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developed in which this Hamiltonian structure is discretized, resulting in conservation
of discrete analogs of phase space and energy. This required (i) the discretization of the
Hamiltonian structure using alternating flux functions and symplectic time integration,
(ii) the discretization of a divergence-free velocity field using Dirac’s theory of constraints

Keywords: and (iii) the handling of large-scale computational demands due to the 3-dimensional
Linear stratified Euler equations nature of internal gravity waves and, in confined, symmetry-breaking fluid domains,
Hamiltonian structure possibly its narrow zones of attraction.

Discontinuous Galerkin method © 2016 The Authors. Published by Elsevier Inc. This is an open access article under the CC
Internal gravity waves BY license (http://creativecommons.org/licenses/by/4.0/).

Wave attractors

1. Introduction

In geophysical fluid dynamics internal gravity waves play an important role in the vertical transport of energy and
momentum through the ocean. Internal gravity waves have their maximum displacement in the interior of a fluid. This is
different from surface waves, which have their maximum displacement at the surface, or interfacial waves, which have their
maximum displacement at the interface between two fluids. These internal gravity waves can only exist when the fluid in
which they propagate is stratified in density, i.e. the density increases continuously in the direction of gravity. Fluid bodies
in nature are often stably stratified in density due to differences in temperature or salt concentration. This provides these
fluid bodies with a restoring force in terms of gravity that is absent in homogeneous fluids. This restoring force points
in a particular direction, which renders the fluid anisotropic. Perturbations of such stably stratified fluids appear as waves
that orient themselves to the anisotropic direction; they propagate under a particular fixed direction that is inclined with
the anisotropy direction. Waves of given frequency (e.g. tides) preserve this inclination when reflecting from any boundary,
also when reflecting from a sloping boundary. The consequence of this constraint is that for almost any shape of basin,
these waves are focused onto a limit orbit, called a wave attractor [1,2]. The focusing on an attractor is accompanied by
an intensification of the wave field, such that intense shearing motion is confined to the immediate vicinity of the wave
attractor.

Wave attractors resulting from internal gravity waves have been numerically solved before. In [3-6] the equations of
motion were discretized using well-established techniques. However, the equations governing internal gravity waves in an
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ideal fluid possess a Hamiltonian structure, with a very distinct set of symmetry properties and conservation laws. These
well-established discretization techniques do not take into account the underlying Hamiltonian structure of the equations.
In [7] the importance of Hamiltonian dynamics in the construction of sophisticated numerical models for geophysical flows
is underlined. In geophysical fluid dynamics there exist conserved quantities that are embedded in the equations of motion.
Such quantities play a fundamental role in the description of the state and the dynamics of the system. By incorporating a
discrete version of the conservation laws for these conserved quantities, we hope to see an improvement in the efficiency
of our numerical models and to prevent spurious diffusive behavior. For example, in the case of Burgers equation, conser-
vation of momentum is crucial to capture accurately the speed of any shocks that form [8]. In [9], Sadourny shows that
conservation of energy and enstrophy is important for accurately capturing nonlinear transfers of energy to small scales.
Each conservation law that is obeyed by the discrete system constrains the numerical solution. When both the numerical
discretization and the differential equations obey analogs of the same conservation laws, the numerical solution behaves
closer to the exact solution. The numerical solution will always have an error, but the error does not violate the enforced
conservation laws.

Recently, the importance of Hamiltonian dynamics for the numerical approximations to wave attractors has been real-
ized. As argued in [10], wave attractors are governed by linear equations, yet their behavior is reminiscent of a nonlinear
system. Due to this nonlinear behavior, only few analytical statements can be made about wave attractors and only few
analytical solutions are known [11]. We try to incorporate the analytical properties we do know about, like conservation
of energy, to ensure our numerical simulations correctly capture the behavior of wave attractors. The focusing of internal
waves onto limit cycles leads to the formation of small scales and to a build up of energy at the limit cycles. Hamilto-
nian techniques can ensure that energy is conserved and thus that energy build up at the attractor is correctly simulated.
In [12] a finite difference method was developed for two-dimensional linear incompressible internal gravity waves with a
uniform stratification. In [13] a discontinuous Galerkin finite element method was developed for three-dimensional linear
(in)compressible inertial waves in a homogeneous, uniformly rotating, fluid. In both papers the Hamiltonian dynamics were
identified and the equations were discretized such that the discrete system possessed discrete Hamiltonian dynamics. The
preservation of the Hamiltonian structure ensured energy conservation.

