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Numerical Solution of Steady Free-Surface Navier-Stokes Flow

E.H. van Brummelen
cwi
P.O. Box 94079, 1090 GB Amsterdam, The Netherlands

ABSTRACT

Numerical solution of flows that are partially bounded by a freely moving boundary is of great practical im-
portance, e.g., in ship hydrodynamics. The usual time integration approach for solving steady viscous free
surface flow problems has several drawbacks. Instead, we propose an efficient iterative method, which relies on
a different but equivalent formulation of the free surface flow problem, involving a so-called quasi free-surface
condition. It is shown that the method converges if the solution is sufficiently smooth in the neighborhood
of the free surface. Details are provided for the implementation of the method in parnax. Furthermore, we
present a method for analyzing properties of discretization schemes for the free-surface flow equations. Detailed
numerical results are presented for flow over an obstacle in a channel. The results agree well with measurements
as well as with the predictions of the analysis, and confirm that steady free-surface Navier-Stokes flow problems
can indeed be solved efficiently with the new method.
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Keywords and Phrases: free-surface flows, incompressible Navier-Stokes equations, numerical solution meth-
ods, discrete dispersion relations.
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1. INTRODUCTION

The numerical solution of flows that are partially bounded by a freely moving boundary is of great
practical importance. The numerical techniques available to solve such free-surface flows, can be cate-
gorized into surface tracking methods, the most prominent being the marker and cell method [13] and
the volume of fluid method [15], interface capturing methods, e.g., [17,21], and surface fitting meth-
ods [9]. Tt is generally acknowledged that if the free-boundary is smooth, in particular if the surface
can be represented by a so-called height function, surface fitting methods are unsurpassed in accuracy.
Since the free-surfaces occurring in many practical applications, for instance, ship hydrodynamics, are
smooth, surface fitting methods have received much attention.

If time-dependent surface fitting methods are considered, generally there is no essential difference
in the treatment of the free-surface in potential flow or Navier-Stokes flow. Then, independent of
the flow model, the solution of the flow equations and the geometry of the free-boundary are usually
separated. The flow equations are integrated over a small time interval, with the dynamic conditions
imposed at the free-surface. Subsequently, the position of the free surface is determined through the
kinematic condition, employing the newly computed velocity field.

For surface fitting methods for steady free-surface flows, such a common approach for viscid and
inviscid flows does not exist. Whereas dedicated techniques have been developed for steady potential
flow [5,6,24], methods for Navier-Stokes flow simply continue the aforementioned transient process
until a steady state is reached. In [23] several drawbacks of this process are discussed, such as slow
convergence to steady state. In particular, from the results in [19] one infers that at subcritical Froude
numbers, dispersion causes asymptotic temporal behavior of the amplitude of transient waves in R?
of O(t~(¢~1/2). Hence, if the objective is to reduce the amplitude of transient waves to the order



of spatial discretization errors, the efficiency of the time integration approach deteriorates rapidly
with decreasing mesh-width. In practical computations, thousands of time steps are usually required,
rendering the transient approach prohibitively expensive in actual design processes.

For efficiency, the methods developed for steady free-surface potential flow exploit the fact that
during the solution process neither the kinematic nor the dynamic condition needs to be satisfied.
Instead of imposing the dynamic condition on the sub-problems (i.e., the flow problems corresponding
to a given free-surface position) and using the kinematic condition to determine a new approximation to
the free-surface location, any combination of boundary conditions can be imposed on the sub-problems
and any operator that locates the free surface can be employed, provided that the sub-problems are
well-posed, the resulting iterative process converges and the converged solution satisfies both the
dynamic and the steady kinematic conditions. This permits the construction of iterative algorithms
that for each sub-problem evaluation provide a more accurate approximation to the steady free-surface
position than would be obtained if the usual time-dependent approach were followed. Efforts can then
be directed to solving the sub-problems efficiently.

To reduce the computational expense of solving the steady free-surface flow problem, we propose
an efficient iterative solution method. The method relies on a different but equivalent formulation of
the free-surface flow problem, involving a so-called quasi free-surface condition [4]. The method solves
a sequence of steady Navier-Stokes sub-problems with this condition imposed at an approximation to
the steady free boundary. After each sub-problem evaluation, the free surface is displaced. Due to the
choice of the boundary conditions at the free surface, each sub-problem evaluation yields an improved
approximation to the steady free-surface position. Considering the free-surface flow problem as an
optimal shape design problem, we will show that the iterative method results in the minimization of
a cost functional subject to a constraint, provided that the flow is sufficiently smooth. Convergence
of the method is then ensured.

To improve the accuracy of numerical results, a priori knowledge of the properties of the discretiza-
tion scheme is indispensable. We present a method for analyzing the properties of the discretized
equations corresponding to the sub-problems. The analysis yields valuable information on the ef-
fects of discretization errors on the numerical results. Inversely, it can serve in the development of
discretization schemes with favorable properties, e.g., low numerical damping of gravity waves.

Implementation of the iterative method in parnax [16] is realized and numerical results are presented
for the flow over a protuberance in a channel of unit depth.

2. INCOMPRESSIBLE FREE-SURFACE FLOW

In this section we state the equations governing incompressible free-surface flow. First, we briefly
discuss the equations describing viscous flow. Subsequently, appropriate interface conditions for free
surface flows are given and the quasi free-surface condition is introduced.

2.1 Substrate

As the substrate of the free surface, we consider an incompressible, viscous fluid flow, subject to a
constant gravitational force on a time-dependent spatial domain, V(). The domain is bounded by a
moving boundary, §(t), and fixed boundaries OV \ S. The flow is characterized by the Froude number,
Fr, and the Reynolds number, Re. Although we are interested in steady solutions only, for the purpose
of analysis we consider the equations describing the aforementioned flow in their time-dependent form.
The (non-dimensionalized) fluid velocity and pressure are identified by v(x,¢) and p(x,t), respectively,
with + > 0 and x = z,e(® € R? (d = 2,3). Here e(® and z, denote Cartesian base vectors and
coordinates, respectively, and the summation convention applies to paired super- and subscripts,
unless mentioned otherwise. Further, assuming the gravitational force to act in the negative (vertical)
zq-direction, it proves useful to introduce the hydrodynamic pressure, p(x,t) = p(x,t) + Fr2z,.
Incompressibility of the fluid implies that the velocity field is solenoidal:

M(v,p) =divv =0, x € V(t),t > 0. (2.1a)
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Figure 1: schematic illustration of the free-surface problem.

Conservation of momentum is expressed by

N(v,p) = ?)_: +divvv + Vp —divr(v) =0, x € V(t),t >0, (2.1b)
where 7(v) is the viscous stress tensor for a Newtonian fluid, with Cartesian components
4 {0Ov OVq
Tap(v) = Re ! <8mz + preee A(V-v)5a5> . (2.1c)

Here 6,5 is the Kronecker symbol and A is Stokes’ constant. Clearly, for a solenoidal velocity field,
the part multiplied by A vanishes. Moreover, if the Reynolds number is spatially invariant, the viscous
term reduces to

divT(v) = Re 'Av. (2.2)

2.2 Free-surface conditions
Free-surface flows are essentially two-phase flows, of which the properties of the contiguous bulk-fluids
are such that their mutual interaction at the interface can be ignored. For an elaborate discussion
of two-phase flows, see, for example, [1] and [26]. The free-surface conditions follow from the general
interface conditions and the assumptions that both density and viscosity of the adjacent fluid vanish
at the interface and, furthermore, that the interface is impermeable. Moreover, here it will be assumed
that interfacial stresses can be ignored, which is a valid assumption in many practical applications.
Let Sp denote a reference surface, e.g., the undisturbed interface. We consider interfaces that can
be represented as S, = {x + n(x_,t)eq | x € Sp}, where x_ = (x1,... ,x4-1) and the vertical distance
from the free surface to the reference surface, n(x,t), is assumed to be a sufficiently regular function;
see the illustration in Figure 1. The motion of the free surface is governed by a kinematic condition
and d dynamic conditions. Impermeability dictates that a fluid particle is confined to the free surface:

Dzy Dn(x.,t)

= >
D D 0, x€S§,,t>0,

where D /Dt is the total derivative. This translates into the kinematic condition

K(v,n)z%—l—v-V(n—md):O, x€S5,,t>0. (2.3a)

Continuity of stresses at the interface is expressed by the normal dynamic condition p = 0, or,
equivalently,

N(e,m=e—Fr>np=0, x€&8,t>0, (2.3b)



and d — 1 tangential dynamic conditions
Tv,n) =t* 7(v)-n=0, x €S,,t>0. (2.3c)

Here, t* (e =1,...,d — 1) are orthogonal unit tangent vectors to S, and n denotes the unit normal
vector to S,. Notice that (2.3b) implies that the non-dimensionalized pressure vanishes at the free
surface. Hence, assuming that viscous contributions to the normal stress are negligible, which is
generally appropriate because n-7(v)-n is small in the neighborhood of the free surface, the combined
free-surface conditions, (2.3), imply that there is no transfer of either mass or momentum through
the free-surface. Furthermore note that (2.3c) is naturally satisfied for inviscid fluids. Therefore,
equations (2.3c) are often referred to as viscous free-surface conditions.

