/=[Ttqt]/.
(llb)

l:_k<K . l<j<Jk.

where

Dk = diffusion coefficient -- 1
3oit '

• { "r_'l/2'i=l'j=l

(Vt[,j = r]+l/2 , i=Jt, j=Jt 1 < i,j _ Jt

't O, otherwise

Note that Eq. (1 la) includes information from two adjoining regions, whereas Eq. (1 lb) is local to



the/d hregion; for linear elements, Jk = 2 and Eq. (1 la) is our only diffusion equation. With this
equation we obtain our fast major result: the general DFEM discrete-ordinates spherical geometry
transport equation goes over to a diffusion equation which is a discretized version of Eq. (3b) in
the limit as the spatial regions become optically thick. The boundary conditions associated with
this diffusion equation are found to be"

I_(2 )(rin) = 1_ (O)(rin) = Z Wm Wo, in(]2_n)Fm
_>0 (12)

_tI(°)(rout)=12-_(°)(rout)= Z Wm WD, ou_u_)Grn .
b_,,<0

These are discrete-ordinates representations of Dirichlet conditions, where the weight functions are
defined by

WD, in(_lm,=(1.OCI_m]+O_ [ __12m+ _/,/2] (13a)

p = _ 2[u,,_w,n = 1. (13b)
/_> 0 or/_,,<0

and fl are determined by the particular DFEM in use, and depend on the width of the region
adjoining the boundaryand the spatial position of the boundary. Notice that the most accurate
approximation of the analytic boundary conditions occurs when a and fl are near 1. If o_and fl
are near zero, the discrete boundary conditions will be poor approximations to the analytic
boundary conditions. Also, if the incident angular flux at the boundary is isotropic, both boundary
conditions go over to the analytic result, independent of ¢xand ft. We have our second main
result: the boundary conditions associated with the asymptotic diffusion equation can be inaccurate
in some cases.

We will now turn our attention to some representative DFEM schemes, namely the linear
DFEM (derived using linear basis andweight functions) and the lumped mass-matrix linear
DFEM. It can be shown that a and fl satisfy the following equations for the lumped mass-matrix
linearDFEM:

3r/2
¢x= (14a)

1+0+7/2

13: _ (14b)
1+r/+_ 2

where r/ is given by

7/= region inner radius (14c)
• region outer radius "

i
Notice that as r1 approaches 1 (the slab geometry limit) both ¢xand fl go to 1 and the boundary
conditions are accurate. However, when 7/is small, the boundary conditions will be inaccurate.



This corresponds to the situations where we are solving problems on geometrically small spheres
with coarse spatial regions. Without mass-matrix lumping, the equations for ct and 13 are more
complicated and the corresponding boundary conditions are considerably less accurate 3.

We would like a DFEM transport method that limits to a reasonable diffusion equation with
' boundary conditions that are always accurate. By perturbing the linear DFEM system of equations

we have designed a method for which ¢xand ]3 are equal to 1 in ali cases. This new method has
the same Tt and Vg matrices as in the lumped mass-matrix linear DFEM, but the Lk and Rk

' matrices are defined in this way:

r_+l/2 1+2r/k+3 r/2 r/2(3+2r/k+ r/2) 1 (15a)
Lk=-12 -(1+2r/k+3rl_} -r/_3+2a+rk 2) J

r_+l/2(1-r/t) _ l+4r/t+5r/2 . r/2(5+4r/t+ r/2) ]Rk= 24 (I+T/t) L 3+Sr/t+3 r/2 (8+12rlk+9_2+4z13+_4) (15b)

with

_k = -rr'l/2 •
rk+li2

We obtain this result by requiring that our method have three properties: 1) the method should
satisfy particle balance, 2) the infinite medium transport solution should be preserved, and 3) the
resulting asymptotic diffusion boundary conditions should have the accurate weight function.

III. Asymptotic-Pl Diffusion Synthetic Acceleration

In this section we describe the iterative technique used to solve the optically thick, diffusive
problems we are interested in. We will concentrate on the case of linear DFEMs only. The
acceleration scheme has three steps (l is the iteration index):

1) Transport sweep: with a previous estimate for the scalar flux, perform one full
transport source iteration,

1+1/2) _ r t+l/2)#m[V-a(rk+,/2)r_+,/2_m (rk+,12)'v--*(rk-,/2)t.,12!_m ( k-ltZ)]

rA. ...(i+1/2) 0_ ...(i+1/2)']
-- r/+l/2).-I(Zm+l/2__tn+l/2k" m-1/2__2n-1/2k| ...fl+l/2) (16a)+Lk j, -J+Oiffkmk

Tt_ _ >0 k=.t:,..,K.=(oi_:-cr,a:)_ t) qt , m=l,...,N ,/.t,n< ,

N

_k(/+I/2)E ...(/+I/2)_ = Wm_{nt (16b)
', m=l

2) Asymptotic diffusion acceleration: we solve the asymptotic diffusion equationfor continuous updates to the scalar flux,