We expand the work of [13] and [14] by applying their methodology to a new type of phenomenon, internal gravity
waves. The stratification in background density forms a complicating factor. We show that the Hamiltonian dynamics can
still be inherited by the discrete system, even in a three-dimensional domain and with non-uniform stratification. This
required the incorporation of the background density in the construction of a discrete Poisson bracket.

A discontinuous Galerkin finite element method (DGFEM) has been chosen as numerical method since it allows for com-
plex domain geometries, h-adaptivity (refinement of the mesh), p-adaptivity (refinement of the order of approximation) as
well as r-adaptivity (movement of the nodes of the mesh) and is ideally suited for conservation laws. By discretizing the
Hamiltonian structure of the compressible stratified Euler equations, phase space conservation and exact conservation of
energy are ensured. Applying Dirac’s method of constrained Hamiltonian dynamics [15-17] to the discretized compress-
ible, stratified Euler equations enforce the incompressibility constraint and the velocity field stays divergence-free. This
approach is preferable to discretizing the Hamiltonian structure for incompressible fluids directly since the discretization of
the compressible Hamiltonian formulation is an intermediate check point. In addition, the Hamiltonian discretization of the
compressible fluid equations and subsequent use of Dirac’s theory appeared easier (to us) than discretizing the incompress-
ible fluid equations directly in a Hamiltonian manner. By applying a symplectic time discretization the discrete Hamiltonian
structure is conserved in time. The computational linear algebra demands are handled by using the Portable, Extensible
Toolkit for Scientific Computation (PETSc) [18,19] in the DGFEM software environment hpGEM [20].

The outline of this paper is as follows. In Section 2, we review the equations of motion for stratified fluids, both for
compressible and incompressible fluids, and their Hamiltonian formulations. In Section 3, we derive the Hamiltonian DGFEM
for a compressible fluid and we use Dirac’s theory to derive the Hamiltonian DGFEM for an incompressible fluid. In Section 4,
we apply the modified midpoint rule, a symplectic time integrator, to our Hamiltonian DGFEM and discuss some of the
properties of the resulting numerical schemes. In Section 5, we compare simulations with exact solutions of linear stratified
fluids in closed and periodic, two- and three-dimensional domains. In Section 6, we draw our conclusions.

2. Continuum theory for stratified fluids
2.1. Governing equations

Internal gravity waves in a compressible inviscid fluid are governed by the Euler equations in primitive form:

A(PY) o A an n an
g)t =—p@-V)V -V (p¥) - V) —gpz,
ap n
L __v. 1
T: (pY), (1)
dp

— 0. Vp—c2pV-9,
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where ¥ = ¥(x,y,z,t) = (i, ¥, W)T is the three-dimensional velocity field, 6 = p(x, y,z,t) the scalar density field, p =
P(x,y,z,t) the scalar pressure field, g the gravitational acceleration and cf = (dp/9dp)s the speed of sound. The subscript s
means taking the derivative while keeping the entropy s constant. Cartesian coordinates x = (x, y, z) and time t are used.
The direction of gravity is aligned with the z-axis, indicated by the unit vector z. We denote the domain by  and the
domain boundaries by 9.

We linearize (1) around a hydrostatic background state. The background density po(z) consists of a mean background
density p* and a varying background density p(z). We linearize such that ¥ =0+ €v, p = po(2) + €p and p = po(2) + €p,
where pg is the hydrostatic pressure related to pg. The quantities v, p and p are perturbation quantities and € is a small
parameter. Linearization yields the compressible stratified Euler equations

d(poyv) .
=~ — _Vp—pg2,
™! p—pgz
ap
L —-_V. , 2
™ (pov) (2)

ap
5 = PoEW = cgpoV - v,
where c% = c%(z) is the linearized speed of sound and we employed hydrostatic balance in (2)-3. The strength of the

background stratification is characterized by the buoyancy frequency or Brunt-Vdisdld frequency,

d 2
N2 =—5220 & 3)
po dz c

For the stratification to be stable N > 0, which says that denser liquid must lie below liquid of lesser density (and that the
rate of change of background density with depth is larger than the adiabatic lapse rate, g/cg ).