2.8 Quasi free-surface condition
Free-boundary problems generally permit many equivalent formulations. However, although these
formulations are equivalent, their suitability for numerical simulation can differ significantly. Efficient
numerical solution of steady free-boundary problems demands that an accurate approximation to the
solution can be computed on a fixed domain. To this end, a condition that holds on a boundary in
the neighborhood of the actual free boundary is required. We refer to such a condition as a quasi free-
surface condition, because the qualitative solution behavior of the corresponding (initial) boundary
value problem is similar to that of the free boundary problem, but the boundary does not actually
move. Below, we derive a suitable quasi free-surface condition for the free-surface Navier-Stokes
problem.

Let Sy designate the undisturbed free surface. We introduce a nearby, fixed boundary by displacing
So along the vertical unit vector:

S = {x +€f(x.) eq | x € So}, (2.4)

where 7j(x_) stands for a sufficiently regular function, independent of e. Likewise, S, represents the
actual free surface, which we also assume to be located at an O(e)-distance from Sy. We suppose
that p(x,t) and v(x,t) can be extended smoothly beyond the boundary S.5. Taylor expansion in the
neighborhood of S5 then yields for p(x,t) and v(x,t) at the actual free surface,

p(x +e(n(x-,t) — 7j(x.)) eq,t) = p(x, 1) + e(n(x-, 1) — ii(x.)) ea- Vp(x,t) + O(*), (2.52)
v(x +e(n(x-,t) = 7(x2) ea, t) = v(x,1) + e(n(x-,t) —7i(x.)) eq- Vv (x,1) + O(e?), (2.5b)

for x € Sc;. By the dynamic condition, (2.3b), the lefthand side of (2.5a) vanishes, and the displace-
ment of the free-surface is estimated

—p(X, t)

m + eff(x-) + O(€7), X € Seij. (2.6)

en(x-,t) =

We assume that p(x,t) is smooth in x4, in such a manner that the vertical component of the pressure
gradient is dominated by the hydrostatic component, specifically, e;- Vp = —Fr™? + O(e). Notice
that (2.5a) and the dynamic condition (2.3b) imply that p(x,t) = O(e) for x € S.y9. Hence,

en(x.,t) = F?p(x, 1) + eij(x.) + O(¢?) = Fr’p(x, 1) + O()). (2.7)

Inserting this approximation of en(x_,t) into the kinematic condition (2.3a) and applying (2.5b), one
obtains

)
a—‘f +V V(o —Fr224) = —e(n — 1) ea- Vv-V(p — Fr2z4) + O(?). (2.8)

Assuming that in the neighborhood of S, v(x,t) is smooth in z4, in particular, es- Vv = O(e),
the righthand side of (2.8) is of O(e?). Hence, summarizing, if the free-surface conditions (2.3a) and
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(2.3b), hold at the actual free surface, S, at an O(e)-distance from the undisturbed free surface, and
if p(x,t) and v(x,t) are sufficiently smooth in z4 in the neighborhood of the free surface, then the
quasi free-surface condition,

K(v,Fr’0) =0, x€ S8y, (2.9)

with K according to (2.3a), approximates to O(e®) the conditions at the fixed boundary S.;, also
located at an O(e)-distance from the undisturbed free surface. Therefore, conversely, if (2.9) is imposed
at the fixed boundary S.7, then the solution complies to O(e?) with the kinematic condition (2.3a)
and the dynamic condition (2.3b) at S.,. Consequently, the initial boundary value problem that
is associated with the incompressible Navier-Stokes equations with the quasi free-surface condition
imposed on S5 displays similar behavior as the corresponding free-boundary problem. Moreover,
by (2.6), the position of the actual free boundary can be estimated

Sen = {x + Frlp(x,t) eq | x € So}, (2.10)

with p(x,t) the solution of the initial boundary value problem.

An iterative method for solving the steady free-surface Navier-Stokes problem based on (2.9)
and (2.10) can now be constructed in the following manner: For a given estimation of the position of
the free surface, one solves the steady Navier-Stokes equations, subject to the steady quasi free-surface
condition and the viscous dynamic conditions at the estimated free surface, and appropriate boundary
conditions at fixed boundaries. Next, the free surface is displaced according to equation (2.10), to
obtain an improved approximation to the free surface position, and the process is repeated.

3. OPTIMAL SHAPE DESIGN FORMULATION

Free-boundary problems are closely related to constrained shape optimization problems. A general
characteristic of free boundary problems is that the number of free-boundary conditions is one more
than the number of boundary conditions required by the boundary value problem. Therefore, if a
cost functional is defined to be some norm of the residual of any of the free-boundary conditions,
then minimizing this cost functional, subject to the boundary value problem with the remaining free-
boundary conditions imposed at the free boundary, yields the desired solution of the free-boundary
problem. In this section we will further explore this analogy.

3.1 Problem statement

Let O denote the space of admissible domains for the free-surface flow problems. A detailed discus-
sion on admissibility criteria for domains for optimal shape design, for problems governed by elliptic
differential equations, can be found in [22]. An optimal shape design problem corresponding to the
steady free-surface flow problem reads:

i [ ()1 as (3.1)

subject to the constraint C(V, v, p):

v+ Ve diVT.(V) _ _Fr_2ed} ., x€V, (3.2a)
divv =0
B(v,p) = b(x), x € V\S, (3.2b)
£o. n=0
T(V) n , x € S, (320)
v-Vp=0
with a = 1,... ,d — 1. Here, equation (3.2b) stands for boundary conditions on the fixed boundaries.

Equation (3.1) shows the cost functional, and the domain V is referred to as the design variable. If the



domain V can be parameterized, then the parameters are also called design variables. In particular, if
the free-boundary can be represented by a height function, the height function is the design variable.

Obviously, many equivalent formulations exist. For instance, the second boundary condition in (3.2c)
can be replaced by

v(x)-n(x) =0, x €S. (3.3)

Alternatively, the cost functional can be modified, e.g.,

i - 2dS. 4
i [ (v(x)-n()as (3.4)
However, although these formulations are equivalent, the complexity of the optimization problem can
depend sensitively on the formulation; see [27]. Our choice for formulation (3.1), (3.2) is motivated
below.

3.2 Descent methods
Suppose that the objective is to minimize the functional

E(S,q) = /S L(q)ds, (3.5)

over all V € O C R?, subject to the constraint C(V,q), where S C 9V and where L stands for an
appropriate operator. Moreover, suppose that the problem has a unique solution. Following [22], we
assume that V is sufficiently regular, so that for a suitable function «(x) on S,

Sea = {x+ea(x)n(x) | x € S} (3.6)

is the boundary of a domain V., close to V. Thus, we obtain V., from V by displacing the boundary
along its normal. We imagine V and V., to be embedded in a larger domain, £, and we suppose that
for all V C £ a solution q(x) of the constraint C(V, q) extends smoothly beyond the boundary 0V, so
that q(x) is well defined for all x € £. In [22, pp.81-91] it is proved that for € — 0,

LB~ ESa) ~ [ (-ap D + L@ @60 n60-Va@) +d, () ) dS, (1)

where q., follows from the constraint C(Veq,q,,) and g4, (x) is defined by
q.,(x) = q(x) + eq’, (x) + O(e?), for € — 0. (3.8)

Hence, eq/,(x) is the disturbance in the solution of the constraint, induced by the displacement of the
boundary and the corresponding change in the shape of the domain. Alternatively, eql,(x) can be
regarded as the projection on V., — V of the gradient of q(x) with respect to V. The derivative L'(q)
is defined by

L(q+eq) = L(q) + L' (q) g + O(¢?),  for e =0, (3.9)

for all suitable functions q'(x). Furthermore, R(x) denotes the radius of curvature of S if d = 2 and
the mean radius of curvature if d = 3. In the case that the argument of the integral (3.7) does not
exist at a finite number of isolated points on &, these points are replaced by appropriate limits.

If a(x) is chosen such that the right-hand side of (3.7) is negative, a modification of the domain such
that the boundary changes from S to S, according to (3.6), with e a small positive number, results
in a reduction of the cost functional. Such a choice for «(x) is referred to as a descent direction. We
call € the step-size and ea(x) the correction. A (local) minimum of the cost functional can thus be
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obtained by repeatedly modifying the design variable in a descent direction. A method based on this
principle is called a descent method. A minimum is attained if the right-hand side of (3.7) is positive
definite for all allowable a(x), i.e., if there exists no a(x) that yields a further reduction of the cost
functional. We require that the corrections vanish when the cost functional approaches its minimum,
thus ensuring that the minimum is a fixed point of the descent method.