I ' +V _.(t+I/2)+[-DkLkT_(Lk-2Rt kl_ ,__.(t+I/2)].{Takl ld-k .Isk

..(t+I/2D
+ ['Dk+lLk+lT'kll(Lk+l"2Rk+l+Vk+l)[_l+ +1:2)+O'ak+lTt+l]-k+l 11

[[({Ytk-{_rak) r-l"(t+l/2)_(t)/1 T ['L(l+l/2)''L(l) I1 (16c)-- k_k "q)k ].]Jt+ (Oik+l"aak+l) k+l__k+l "__k+l]Jl ,

l<k<K-I

3) PI mappingofupdates:we applythePIapproximationtoourtransport
equationandobtainaway ofmappingtheasymptoticdiffusion.updates,back
into a discominous representation,

,,,,I .,(t+ll2) .,<oil' YT[Z ,',_u,
,,

0
Yk - "DI_Lk+Vk)Til(Lk'2Rk) + V + CYakTk, (16d)

Zk = Dk(Lk+Vk)T)clVt +

where

_'= X [[gm[Wm
/_,,> 0 or_ < 0

4_k(t+l)_ _k(/+i/2)+_I+I) (16e)

The direct coupling of the angular and spatial variables in spherical geometry prohibits us
from performing a Fourier analysis of this acceleration scheme. We have, however, numerically
studied the convergence performance of the linear DFEM, lumped mass-matrix DFEM, and our
new method. We will present these,results in the next section.

IV. Numerical Results

In this section we present the results of numerical tests designed to 1) substantiate the
claims of our asymptotic analysis and 2) illustrate the convergence behavior of the acceleration
schemes. To confirm the asymptotic analysis results, we consider two spherical geometry test
problems, both of which contain thick diffusive regions. Each problem is solved with the linear
DFEM, lumped-mass-matrix linear DFEM, and the new method, and we use the S16Gauss-
Legendre quadrature set. Both problems are solved using a diffusion synthetic acceleration (DSA)
technique described in the previous section.

In our first test problem we simulate a purely-scattering shell 1000 mean-free paths thick
surrounding a small purely-absorbing sphere. Our system is void of sources and there is an ,
isotropically incident flux on the outside surface. We generate a reference solution using the linear
DFEM with a very fine spatialmesh, and coarse-mesh (10 region) solutions with linear DFEM,
lumped linear DFEM, and the new method. In purely-scattering cases, we expect the lumped and
unlumped linear DFEM solutions to be the same to leading order. Our result ° are shown in Figure
1. We see that ali methods perform very weil, as our analysis predicts, because their boundary



conditions are correct for isotropically incident fluxes.
Ota' second test problem is a purely-scattering, source-free, 1000 mean-free-path thick

:_pherewith an incomi_lg flux on the outside surface that is a delta-function in angle at m ! 0.1.
Results are given in Figure 2. We obtain our reference solution as before, and generate solutions

" for 2 regions and 10 regions with both the linear DFEM and the new method. The new method
obtains the same interior solution regardless of the number of regions, as the analysis suggests;
this interior solution is accurate compared to the reference solution. The solution in the outermost
region is incorrect; this, too, is precisely predicted by our analysis. (In fact, our analysis predicts
that ali DFEMs will produce the same solution at the problem boundary.) With 2 regions the linear
DFEM solution is low in the interior by a factor of 2. For this mesh, b ! 1.7, and WLD
/Wanaly!i c _0.5, explaining why the interior solution is low. The 10 region solution compares
well with the reference, as b _ 1.1, and WLD /Wanalytic 10.9. In short, our numerical tests are
in precise agreement with our asymptotic analysis.

Turning now to the convergence behavior of the acceleration algorithm, we focus on
homogeneous, purely-scattering (c =1) spheres at least 50 mean-free-paths (mfp) thick, solved
using various spatial grids. The results are presented in Table 1.

Table 1. Estimated Spectral Radius for Spherical Geometry DFEM schemes,
c=l, Isotropic Scattering

" z_r(mfp) LineffrDFEM Lumped mass,ffiatrix New LDFEM ......
(LDFEM) LDFEMi iiii ii iiii i ii iii

0.0i 0.224 0.223 0.965
0.03 0.224 0.225 0.889
0.1 0,225 0.226 0.645
0.3 0.225 0.290 0.204
1.0 0.223 0.346 0.511
3.0 0.186 0.204 0.808
10.0 0.089 0.084 0.95.8
30.0 0.034 0.031 0.979
100.0 0.011 0.010 0.991

......... i

We find excellent performance for both the linear _d lumped mass-matrix linear DFEMs, but
unacceptably poor behavior for the new scheme. Because of the new method's convergence
properties, we are forced to discard it as a viable way of solving practical transport problems, at
least until we are able to formulate a better iterative scheme.

IV. Conclusions

We have performed an asymptotic analysis on afamily of discontinuous finite element
methods for the spherical geometry transport equation, in an effort to understand their behavior in
thick diffusive regions. We have found that in these regions, the numerical solution satisfies a
discretization of the proper diffusion eq_tion. For the case of conventional linear elements, we
see that the diffusion boundary conditions imposed on the numerical solution are accurate for the
most part, but can be inaccurate when the spatial cells are large and the system under consideration
is small. By perturbing the linear DFEM equations, we have designed a method that limits to a

,,. reasonable diffusion equation with correct boundary behavior, regardless of the problem.
However, we do not expect this new method tc, be useful for practical problems until an
acceleration scheme with more desirable convergence properties is implemented. We have tested
the methods numerically, and our results corroborate the findings of our asymptotic analysis.
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Figure I. Results from Test Problem I.
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Figure 2o Results from Test Problem 2.
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