Taking the limit of zero Mach number, Ma = U /c, with U a constant reference velocity and c a constant reference speed
of sound for the fluid, the incompressible stratified Euler equations arise from (2) as

a(pov) — VP - pgs
ot = 4)
at dz’ -7

The pressure is no longer a thermodynamic variable but an arbitrary function that ensures the velocity field is divergence-
free; hence the pressure is now denoted by P. The destabilizing, second term in the definition of the buoyancy frequency,
(3), disappears in the limit of zero Mach number.

When the varying part of the background density, p(z), is much less than the constant part of the background density,
p*, the Boussinesq approximation is made. In the Boussinesq approximation the varying part of the background density is
neglected in the inertia terms and in the denominator of the buoyancy frequency:

a(p* A
OY) _ _gp_ pgs.
ot
00 N2 (5)
— =—p*w, V.v=0,
at g
with buoyancy frequency
g dpo
N = (6)

Two types of boundary conditions are used for systems (2), (4) and (5): periodic or solid wall boundary conditions. In the
inviscid case, for the solid wall boundary conditions the velocity normal to the boundary has to vanish, 7i - v =0, where 7
is the outward normal.

2.2. Hamiltonian framework

Hamiltonian dynamics describe the evolution of conservative physical systems. In general, a Hamiltonian system consists
of a phase space and two geometric objects, an energy functional 7 and a Poisson bracket {-,-} [21,22]. The Hamiltonian
dynamics is given by the time evolution of a general state functional F via the bracket form

dF
= (7)

The Poisson bracket {F, H} has to satisfy
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o skew-symmetry: {F, H} = —{H, F},

e linearity: {oF + 8G, H} = {F, H} + B{G, H},

e Jacobi identity: {F,{G, H}} +{G, {H, F}} + {H.{F,G}} =0,
o Leibniz rule: {(FG, H} = F (G, H}+{F, H}G,

where o and B are constants and F, G and H are functionals.

For a function u(x,t) in a domain 2, with (x, y,z) =x € Q and time ¢, a functional F[u(-)] maps real-valued functions
u(x,t) into real numbers [23]. Then §F/8u, the functional derivative of F with respect to u, is defined to be that function
of x and t for which the change in F due to a small variation €§u in the function u is given by [22]

5F = lim 24T cou = Flul _ iJf[u +edu]
€—0 € de

_ f 37 suex, ) dx. (8)
Su
Q

€=0

2.3. Poisson bracket for linearized compressible fluid

The Hamiltonian dynamics corresponding to (1) in € c R3 is found in [24,25] after a transformation of variables. The
Hamiltonian dynamics corresponding to (2) is found by adapting the Poisson bracket for the linear equations [26,27]:

d]—‘_{]__H}_/SHv ( 5F ) 5F ( SH )
a =0T e \P%ow ) T s 5 (o0y)

Q 9)

SF "o, 5H ) 5H ( SF SF )
+— ———— —c5poV - - ——— — 500V - dx
5p (p % 5oow) P 500w ) T op \P%% 5000wy Y 50w )

with Hamiltonian [27,28]

2
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Q
Functional derivatives of H follow from (8) as
SH SH SH
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To obtain (2), we first substitute these variations into the Poisson bracket (9),
dF
— ={F,H}=
i { }
2
g p 8F 8F 8F 5
_flv. S v - — V.
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2
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Then we choose functionals as [13]

Fp= / pPx Yo dx, Fp= / P&, DPpR) dx, Fpoy = / (V)& 1) - ¢, (X) dx, (14)
Q Q Q
with ¢,,¢p €V and onv € W arbitrary test functions, where

V= [¢eL2(Q)], W= {ge (LZ(Q)>3:V~QGL2(Q) andﬁ~9=0at39} (15)

and L%(2) is the space of square integrable functions on Q. The space of restricted test functions, WV, ensures the satisfaction
of the solid wall boundary condition. The functional derivatives of (14) are
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SF, 8F, 8 Fpov v .
—p_¢>p(x) 5—pp=¢p(§), Wpo‘,)—d’pgv() with (,020) -n1=0ataQ. (16)