The difficulty in determining a descent direction from (3.7) is its dependence on the induced dis-
turbance, q/,(x), which is connected to a(x) through the constraint, C(V,q). In [28] the dependence
of the variation of the functional on ¢/ (x) is eliminated by choosing a suitable descent direction.
To determine this descent direction, an adjoint problem is solved. This approach is general, but the
formulation and solution of the adjoint problem can be intricate.

3.8 Quasi implicit boundary conditions

In specific cases, the dependence of the variation of the cost functional on q/,(x) can also be eliminated
by a proper formulation of the constraint. In the case that the constraint consists of a boundary value
problem, the difference in formulations involves the boundary conditions and the cost functional
only. Next, we construct equivalent boundary conditions with the property that a modification of the
domain from V to V., introduces a relative induced disturbance,

o(X

le]

= 0(), xe€8. (3.10)

This implies that if V is a domain at an O(e)-distance from the optimal domain and q(x) is the
associated solution of the constraint, and for some suitable a(x), Veq according to (3.6) is the optimal
domain with associated solution q., (x), then ||q., —qlls¢ = O(€?). Because the solution q(x) satisfies
to O(€?) the actual free-boundary conditions at the modified free-boundary position, S.,, we call
such a boundary condition quasi implicit. Thus, if the constraint with the quasi implicit boundary
condition imposed at the free-boundary is solved on V and, subsequently, the domain is modified to
Vo and the constraint with the original boundary condition imposed at the modified free-boundary
is solved, then the incurred disturbance is O(€?) and can be ignored. Then, by (3.7), an allowable
a(x) that satisfies

—a(x)% + L'(q)(a(x)n(x)-Vq(x)) <0, x €S, (3.11)

is a descent direction. Note that by (3.11),

a(x) = La) _ L'(q)n(x)-Vq(x) x €S, (3.12)
R(x)
specifies a descent direction. Thus, one can express a descent direction explicitly in S, through its
normal vector and curvature, and in the solution of the constraint with the quasi implicit boundary
condition imposed at S. One may note that, due to the disappearance of the induced disturbance, the
determination of a descent direction is disconnected from the constraint and, therefore, it is essentially
the same as determining a descent direction in the case of unconstrained optimization.
We denote the boundary conditions at the free-boundary, S, as specified by the constraint, C(V, q),
by

S(S,q(x)) =0, x€S, (3.13)

for a suitable operator S. The boundary conditions can depend explicitly on S, for instance, through
its normal vector. Let S denote a boundary at an O(e)-distance from the actual free boundary. Let
a(x) be a descent direction for the cost functional under the assumption that the induced disturbance
is negligible, i.e., compliant with (3.11). The aim is to derive a boundary condition on S with



the property that a solution of the corresponding constraint obeys to O(e?) the original boundary
condition (3.13) at the modified boundary, S.,. Then, conversely, if the domain is changed from V
to Vo and the original boundary condition is imposed on S¢,, the relative induced disturbance is of
O(e) and the induced disturbance is indeed negligible, so that the initial assumption holds.

Let S stand for an approximation to the free-boundary, at an O(e)-distance from the optimal free-
boundary position. We introduce a nearby boundary, S, obtained from S according to (3.6), for some
suitable a(x). The corresponding solution of the constraint is denoted by q.,(x), i.., C(Vea, .y )-
The boundary conditions (3.13) can be transferred from S, to S:

S(Sea, e (x + €a(x)n(x))) =0, x €S. (3.14)

Hence, equation (3.14) specifies the conditions at S if the boundary conditions are satisfied at Seq.
Assuming that q.,(x) is well defined beyond the boundary S., and continuously differentiable in the
neighborhood of S, Taylor expansion yields

e (X + ca(x)n(x)) = g, (%) + ea(x)n(x) Vo, (x) + O(¢?),  x€S. (3.15)

From (3.14) and (3.15) it follows that if we introduce a modified constraint, C.,(V,q), similar to the
original constraint, but with the boundary condition (3.13) replaced by

S(Seasa(x) +ea(x)n(x)-Vq(x)) =0,  x€§, (3.16)

that the relative difference between the solution to the modified constraint and the solution to the
original constraint at S is O(e), i.e., if V,q obey Ceo(V,q) and Veq,q,, obey C(Vea,q.,), then the
relative difference at S satisfies

9o®)=a) _ 0y e (3.17)
ea(x)
Hence, if the modified constraint is solved on V and, subsequently, the domain is changed to V.,
and the original constraint is solved on Ve,, then the relative induced disturbance fulfills (3.10).
Moreover, condition (3.16) reduces to (3.13) if S is the optimal free boundary, because the correction
ea(x) vanish. Condition (3.16) and (3.13) are thus equivalent and (3.16) is a quasi implicit boundary
condition.

We already remarked that many equivalent formulations of the optimal shape design problem exist.
One should anticipate that posedness of the modified constraint, i.e., the boundary value problem
associated with (3.16), depends on the choice of the boundary condition (3.13).

Summarizing, one can determine a descent direction, a(x), from (3.11) under the assumption that
the induced disturbance is negligible. Then, once a step size € > 0 has been decided, the corresponding
quasi implicit boundary conditions can be obtained from (3.16). Next, the modified constraint, i.e.,
the boundary value problem associated with the quasi implicit boundary condition, is solved and
the boundary is relocated according to (3.6). Because the quasi implicit boundary condition ensures
that the induced disturbance is indeed negligible, the initial assumption holds, and S, improves S.
Moreover, due to the equivalence of the quasi implicit boundary condition and the original boundary
condition, the modified constraint tends to the original constraint as S approaches the optimal free
boundary position.

In practice, it will usually not be necessary to impose (3.16) exactly. For convergence to the
optimal solution, it is sufficient that the boundary conditions are equivalent and that the relative
induced disturbance is sufficiently small to ensure that the assumption that a descent direction can
be determined from (3.11) is not violated.

3.4 Application to free-surface flow
We return to the optimal shape design problem corresponding to the free-surface flow problem, with
cost functional (3.1) and constraint (3.2). Upon applying (3.7) to the cost functional in (3.1), one
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obtains for € — 0,

%(/S |pea(X)|d8m—/S|p(x)|dS> :/S_a( )|§:((x))| s

+ / sign(p(x)) a(x) n(x) - Vp(x) dS + / sign(p(x)) pl, dS + O(e). (3.18)
s s

If S is sufficiently smooth to neglect the first integral on the right-hand side of (3.18) and the relative
induced disturbance is indeed negligible, then a descent direction is an allowable «(x) for which

sign(p(x)) a(x) n(x) - Vp(x) < 0. (3.19)
More precisely, rearranging (3.18), one finds that the descent step

—p(x)
n(x)- Vp(x)

reduces the cost functional at S, most effectively. Notice that ea(x) vanishes indeed when the cost
functional approaches its minimum, i.e., when p(x) vanishes.

Instead of displacing the free-boundary along its normal, it is usually more convenient to displace
it vertically. Equation (3.20) for the descent step is then replaced by

ea(x) = (3.20)

ed(x) = %(;()X), (3.21)

with €d(x) e4 the vertical displacement of the boundary. If p(x) is smooth in x4, then the vertical
component of the pressure gradient is dominated by the hydrostatic component, i.e., we can estimate
eq-Vp(x) ~ — Fr~2. Thus we obtain

ed(x) = Frp(x), (3.22)

as an approximation to the optimal descent step in case p(x) is smooth in z4 at S.

The boundary conditions at the free boundary as specified by the constraint are given by (3.2c).
Next, we derive the corresponding quasi implicit boundary condition, i.e., the conditions to O(e?) at
S if (3.2c) applies at Ses = {x +€d(x) eq | x € S}. Denoting the tangential and normal vectors to Ses
by t&%(x), a =1,...,d — 1, and n.(x), respectively,

o5 (%) = t%(x )+69 (x) eq + O(e?), (3.23)

n.s(x) —620 )eq + O(e?), (3.24)

with 6,(x) = eq - V4(x). Hence, by (3.16),

d—1
tY - 7(v) n+e t‘)an-r(v)-n—to‘-T(v)-Zt‘)gtﬁ+ta-T(6ed-Vv)-n =0
B=1 ’
v-Vp+edey-V(v-Vp) =0

(3.25)

specifies the quasi implicit boundary conditions on §. One infers that the above boundary conditions
are equivalent to (3.2c) for §(x) according to (3.21) or (3.22): at the free-boundary p(x) vanishes and,
as a consequence, §(x) and 6(x) vanish. Hence, the parenthesized terms in (3.25) disappear and (3.25)
reduces to (3.2c).
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If (3.25) is imposed at S and, subsequently, the boundary is modified to Ses and (3.2c) is imposed,
then the disturbance thus introduced is O(e?). If, instead, a suitable approximation to (3.25) is
imposed, then one can regard the approximation as a perturbation of (3.25). Assuming that the
associated boundary value problem is well-posed, the change in the solution is bounded by the change
in the boundary conditions. Hence, if an O(€) approximation instead of (3.25) is imposed at S, then the
induced disturbance is bounded by the difference between the approximation and (3.25). Therefore,
anticipating that a term in (3.25) is relatively small, this term can be neglected. In particular, one
should note that if v(x) is smooth in x4, Vp(x) is smooth in x and, correspondingly, §(x) is smooth
in x at S, then the terms between parentheses can be omitted entirely. For example, considering
perturbations of a uniform flow,

v 4 ev(x), (3.26)
p(x) = —Fr %z, + ep(l)(x), (3.27)

=<
N
[

for constant v(?), the terms between parentheses in (3.25) are of O(e) and can properly be disregarded.

Alternatively, in an iterative method, the relatively small contributions to the quasi-implicit bound-
ary condition can be included by means of a defect correction process (see, e.g., [2]). In any case,
convergence of the descent method is obviously ensured if the argument of the cost functional is re-
duced. Ignoring terms O(€?), this translates into the following requirement for the induced disturbance
and the approximate descent step:

P (x + €d(x) eq)| = |p(x) + €d(x) eq- Vp(x) + p5(x)| < [p(x)],  x €S, (3.28)
or, equivalently,

- €d(x) eq ;f)(X)PIgL;(X) <c<1, xES (3.29)

for some positive constant (. In conclusion, if (3.29) is satisfied for a certain choice of the approximate
quasi-implicit boundary condition and the approximate descent step, then the associated descent
method converges with contraction number (.

4. DISCRETIZATION

We consider the discretization of the incompressible Navier-Stokes equations, implemented in parnax.
The discretization is essentially analogous to the one described in [16]. The discrete equations derive
from a finite volume discretization of the reduced Reynolds averaged Navier-Stokes equations and the
corresponding boundary conditions in 2 space-dimensions. A mixed Cartesian/contravariant formula-
tion in curvilinear coordinates is adopted, to allow use of a boundary fitted, structured grid without
the occurrence of Christoffel symbols.

The equations are reduced by omitting the diffusive contribution to the momentum equations in
one coordinate direction. This renders the reduced equations partially parabolic, which facilitates the
solution of the corresponding system of discrete equations.

Following [7,11], to arrive at a consistent and stable discretization, symmetric upwind/downwind
biased differencing of the velocity gradients in the continuity equation (2.1a) and the pressure gradient
in the momentum equation (2.1b) is used. In [7] it is shown that if first order finite differences are
used, the resulting discretization is unconditionally stable and convergent. This approach permits the
use of collocated grids, instead of staggered grids (see, e.g., [3,13]).

4.1 Scalar decomposition and reduction
Let T: € x(£),£ € QCRY, x € G C R? denote an admissible transformation from a computational
domain to a physical domain. A transformation is admissible if it has the properties:
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(i) T is bijective.

(i) T is differentiable and the Jacobian,

ozl 0Ox? Oz
o&l agt 0!
ox . . .
\/y = 6_5 = : : : ) € € Qa (41)
Oa'  Ox® - Oa?
o0&l 0g2 ¢

is bounded and non-zero.

Next, covariant and contravariant base vectors are defined by
a() = 0x/0¢%,  al® =V (4.2)

Covariant and contravariant tensor components will be indicated by Greek sub- and superscripts, re-
spectively. For example, v® = v-a(® and v, = v-a(y) and, conversely, v = v%a(,) = veal®. Cartesian
tensor components will be indicated by underlined Greek indices, to distinguish from covariant and
contravariant components.

Introducing the momentum-flux tensor

W(V7 ()0) =VV + I(p - T(V)a (433‘)
with I the unit tensor, equation (2.1b) in steady form can be rewritten as
divW(v,yp) =0. (4.3b)

A scalar decomposition in contravariant components of the momentum-flux tensor and the equation
vector and covariant differentiation then yields for (4.3b)

ag _ OW*P {ﬂ} o {a} 5_ 1 0ygwes {a} 3 _
Wy = e s T s V= e sy =0 (4.4)
where
al_dag) o _ & 0
{W}_ 8e8 2 T 9e79¢€0 B (4.5)

is the so-called Christoffel symbol of the second kind, see, e.g., [1]. From (4.5) it is apparent that the
Christoffel symbol comprises second order derivatives of the coordinate transformation. Consequently,
a discrete approximation of the Christoffel symbol will be inaccurate if the transformation is unsmooth.

The occurrence of Christoffel symbols can be conveniently avoided by decomposing the momentum-
flux tensor in mixed Cartesian/contravariant components. For the scalar decomposition of (4.3b) one
then obtains

os _ L OVIWS (4.6)
B \/g 356 ' '

This is the approach adopted here. Expanding W results in

1 0 v ol
a, 3 Be, _Ral|,8 (Me,B) _
ﬁ@fﬁ\/g(U v + a'?%p — Re g”ag—ka” as %WD_O, (4.7)
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Figure 2: Cell QF with boundary , ! and boundary midpoints.

with a(?2 = a(®).e(® the Cartesian a-component of the contravariant base vector and the contravari-
ant metric tensor g7 = al®) .a(?). Here we have used the incompressibility constraint to reduce the
viscous term. Notice that the reduction (2.2) is not allowed, because the Reynolds number is not
spatially invariant due to the use of a turbulence model.

In parnax, a discretization of reduced incompressible Navier-Stokes is implemented. The reduction
consists of discarding the viscous contribution to (4.7) in one general coordinate direction. In par-
ticular, if the equations are reduced in the ¢!-direction, all derivatives in the &!-direction that occur
in the viscous term are omitted. This implies that the term in brackets is ignored if either 3 or v
assumes the value 1. The corresponding reduced momentum-flux tensor will be denoted by W

For the incompressibility condition (2.1a), a scalar decomposition of the velocity vector in con-
travariant components is used:

1 3\/§va
4 =— =0. 4.8
Y \/g o0& ( )

4.2 Discretization
We discuss the finite volume discretization employed in parnax. Let ¥V C R? denote the domain of
definition of (2.1), and let Q C R? denote a reference domain, i.e., T : Q — V. We suppose that the
reference domain is composed of cells Q; = {¢€ € R? | i® — 1 < £* < i® + L}, with the multi-index
i=(i',i?) € Z*; see Figure 2. The corresponding cells in V are denoted by V! = T(Q}).

We integrate (2.1a) over a cell V. Then, we substitute (4.8) and apply the divergence theorem to
the result. Thus, we obtain,

d
divvdy = VI 4 = 7{ Vgvingd, =0, (4.9)
rk

Vi ap 08

where , I denotes the boundary of Qf and n, its outward unit normal vector. At the expense of a
discretization error, the integral over the cell-boundary is on each side approximated by the midpoint
rule, and we obtain the difference equation

2

> (Vgv) (x(8)

a=1

i+%ea
=0. (4.10)

i—le
lea
Similarly, we obtain for (4.3b), with W replaced by W,

af
divWdV = [ e~ — WAL 40 - e fWaﬁnﬁ d, =o. (4.11)
Vi n o¢r

Upon projecting (4.11) onto €@ and approximating the boundary-integrals, we obtain the system of
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difference equations: for a = 1,2,

s 1
1+§ea

22: (\/gwgﬁ) (x(£)) =0. (4.12)
5=1

iféea

A collocated, centered grid arrangement is employed, i.e., the boundary midpoint values of v(x(&))
and ¢(x(&)) in difference equations (4.10) and (4.12) are approximated by an interpolation from values
at the cell-centers. Below, we give some details of the interpolations.

Let grid-functions vy, : Z* — R? and ¢, : Z* — R approximate v(x) and o(x) at cell-centers. The
velocity vector in equation (4.10) is approximated by interpolation from the values vy, as

3 .. 1 .
Viple, = §vh(1) - ivh(l —ey), (4.13a)
= 3 3 i) = Sva(i 4.13b
Vitles —gvh(1+e2)+1vh(1)—gvh(l—e2). (4.13b)

The pressure at boundary midpoints in (4.12) is approximated by interpolation from ¢p:

3 .. 1 .

Pirte, = 5@n(l) = en(i+er), (4.14a)
3 .3 1

Pittes = g@n(i) + 7on(i+e2) — con(i+ 2ez). (4.14b)

Note that the interpolation stencils used in (4.13) and (4.14) are symmetric. This symmetry is essential
for maintaining certain important properties of the continuum operator, see Section 5.1. A second
velocity vector is interpolated at the boundary midpoints:

1

— vi+le17 v'Jrl Z 0>
V. = 2 i+ge; 4.15a
i+3e { 0, otherwise, ( )

Vi1 ’U2 >0
<. — i+tse1” i+%e2 Z Y 4.15b
Vities { Viiless otherwise, (4150)

where,

3 .03 . 1.

Viile, = gvh(l) + th(l +ez) — gvh(l + 2e3). (4.15¢)

The Cartesian velocity components in the convective contribution to (4.12) are then obtained from
(4.15), whereas the contravariant velocity components are obtained from (4.13).