Using these functionals in (13) and the arbitrariness of the test functions yields (2). To evaluate the momentum equa-
tions, we split the contributions in the horizontal directions, denoted by the subscript H, and the vertical direction. The
momentum equations obtained from the bracket are

d(povy) g p 2 g (p » p
———— =—poVy | —= —=\)|—Vu]lc — -5 1+—,

ot Lo VH ,OONZ Y C(z) H 0P0 0N2 Cg C% ,OOC[ZJ
3(pow) 3| & p | > (p _p p
— =—p0— - = |—=]1c¢ - - = — 17

ot Po3; |:,00N2 L 2 3z | 0P0 poN? \ ¢ 2 + poc (17)

2
g p P p
gl o e \a T2t a2l
PoN=\cy 5 PoCy
where Vy is the gradient acting in the horizontal directions. Since the background density only varies in the vertical

direction, the horizontal gradient does not act on the background density. Using g2dpo/dz/(poN?) = —g — g3/(cAN?) in
(17)-2 yields (2)-1

3. Discrete Hamiltonian formulation

In this section, we introduce a discontinuous Galerkin FEM discretization that preserves the Hamiltonian structure of the
linear, compressible and incompressible fluids.

3.1. Finite element space

The physical domain 2 is approximated by a computational domain €25, consisting of nonoverlapping elements K. The
set of all edges of the computational domain is I", with T'; the set of interior edges. Let e € I'; be a face between a “left”
element, K;, and a “right” element, Kg, with corresponding outward normals fi; and fiz. When f is a continuous function
on K; and Kg, but possibly discontinuous across the face e, let fL = (flk)le and fR= (flkg)le- Let PNe(K) be the space
of polynomials of at most degree N, on K. The finite element spaces required are

= [yf eL*(Q): ¥l e PMP(K), VK € szh},

Wh = {ye (Lz(sz))3 vl e (pwp(1<))3 VKe@pand | = } (18)

where L?() is the space of square integrable functions on €. The specific functional F[(poVv)p] = fg(pol)h - ¥ dx is chosen
to obtain the discretized momentum equations in a Hamiltonian framework, with ¢ € Wy an arbitrary test function. The
functional derivative with respect to the momentum equals

T _y (19)
s(poVn  —
Likewise, functionals F[pp] = prhwdg and F[pp]l= fgphw dx, with i € V},, are needed [13].
The equations (2) and corresponding Poisson bracket (9) and Hamiltonian (10) are scaled such that we introduce the
Mach number and we can take g = cg =1. We assume that the speed of sound is constant. The discrete Hamiltonian is

1 1 2 1 Ma?p?
H= - —— (pp — Ma? — hdk, 20
Kgﬂ:/ (Pov) 2,00N2 (Ph Ph) +3 ) (20)
h K

where (,oog),1 € Wy, and py, py € Vy, are the discrete variables. The parameters pg, dpo/dz and N? are taken in the same
function space V. The variational derivatives are

6H _y 6H _ 1 ( MaZ )
Soovn M Spn  pon2 PR T VPR o
SH 1 4 ) Ma? py,
— = Ma — Ma +—
8pn poN? ( P 'Oh) 0
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There is some abuse of notation here, because the functions F and H are used for functionals. However, if approximations
(pov)n, pp and pp are viewed as finite-dimensional expansions, then function derivatives with respect to the expansion
coefficients emerge.

3.2. Hamiltonian DGFEM discretization for linearized compressible stratified fluid

We limit the functionals in the Poisson bracket (9) to ones on the approximate finite element space to arrive at an
interim discrete Poisson bracket,

SF 6F 6G
F,G E - V-
[F.cl= / <p03(,00!)h) 3pon " ('OO(S(POK)h)

KeQp
6F 6G 6G
3pn 3(pow)n  Ma? 3(poV)n

5G SF 00 SF
-2 po— - . dK,
3pn 8(pow)p  Ma 3(poVin

with element-wise differential operator Vj,. This interim bracket is incomplete because there is no connection between the
elements, an issue that is repaired next. Working out the terms involving density variations and integrating by parts allows
the introduction of numerical fluxes into the Poisson bracket,