Due to the reduction of the viscous term, only the velocity derivative (8v/8£2)i+%e2 is required for
computing the viscous-flux contribution. This derivative is approximated by a central difference:

(%) e vali+es) = vi(D). (4.16)

To close the discussion of the discretization of (2.1), the covariant and contravariant vectors and
the associated metric quantities have to be specified. In cell-centers these follow immediately from
the assumption that the transformation, T, is a piecewise bi-linear interpolation from QF to V}*. The
value at boundary midpoints is obtained as the average of the value at the centers of adjacent cells.

4.8 Discretization of boundary conditions
Generally, either Neumann or Dirichlet conditions are imposed on all boundaries except the quasi free-
surface. The discretization of these boundary conditions is straightforward and will not be discussed.
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The discretization of the quasi free-surface condition, however, requires elaboration. Scalar decom-
position of the steady quasi free-surface condition, (2.9), yields

0
v V(p—Fr2zy) = v&a@a—; — P22 = 0. (4.17)
The quasi free-surface condition is a hyperbolic type convection equation for pressure disturbances.
Hence, in the dominant flow direction we choose an upwind biased discretization of the pressure
derivative in (4.17). Specifically, associating the free surface with cell-boundaries and the £!-direction
with the dominant flow direction,

Op 3 1 .
<8_€1>i+ée2 = 5(10i+%e2 - 2Lpi+%e27e1 + §¢i+%e272e1’ X(l + %62) € 87 (418)

with the boundary midpoint values Pitle, according to (4.14). The &2-derivative of the pressure is
approximated as

<8_<p2> = pn(i+e2) —on(i), x(i+ 1ey) €S. (4.19)
9¢ i+iez

One may note that (4.19) involves values of ¢ (i) located beyond the boundary S. Such virtual nodes
merely serve to convenience notation and implementation. The velocity components in discretized
quasi free-surface condition are given by (4.13).

5. WAVE SOLUTIONS OF THE DISCRETE EQUATIONS

In [4] it was shown that the incompressible Navier-Stokes equations (2.1) subject to the quasi free-
surface condition (2.9) allow infinitesimally stable wave solutions. These wave solutions exhibit a
behavior that is dictated by the dispersion relation for the initial boundary value problem. For
stationary waves in a channel of unit depth, this dispersion relation specifies a unique relation between
the Froude number and the wavenumber:

k™! tanh(k) = Fr?, (5.1)

where k = A\/27 is the wave-number and A the wavelength.

In this section we derive a similar relation for the system of discrete equations introduced in Sec-
tion 4. This relation will be referred to as a discrete dispersion relation. Furthermore, we derive the
discrete dispersion relation for the case of infinite depth.

5.1 General infinitesimal solutions

We suppose that the Cartesian domain is partitioned in regular cells {x € R? | (i® — L)h < z4 <
(i + 1)h}. The contravariant components in Sections 4.2 and 4.3 then identify with scaled Cartesian
components (for example, v* = v*/h) and the Jacobian of the transformation reduces to /g =
h2. Further, we assume the Reynolds number to be spatially invariant, thus ignoring effects of the
turbulence model.

We consider the semi-discrete incompressible reduced Navier-Stokes equations, i.e., (2.1) with the
spatial operators replaced by their discrete counterparts as defined by (4.10), (4.12) and (4.13)
through (4.16). Let grid-functions v, (i,t) and ¢ (i, t) approximate v(x,t) and ¢(x,t) in cell-centers,
respectively. Then the resulting semi-discrete equations are written as

N (Vh,on) =0

i€V, t>0, 5.2
Mp(Vh,en) :0} " (5:2)
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where V,, = {i € Z* | x(i) € V}. Similarly,
Kn(Vh,on) =0, i€ 8, t >0, (5.3)

expresses the discrete quasi free-surface condition. Here Sy is a set of nodes that we associate with
the free boundary S.

We consider solutions that are a perturbation of a uniform horizontal flow with velocity v, =
(%1, 0) for some constant %! > 0 and with %y = 0. The perturbation is parameterized by e, such

that
<"h>(i ) <Ovh>(i t)+e<1vh> (i,t), fore—0 (5.4)
©On » by O(Ph ’ I@h 2 Y ) . .
Inserting this asymptotic expansion in (5.2) and (5.3) and ignoring terms o(e), we obtain:

N, ("va, 'on) =0
My (*vi, on) =0

with N, (v, ¢n) the semi-discrete linear operator

} i€V, t >0, (5.5a)

2 ities
N, (Vi on) = \/__ tew Y [\/g (Ug 0,8 +a(6)g<p)] N
B=1 ti—ges
-1 90 OV (2)a,(2) vl Hrae
— €(q) Re |:\/§ (g 6—62 + a'%%q é 6_£2> . ) y (55b)
1li—5es
and corresponding quasi free-surface conditions
K, (*va, 'on) = 0, 1€ 8y, 120, (5.6)
where,
Oon 9p 2,
_h(Vh,(,Oh) 8t + (aga i+le, 1+ ey’ ( )

The non-linearity of the momentum equations (5.2) and the kinematic condition (5.3) is of o(e) and
vanishes in the first term of the expansion.

Next, we derive general solutions for the first-order equations (5.5). For convenience, we introduce
the notation q; = (11;%, 11;%, Lon). We suppose that q; can be written as:

N / / q(0,7) e+ dr de. (5.8)

The integration is taken over all 7 € C and all § € © = {0 € C? | —w/h < $(0,) < 7/h}, a strip
in C?. The function (@, 7) is to be understood in a generalized sense; see, e.g., [20]. In particular,
q(60, 1) is allowed to vanish almost everywhere in © x C.

Inserting (5.8) into (5.5) and changing the order of operations:

N - -~ T X l
Pata) = (5 )t = [ [Pue.n)-a.n e arao, (59)
h eJc
with the symbol P, defined by
R H,(0,7) + 7(6) 0 Dy} (01)
P,(0,7) = h® 0 Hy(0,7) +25,(0) 0,2(62) | (5.10a)

dal(61) Da (62) 0
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where
Hu(0,7) = 7+ %" 8c}(61), (5.10b)
o1,(0) = Re™ 'A% (62). (5.10c)

Here, 5;( o) and apAh (A,) denote the symbols of the discrete approximations to the {*-derivatives of
the velocity and the pressure in Nh, and Jq h( «) is the symbol of the approximation to the velocity

derivatives in Mj. In formulas, Bch( o) = adh( o) = —5;%(—%), with
Doh(61) =h* <—§ +2eM — %ezh“) , (5.11)
T30 = (L3 T L), 512
and
AA’%(%) —p2 (eh02 _924 67h92) _ (5.13)

The values of @ and 7 that satisfy the characteristic equation
det(P1(8,7)) = = (8}, a}, + Oy} a3 ) (Hu + 50 ) = 5 By D, = 0, (5.14)

correspond to nontrivial homogeneous solutions of Py (q;) and, hence, to solutions of (5.5).
The characteristic equation (5.14) is similar to the characteristic equation corresponding to the
incompressible Navier-Stokes equations (2.1) [4]:

det(P(0,7)) = —(0-0)(1+°v-0 —Re™'0-0) = 0. (5.15)

Comparing both characteristic equations in the high Reynolds-number limit, it becomes apparent that
the first term between parentheses in (5.14) is an approximation to the symbol -0 in (5.15). More

precisely, B/p\ﬁ B/d\ﬁ is an approximation to #2. The symmetry condition,
6(1%(_9&) = _ap%(aa)v (516)
ensures that certain important characteristic features of the symbol 2 are maintained:
(i) Let ¢ € C, then (=) = ¢2 and similarly 8,2 (—¢) 9% (—¢) = 8,2 (C) 8a% (C).
(ii) Let ¢ € R, then S((i¢)2) = 0 and similarly $(8,% (i¢) 842 (i€)) = 0.

Property (i) is easily proved. Property (ii) follows from the general form of the discrete symbols: Let
n,q € Nand ¢ € R for I =1,2,... ,n. Then,

n [—1
@(K Zczel(l q)ChZc ela=k)¢ ch ZZchck cos((I — k)Ch),

=1 k=1
(5.17)

which clearly has vanishing imaginary part. The relevance of these properties will become clear in
Section 5.2.

Further in this section, we will only consider the high Reynolds number case. Because of the
linearity of P, any homogeneous solution can be expressed as a linear combination of the homogeneous
solutions corresponding to the roots of the characteristic equation. Let {q,(0,7),...,q,(8,7)}, n =
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dim(ker(P(8,7))), denote a basis of the kernel of the symbol, e.g., if @5(1\,11 + 5138/(1% = 0 and
Hyp(0,7) #0, then n =1 and

)
WO, 7)=1 9,3(6:) |- (5.18)
—Hh(G, 7')

A general homogeneous solution to (5.5) can then be expressed as
n .
q(i,t) = / / > w;(8,7)a;(0,7) e D dr de, (5.19)
eJc;
j=1

for certain weight-functions w;(6, 7). In order for the semi-discrete initial boundary value problem
to be well-posed, the weight-functions must be uniquely determined by the boundary and initial
conditions, in such a manner that q (i, t) remains bounded (in some suitable norm) on the domain of
definition.

5.2 Finite depth wave solutions
We consider the semi-discrete equations (5.2) on a domain V = R x [0, 1] with , for ¢ > 0, subject to
the quasi free-surface condition (5.6) and the impermeability condition at the bottom:
2 23
Viite, = 0, z¥(i+ Leg) = —1. (5.20)
Additional boundary conditions are required to make the semi-discrete initial boundary value problem
well-posed. However, we will only consider a specific subclass of solutions, viz.,

q,(it) = / / w1 (0,7) 4, (0, 7)™ 47 de, (5.21)
HIT

with H = {6 € © | Oy}, Oaf, +0p2 0az =0}, T ={r € C| Hy(6,7) # 0} and, hence, ¢, (6, 7) according
to (5.18). From the previous section, we recall that H x T corresponds to a subclass of solutions of
the difference equation (5.5) for which the kernel of the symbol is spanned by q,(@,7) only. In the
following, it will become evident that this subclass accommodates the gravity wave solutions. Hence,
the subclass (@, 7) € H x T suffices for our purposes. For the above subclass it is sufficient to impose
a single boundary condition on each boundary.

For convenience, we introduce 8% = (81, +6,). We divide # in HT = {0 € H |,R(f2) > 0} and
H\ H*. By symmetry property (i), we can rewrite (5.21) as:

ay (i, 1) = / / e (w1 (67, 7) @, (0%, 7) 0wy (07,7) @ (07,7) ¢ *V) drag.  (5.22)
HEJT

Introducing equation (5.22) into the boundary condition (5.20) and requiring that the resulting integral
vanishes, we obtain

w1 (0%,7) 0p2(62) E(B2) + w1 (87,7) 2 (—6:) E(—62) = 0, (5.23)
with E(t‘)g) the symbol of the approximation to vZ at the boundary z» = —1, in particular, from

equation (4.13),

B(6s) = Seoz<—1+%h) N Zem—l—%h) _ ée@(—l—%h)_ (5.24)
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This yields an expression for the weight function:

w1(8,7) = (61, 7) By 20 (5.25)

Oy} (62)

for some suitable function +y(61,7). Upon inserting the result, (5.25), into the quasi free-surface

condition (5.6) and expanding H),, we obtain the relation

a1 A1 - E(92) - E(—Oz)
T+ %0 (01)) (7+ %10 (0))) =Fr 2= — , (5.26a)
( h ) ( h ) E(=6y)  E(9)
Op2(02)  Opi(—02)
with
@(91) =p! (; — 271 4 %6—2’101) (5.26b)

the symbol of the discrete approximation to the &'-pressure derivative in the quasi free-surface condi-
tion according to (4.18). Equation (5.26) can be regarded as a relation between temporal and spatial
behavior of the solution. Such an expression for is usually called the dispersion relation for the initial
boundary value problem.

A gravity wave solution of the continuous equations has strictly imaginary #; and real 6. Specif-
ically, if the velocities are scaled such that %! = 1, then a stationary gravity wave solution (7 = 0)
has 0 = (ik, £k), with the wavenumber, k, according to (5.1). Although the discrete difference equa-
tions (5.2) in principle permit such a solution due to symmetry property (%), the upwind discretization
of the quasi free-surface condition prohibits its existence. Hence, for stationary wave solutions of the
discrete equations, generally (6;) # 0 and (62) # 0. Figure 3 displays the relative difference be-
tween the wavelength of a stationary wave solution of the continuous equations, A according to (5.1),
and the wavelength of a stationary wave solution of the discrete equations, A\, = 27/S(0;) with
0 € HT a solution of (5.26) for 7 = 0, versus the Froude number, for various values of the mesh-width
h. Figure 4 shows the associated wave attenuation per wavelength, defined by vy, = exp(R(61) Ap).

5.8 Infinite depth wave solutions
We consider the semi-discrete equations (5.2) on the half space V = {x € R? | — 00 < 1 < 00, —00 <
x2 < 0} for t > 0, subject to the quasi free-surface condition (5.6) and the condition

lim  vr(i,t) =0,  t>0. (5.27)

z2(i)——o00

Again, we only consider the specific subclass of solutions (5.21). Dividing the integration interval
according to (5.22) and requiring (5.27) to hold, we find that

lim  wi(07,7) 0,2 (62) € ™0 4wy (67, 7) By2 (—) e~ 7D =, (5.28)
z2(i)——o00
Therefore, w1(0~,7) = 0. Substituting the result into the quasi free-surface condition (5.6) and

expanding Hj,, we obtain the dispersion relation
(T + 0t ac;b(al)) (T + 0t as;(ol)) = —Fr 29,2 (6). (5.29)

For 7(f) = 0 and %' = 1, solutions of (5.30) should be compared to the corresponding dispersion
relation of the continuous equations:

0= (F 2 Fr?). (5.30)
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Figure 3: Relative difference between the wavelength of a stationary wave solution of the discrete
equations and the wavelength of a stationary wave solution of the continuous equations versus the
Froude number for mesh-width h = 27!, 1 = 3(0),4 (4),5 (o), 6 (o).
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Figure 4: Wave attenuation per wavelength, v, = exp(R(61) An), versus the Froude number for
mesh-width h = 27", [ = 3(0),4 (+),5 (0),6 (o).
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Figure 5: $(h6:) (O) and R(h#:1) (+) versus hFr~ 2, according to dispersion relation (5.29).

Inspection reveals that for @ € HT equation (5.29) can be regarded as a relation between h@ and
hFr—2. Hence, by (5.30), we have a relation between the non-dimensionalized wavenumbers, scaled
with respect to the mesh-width, of stationary wave solutions of the continuous equations and of the
discrete equations. Figure 5 displays the relation between hf; and hFr=2 for 7 = 0.

6. SOLUTION

In parnax, the system of non-linear equations resulting from the discretization of the incompressible
reduced Navier Stokes equations and the corresponding boundary conditions on a logically rectangular
grid, is solved by a block Gauss-Seidel relaxation method. Moreover, nested iteration is employed to
obtain an initial estimate. In this section we describe in detail the solution method and we investigate
the computational complexity. Furthermore, we explain the incorporation of the iterative procedure
for solving the free surface geometry.

6.1 Block Gauss-Seidel relazation

The objective is to solve the system of non-linear equations (5.2), augmented with the discretized
boundary conditions. Let V), denote the grid-nodes in the interior of V and let 9V}, be a set of nodes
associated with the boundary of the domain. For each i € Vj, U 9V}, we write the equations to be
solved as:

Ri(Vh, Lph) =0, 1€V, UV, (6.1)

Equations (6.1) are called the residual equations. Hence, the aim is to find v, such that the
residual equations are solved for all nodes in V;, U 9V},.

We suppose that the grid-nodes are numbered such that V, U9V, =[0,1,...,N1] x[0,1,...,Ns].
The block Gauss-Seidel relaxation method implemented in parnax for solving (6.1) reads

Algorithm: Block Gauss-Seidel relaxzation
initialize @y = @%,vh = v%
while (HRi(Vha(Ph)“VhUBVh > 6){

store @ = ¢
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for (’Ll = 0,1,2,. . .,Nl){
solve and update vp(i),pp(i) from: Viy Ri(vp,on) =0
}

for (Zl :Nl—].,Nl—Q,...,O){
} Wiy update @i (i) = (i) + wlpn() — 91 1) + (1 —w)(pnli+e1) — @i (i +er)
}

where || - ||y,uay, denotes some suitable norm. Note that the residual equations are first scanned
in the direction in which the diffusive contribution to the momentum equations has been discarded.
Next, the equations are scanned in the opposite direction, however, then only the pressure variable is
modified. In the second step the residual equations corresponding to i; are not actually solved, but
the corrections computed in the first step are distributed.

Apart from the second step, the aforementioned method is identical to the algorithm described
in [25]. There, it is shown that the contraction number (see, e.g., [12, p.98]) of the iteration is

h\? (L\?

o (R (=Y, 6
with C a constant of order one, h the mesh-width in the 1-direction and L; and Ly the length of the
computational domain in the 1- and 2-direction, respectively; see also [10, pp.307-313]. In [18] the
convergence rate of the above algorithm is examined by means of Fourier analysis. It is established
that slowest convergence occurs for low-wavenumber errors in the direction normal to the relaxation
direction. The convergence rate of these critical modes is proportional to 1 — O(h?).

These results imply that the method is convergent, but that the rate of convergence of the iteration
deteriorates in such a manner that for A — 0 the amount of work per unknown, needed to reduce the
initial error by a fixed factor, is O(h~2). Usually, the objective is to reduce the evaluation error to
the order of the discretization error. Supposing that the initial error is O(1), one can show that in
this case the amount of work required is O(h~2|logh|). We conjecture that this asymptotic behavior
of the computational complexity is unchanged by the second step.