[F,G]= Z/V(p ) oF +v<p8—F> ¢ 4k
"\son) stoovn  "\"Pspn)  8(pown

KEQh

T D [ P
OSon 8PV S(poVn ' 8pn

KeQp
dpo ( G SF SF G
* 2 L s g )
oz \8pn 8(pow)n ~ 8pn 8(PoW)n
h K
(23)
SF G
B Z/ (3 B  Spn )dK
Keon, Ph (POW)h Pr 8(PoW)p
Z/v( ) oF +V <p£> ¢ 4k
Ma2 L\ Pspn ) sGeown T\ spn ) SGpown
SF 5G . OF
— Z /,00 n npo——dr,
M Keo, ph- 8(pov)n  8(poVn 3pn

where wide hats indicate numerical fluxes. Remarkable about this discretization is that the numerical fluxes also work on
the test functions. When choosing the numerical flux S(sﬁ the same as for S(Sﬁ’ the discrete bracket is skew-symmetric.
We choose the following alternating fluxes

TOF g OF g OF T5G R P L o4
8(PoV)n 8(pov)k  S(povRT S(povn 8(pov)k  S(pov)R’

where the superscript L indicates the element to the left of the boundary and the superscript R indicates the element to
the right of the boundary. The parameter 0 <6 <1 controls the type of flux function.

Substituting expressions (24) for the numerical fluxes in (23) and rewriting the summation over all elements for the
boundary fluxes into a summation over all interior boundaries yields
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SF SF e
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( Copk ap") ( 8o 8(pow)f )
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3pn 8(PoW)p  8pop S(PoW)k
SF 8G
—Z/po G N V) ¢
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SF SF 5G
— 4V - dK
Ma2 ZK/ ( 5Ph> 8(poV)n ' (po 5ph> 8(oV)n
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eel
oF 0F \ . 6G 6G
—Npb—-n¢—=)0"-a-0 = | dr,
3Ph 5Ph 5(,00V),, 5(,001),,

where ﬁL is the exterior normal vector connected with element K;. All numerical fluxes across the exterior boundaries are
zero due to the periodic or solid wall boundary conditions. In a periodic domain, no exterior boundaries are present, so
there is no numerical flux at the exterior boundaries. In a domain with solid walls, the boundary condition of no normal
flow across a boundary is - v =0 at dQ2. The same should hold for the corresponding numerical flux in the numerical
domain. From (21) it follows

|3

3

(25)

3

—

. O6H
. =
3(poV)n

To ensure the skew-symmetry of the bracket a similar boundary condition is required for the arbitrary functions F

at Q. (26)

. OF
fi. =
3(poV)n

conform (15).
On each element the numerical solution is expanded using local basis functions,

at  aQy, (27)

Np Np

(oov)y D= (pov)y OPF®,  pRxD=Y PO ®, PR, t)—Zp Ok @. (28)
B=1 B=1

where (pol)g (t), etc. are the expansion coefficients. Dropping the superscript K again and using the summation convention
simplifies the notation. Variational and function derivatives can now be related by [13,14]

Z/ oF 8(poV)n + oF 8pn + oF sprdK
= 0V )h <. 9Lh <~ OPh
Xy 3(poV)n 3pon dpn

6F SF SF
- 8 )+ 38 D)+ —3 t)) dK
; K/ 5oy B (P05 (O) + £8P (O) + 5 -8(p(WPA(©)

—Z / px) dK | 8(pov)p(t) + /8_1:(/’/3(")‘:”( Spp(t) + /8—F¢,s(x)d1< Spp(®) (29)
8(poV)n J Spn " Spn "

K

=y 5 (powp(® + —5pp(0) + ——3py(©)
= o) apg TP apy
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We define the local mass matrix M")fﬁ = Mgp as
My p = /¢a¢ﬁ dK,
K
then, using (28)-1, the following holds
Mctﬂ ,00V /¢a ,00V dK.

From (29), it follows that

OF ot OF o OF Ly OF o OF i 0F
8(poV)n BY 3(pov)p” " Spn BY 3pg " Sp BY apg ™"

Substituting these relations into (25) yields the finite-dimensional Poisson bracket

WG]‘Z( aG  dF aF ac) A -
’ —\3(pov)p 3pa  d(pov)p dpa ) “VHTN p
+< 3G OF dF aG)N Mo
3(pow)p dpa  d(pow)g dpo ) T o
3G OF aF 3G
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d(oow)g 3pe  3(oW)g 90 4
1 < 3G 9F dF ac) P
d(pov)g dpa  d(pov)p dpa ) YT TAY
G OF aF 3G
+ — - ———— | .-Gt MMt
ZF <8p5 d(pov)h 9k a(poz)g) i By

aG aF oF oG
50 R~ g,L R QQ%M M/g)lj
apa 3(/001);5 a,Oa 8(/00!)/3

aG oF daF aG
S E 7 Frovenvial v Syomell USRI Um L
apa 3(,00!),3 aloa 3(,00!),3
aG daF oF aG _
"\ 3,k R~ 3R R QQ}’E’;M RMﬁ}l}
apa 3(,001)5 aptx B(Pol)ﬁ
1 aG oF dF aG
— 1 —— | (1-6)G} MWM;V
apa 3(,00‘/)/5 apa 3(,00‘/),3