6.2 Nested Iteration
Nested iteration is used to accelerate the computation. Using nested iteration, the initial guess is
obtained by interpolation of the solution from a coarser grid. The initial guess on this coarse grid
in turn is interpolated from an even coarser grid. This process is repeated recursively, until a grid is
reached at which the problem can be solved at negligible computational expense.

Let the sequence of grids be numbered from coarsest to finest as [ = 0,1,..., L. Furthermore, let
v; and ¢; denote grid functions on V; U 8V, and let the level [ problem be defined by:

Ri(vi,1) =0, i€V UdV. (6.3)
The nested iteration algorithm reads:

Algorithm: Nested iteration
initialize (g := <p8,v0 = v8
solve R?(vo,goo) =0 1€VyUdV,
for (I=1,2,...,L){
initialize ¢ := P! o1,V =Pl vi1
solve Ré(vl, w)=0 eV, udy

}

Here P!_, stands for a sufficiently high order interpolation from level [ — 1 to level [.
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Let p denote the order of consistency of the discretization. If the initial estimate for the level
[ problem contains an error of O(2Fh;), which can be accomplished if the usual mesh-width ratio
of 2 between levels is employed and the interpolation is O(h?) accurate, then O(h;?) Gauss-Seidel
iterations are required to reduce the error to the order of the discretization error. The number of
operations on level [ — 1 per level ! node is then 0(2’(p+3)h;2), which is only a small fraction of
the work performed on level I. Hence, we can estimate the computational complexity of the nested
iteration algorithm with block Gauss-Seidel iteration by the number of operations expended on the
finest level when the initial estimate contains an error O(2PhY ), and ignore the costs of determining this
initial estimate. Thus, the computational complexity of the algorithm is O(hz2). This implies that the
nested iteration removes the | log(h)| dependence of the Gauss-Seidel relaxation and indeed accelerates
convergence. However, this factor is small in comparison with the remaining h~2 dependence.

6.3 Free surface iteration
To solve the steady free-surface flow problem, we solve a sequence of sub-problems corresponding to
the steady Navier-Stokes equations with the quasi free-surface condition imposed at an approximation
to the steady free-surface. After each sub-problem evaluation, the free-surface is relocated, using the
computed solution. Next, remeshing takes place, so that the mesh coincides with the newly computed
shape of the domain. Finally, the results on the previous grid are transferred to the adapted grid to
generate an initial estimate and the process is repeated.

The residual equations at the nodes associated with the free boundary follow from the discretized
boundary conditions

K , .
Bh(vh,(ﬂh) = (th ii‘zzhfhl?lh> =0 1€ aSh, (64)

where the operator K} corresponds to the quasi free-surface condition and ny, t;, are discrete approx-
imations to the normal and tangential unit vectors to S, respectively.
After each sub-problem evaluation, the wave-elevation at the sub-domain vertices is determined by

, 1 1
m(i+ ter) = Br? <§<Pi+;e2 + §<Pi+el+;e2> , (6.5)

with ¢, tles defined by (4.14). Subsequently, the nodes of the mesh are relocated, so that the resulting

mesh coincides with the newly computed geometry of the domain. Let x5 (j) be the sub-domain vertices
and X, (j) the sub-domain vertices of the adapted grid. We suppose that the remeshing is accomplished
through a mapping:

Xp = M(nn, Xp). (6.6)
For example, M can prescribe relative vertical stretching
7, (3) = 24() (6.7a)

(nGh) =i (' N%) (6.7b)

where we assume that the vertices are numbered such that z? (j!,0) are associated with the bottom
boundary and z3 (', N?) with the free-surface boundary.

The solution can be transferred from the cell-centers of the grid to the cell-centers of the modified
grid by straightforward polynomial interpolation, e.g., a p-order interpolation:

- _pfl . p—1 72(i) — v (i — Bey)
én(i) _;)¢h( 2)£ ya(i— aez) —yi(i— Bey) o

«
B=0
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with y,,(i) the cell-centers, ¥(i) the cell-centers of the modified grid, ¢, (i) a solution component in
cell-center y,, (i) and ¢ (i) the same component in the modified center ¥ (i). In general, it will be
necessary to use multi-dimensional interpolation and the transfer can be described by

o= > aon(i) (6.9)

JEVRUOV,

The interpolation weights, a;;, depend on the position of the cell-centers of the modified grid relative
to the cell-centers of the original grid. Usually, the interpolation operation is local and aj; is zero for
all j except some j close to i.

The entire iterative procedure can be summarized as:

Algorithm: Free surface iteration
initialize my :=n),xp := MP,X0), on = @0, vy =V
compute cell centers {y,}
solve Ri(vp,pn) =0 1€V, udV,
while (|[Fr’pp(i) —na(i)lls, > €){
compute wave-elevation, 7, from (6.5)
remesh: Xj := M(np, Xp)
compute cell centers {y,}
transfer solution: (vp,¢n)() =3 ai;(Va,@n)()
update Xp :=Xp,y, =¥,
solve Ri(vp,¢n) =0 1€V, uov,

}

If the residual equations are solved with an iterative solver, the result contains 3 different main
errors. Firstly, an error is present because the residual equations are not solved exactly. We call
this error the evaluation error, e. Secondly, an error occurs due to the fact that the domain on
which the computation is performed, is only an approximation of the domain corresponding to the
actual free-boundary position. We call this error the domain error, €. Thirdly, the result contains
a discretization error, ej. Therefore, in the above algorithm, the residual equations only have to be
solved approximately. It is sufficient to reduce the evaluation error such that € < €y + ep, because a
further reduction does not essentially improve the result.

The iterative procedure for the free-surface can be incorporated in the block Gauss-Seidel method
with nested iteration in a straightforward manner: The problem to be solved on level [ is defined to
be the steady free-surface problem on the level [ grid. The residual equations are solved by means
of the block Gauss-Seidel relaxation. However, on coarse grids in the nested iteration algorithm, the
discretization error can be much larger than the domain error. Because displacing the free surface on
such a coarse grid does not essentially improve the solution, it is then useful to proceed to the next
finer grid without making any free-surface adjustments.

We consider the computational complexity of the free-surface iteration. The expense of solving the
sub-problems by an iterative solver decreases during the free surface iteration, because an increasingly
accurate initial estimate can be obtained from the interpolation of the previous solution. We define
the contraction number of the free-surface iteration by

¢ = len ™ @llsper /PR Dl - (6.10)

with pj(i) the pressure after n iterations. Because a converged solution is reached if the pressure at
the free surface vanishes, we refer to ||pn(i)||s, as the pressure defect. Assuming that the disturbance
induced by displacing the boundary is proportional to the displacement and, by (6.5), to the pressure
defect, we infer that the amount of work that is required between consecutive iterations contracts with
¢ as well. Hence, denoting by W the computational work invested in solving the first sub-problem
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Figure 6: Typical example of a grid used in the numerical experiments (h = 27%).

and by w the incremental work involved in obtaining the solution to the second sub-problem, the
cumulative computational expense of solving the N-th sub-problem is:

N-—-1

N
W+ZC°‘w:W+wCC__11§W+%C. (6.11)
a=0

Generally, one may expect that w is already much smaller than W. Therefore, for modest values
of the contraction number, the cost of solving the free-surface problem is essentially determined by
the expense of the first sub-problem, regardless of the accuracy required. Consequently, for small (,
the computational complexity of the free-surface flow problem is similar to that of a fixed domain
problem.

Observe that the contraction number of the free-surface iteration (6.10) does not depend on the
mesh-width of the grid. Hence, we anticipate mesh-width independent convergence behavior of the
iterative method for the free-surface.

7. NUMERICAL EXPERIMENTS & RESULTS
To test the algorithm described in Section 6.3 and to verify the results of the analysis presented in
Section 5, we conducted numerical experiments for subcritical flow over an obstacle in a channel at
Fr = 0.43 and Re = 1.5 x 10, with both parameters scaled with respect to the entrance velocity at the
free surface and the channel depth. An algebraic turbulence model was employed. The geometry of the
obstacle is described in [5]. We considered obstacles with a non-dimensionalized height £ = 0.15 and
E = 0.20. The first test case displays small amplitude waves that exhibit behavior in accordance with
linear wave theory. This test case serves to verify the results of the analysis presented in Section 5. The
second test case is in accordance with the experimental setup in [5] and displays large amplitude waves
that exhibit typical non-linear behavior, e.g., acute wave-crest angles and wavelength contraction.

The experiments were performed on different grids with horizontal mesh-widths A = 27!, [ =
3,...,6. In each case, the number of grid cells in the vertical direction was 70 and exponential
grid-stretching was applied to resolve the boundary layer at the bottom. Furthermore, the grid was
exponentially stretched in the horizontal direction towards the lateral boundaries to reduce reflections.
A typical example of a grid used in the numerical experiments is presented in Figure 6.

To further reduce reflections from lateral boundaries, artificial damping was introduced in the
vicinity of the lateral boundaries by inserting a second order derivative into the quasi free surface
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B ERIE
case I, =5 |case,l =6 || caseII, 1 =5 | case II, [ = 6

0 6.4273 6.8173 1.2772 1.3672

1 2.0173 1.8373 7.0973 7.5173

2 25172 297712 3.1373 3.963

3 3.42°° 5.217° 8.96~* 1.4173

4 41676 41876 4.717% 8.467%

5 3.79°7 7.75°7 23174 52174

6 1.39° 7 1.39° 7 1.07°¢ 3.327%

7 1.45°7 8.63°8 4.31°° 2.137%

8 6.3478% 87778 1.557° 1.377%

9 4.30°8 8.07°8 6.7476 8.71°°

10 3.03°8 6.97°8 3.98°6 5.667°

Table 1: Pressure defect at the free surface after consecutive iterations for test-case I, [ = 5,6 and
test-case II, [ = 5, 6.

condition, i.e., the quasi free-surface condition was replaced by

8(p 84,0 —9 82()0 _
ULE)—:@ +U28—:L“2_Fr v — p(z1) == =0, (7.1)

with p(z1) a function that vanishes in the interval z; € [—2,4] and increases towards the lateral
boundaries.

Direct solution of the sub-problems with a second order discretization of the quasi free-surface
condition by means of the block Gauss-Seidel relaxation proved fragile. Therefore, the second order
discretized problems were solved by means of defect correction, with the sub-problems with first order
discretization of the quasi free-surface condition serving as approximate operator.

After each sub-problem evaluation, the grid was adapted using the relative vertical stretching (6.7)
and an initial estimate on the adapted grid was generated by interpolation from the solution on the
previous grid according to (6.8), with interpolation order p = 4.

7.1 Test-case I
To examine the convergence behavior of the iterative method for solving the free-surface Navier-Stokes
problem, we monitored the of the pressure defect at the free-surface after consecutive sub-problem
evaluations and updates of the free-surface position, defined by [[p"|ls = Zj hjlpil/ >k he, with
n=0,1,2,... the iteration number. Table 1 lists the results for the grids with horizontal mesh-width
k', 1 = 5,6. In Figure 7 the pressure is plotted versus the iteration number. The results confirm
convergence of the method, with an average contraction number ¢ ~ 0.14 for [ =5 and ¢ = 0.16 for
[ = 6. Indeed, the contraction number appears to be essentially independent of the mesh-width. After
several iterations the contraction number increases. However, this is entirely due to the fact that the
sub-problems are solved only by approximation. If the tolerance on the residual of the sub-problems
is reduced, i.e, if the sub-problems are solved more accurately, then the original contraction number
is recovered.

Figure 8 displays the computed wave-elevation on grids with horizontal mesh-widths h = 27,
[ =3,...,6. The corresponding wavelength and wave-attenuation are compared to the predictions
according to discrete dispersion relation (5.26) in Table 2. For the wave attenuation, the numerical
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Figure 7: Pressure defect at the free surface versus the iteration number for test-case I, [ = 5 (0O),
I =6 (o) and test-case II Il =5 (+), I =6 (o).
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Figure 8: Computed wave elevation for test-case I on grids with mesh-widths h = 27¢, [ =

3(0),4(+),5(0),6(0).

results and the predictions exhibit good agreement. The results for the wavelength display a marked
difference. This can be explained by the fact that the wavelength is sensitive to Froude-number
deviations incurred by, e.g., non-uniformity of the inlet-velocity profile. More important, however,
is the fact that (5.26) accurately predicts the discretization error in the wavelength of the computed
results.

7.2 Test-case 11

To examine the convergence of the iterative method for the second test case, we again monitored
the pressure defect at the free surface. For [ = 5,6, the results are listed in Table 1 and plotted in
Figure 7. The pressure defect vanishes with an average contraction number ¢ & 0.45 for [ = 5 and
¢ = 0.52 for | = 6. The significant mesh-width dependence of the contraction number can be ascribed
to a substantial difference between the solutions on the grids with [ = 5 and [ = 6. Mesh-width
independence of the contraction number is achieved only asymptotically for vanishing mesh-width.
Due to the strong non-linearity, this asymptotic behavior is not yet apparent. Moreover, the strong
non-linearity causes a deterioration in convergence behavior, in comparison with test case I. Figure 9
illustrates the convergence of the wave elevation.

In Figure 10, the computed wave elevation is compared with measurements from [5]. In [5], a non-
dimensionalized wavelength A = 1.10 £+ 10% and amplitude a = 4.5 x 1072 £ 15% are reported for
the trailing wave. The trailing wave of the computed wave elevation on the grid with | = 6 displays
wavelength A = 1.11 and amplitude a = 6.5 x 102, Clearly, the computed wavelength agrees well
with the measurements. The amplitude is, however, slightly overestimated.
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I wavelength attenuation
comput. | analysis | comput. | analysis

3 1.37 1.33 0.63 0.64

4 1.27 1.21 0.90 0.91

5 1.23 1.17 0.98 0.99

6 1.22 1.16 0.99 1.00

Table 2: Wavelength and wave attenuation of the numerical results and by dispersion relation (5.26)
forh=2""1=3,...,6.

0.1
0.05
y O
+0.05 | \/ \/ v
0.1 0 1 2 3 4 5

Figure 9: Wave elevation for [ = 6 after n iterations: n = 0 (none), n = 1(0), n = 3 (o), n =5 (+),
final (o).
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Figure 10: Computed wave elevation for [ = 6 (solid line) and measurements from [5] (markers
only).
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8. CONCLUSIONS

Motivated by the demand for more efficient computational methods for steady free-surface Navier-
Stokes flow in practical applications, we propose a new iterative solution method. The method solves
a sequence of sub-problems, with a quasi free-surface condition imposed at the free surface. After
each sub-problem evaluation, an improved approximation to the free-surface location is obtained.
The method can be formulated in the framework of optimal shape design methods. This formulation
reveals that the method relies on the quasi free-surface condition to ensure that the disturbance
induced by the displacement of the boundary is small. The update obtained from the normal dynamic
condition is a descent direction and, therefore, convergence is ensured, provided that the flow is
sufficiently smooth.

We considered the discretization of the reduced incompressible Navier-Stokes equations implemented
in parnax and discussed discretization of the quasi free-surface condition. We then analyzed the
properties of the discrete equations. Dispersion relations were derived for the semi-discrete equations
corresponding to the free-surface flow problem in a channel of unit depth and of infinite depth.

We discussed the block Gauss-Seidel iteration and the nested iteration algorithm used in parnax.
Analysis of the computational complexity showed that for horizontal mesh-width A — 0, the rate of
convergence of the method is 1 — O(h?). We then considered the free-surface iteration. We showed
that the convergence behavior of the iteration is mesh-width independent. Moreover, if the sub-
problems are solved by an iterative solver and a sufficiently small contraction number for the free-
surface iteration can be realized, the computational cost of the free-surface problem is similar to that
of a fixed domain problem.

Numerical results were presented for flow over a protuberance in a channel of unit depth. The
results show good agreement with measurements and with the predictions of the discrete dispersion
relation. Furthermore, for the test-case presented, the results confirm that the convergence behavior
of the free-surface iteration is essentially mesh-width independent. Even for a strongly non-linear test-
case a reasonable contraction number for the free-surface iteration is realized and the computational
complexity of the free-surface flow problem is only marginally higher than that of a comparable fixed
domain problem. The results indicate that the new iterative method is indeed suitable for the efficient
solution of steady free-surface Navier-Stokes flow problems.

9. RECOMMENDATIONS FOR FUTURE RESEARCH
e The optimal shape design formulation of the problem indicates that the applicability of the
iterative method in its current form is restricted to smooth flows. However, it also reveals that
this restriction can be dissolved by introducing a more accurate approximation of the pressure
gradient in the quasi free-surface condition and the surface update. Different test-cases should
be initiated to establish the limitations of the method in its present form and to investigate the
improvement introduced by a more accurate approximation of the pressure gradient.

e The response of the method to surface penetrating objects should be investigated. In 2D,
a suitable test-case to do so, is the transom stern flow problem, discussed in, e.g., [14,29].
Alternatively, flow around surface penetrating objects in 3D can be investigated.

e The dispersion relations provide a means to develop discretization schemes with specific prop-
erties, e.g., low numerical damping. Discretization schemes with favorable properties should be
determined and tested.

e The transition region that is currently employed in the computations to reduce reflections from
lateral boundaries is computationally inefficient and sensitive to parameter variations, such as
grid-stretching. Moreover, it appears that the complexity of the computational problem, i.e.,
the performance of the iterative solver, depends on the type of lateral boundary conditions
employed. The dispersion relations and the theory developed in [8] can serve in the development
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of suitable highly absorbing lateral boundary conditions for the free-surface flow problem. A
further attempt should be made to derive such highly absorbing boundary conditions.
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