1 G JF RL _R
2\ 9pL QWM Mﬂy
Ma apa 8(/002)/5 apa 3(,00‘/),3

GRR M=R M=
—VMMWMW

1 aG doF _
g R i e
apa 8(/00‘/)/5 apa 3(,00‘/)/5
1 aG dF G
pg d(pov)f 3Pa 3(pov)

with elemental (vector) matrices

AL
E,. = / ¢y Vi (copu) dK and  GIF = / iy pg ey, AT
K e
and similar relations for the other boundary terms, and matrices

NVM:/dbypoq)MdK and NW_/¢,, % b, dK.
K

777

(32)

(34)

(35)
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Substituting expansion (28) into the Hamiltonian (20) yields
1- 1. 2 v 1 4 1 2 ~
H= ZEMaﬁ (pov), - (,00!),3 + iMaﬁPaPﬁ —Ma“® Mapgpapp + 2 Ma* Magpapp + 5 Ma* MogpaDg. (36)
K

with

Maﬂ:f% dk  and Maﬁzfﬁ‘;‘fl‘; dK. (37)
K K

The matrices (30), (34), (35) and (37) are calculated using Gaussian quadrature rules of the same order as the numerical
solution.

A global formulation is introduced, using global coefficients U; = (U, V, W)iT, R; and P;. These represent the expansion
coefficients from (28) and the index i runs over their global ranges. All elemental matrices extend to global matrices. The
global formulation becomes

G

3G
Tpr—1
[F.Gl= ¢ (agj DIV MMy —

-1
W ——NuMy'M;, )

dG [ oF A oF 1.1
- - DIV M, 1\/1 BWij’Mik Mjl

aR; \ oU;
(38)
LN Y MM+ — 193¢ by My M
ap; \aw; MaaUu; — M
aG ( OF 1 9F o
- a—Pl BW NklMlk M]I + 2 BU 'DIVklMik Mjl
with divergence operator
DIV =Ey—(1-60)GH — 0GR + (1 —0)GER + 0GRR (39)
and global Hamiltonian
1. 1. 2 1 4. 1,
H= 51\/11’]21- 'Qj + iMiniRj — Ma“ MjjRiP; + 5 Ma" M;j;P; P + 5 Ma* M P;P;. (40)

Note the correspondence of the formulation of the discrete bracket (38) with the continuum bracket (9). The discrete bracket
(38) is a Poisson bracket: all four properties listed in Subsection 2.2 are satisfied. Skew-symmetry, linearity and the Leibniz
rule follow directly from the bracket and the Jacobi identity follows after a straightforward but tedious calculation. The
discretization method presented in this paper ensures more than anti-symmetry of the discrete bracket: it also ensures
phase space conservation.

Substituting (40) into (38) yields the equations of motion

U;= (MiINkI + Ma? MilNkl> ZRIM,-Ele_ll

+ (— Ma? M;iNy2 — Ma* MyNyz — Ma? MyNjuz — MHMM) PiM;! Mj_ll
. . (41)
Ri=U,- DIV ;MM ' My — WN M M

ik °

. 1
—1p,-1 -1
P = WJMUN]kM My +— Va2 —U; DIV]kMuM M
where the dot denotes a time derivative.
3.3. Hamiltonian DGFEM discretization for linearized incompressible fluids

The discrete equations of motion for the incompressible case are obtained using Dirac’s theory of constraints [29,30,
13]. Dirac’s theory introduces Lagrange multipliers to enforce a constraint onto the Hamiltonian dynamics. In a consistent
theory, the constraint must be preserved by the evolution of the system [13]. This leads to four possible outcomes: (i) the
consistency requirement results in, module constraints, an equation of the form 1 = 0. This implies an inconsistency, caused
by enforcing a constraint that is inconsistent with the dynamics; (ii) it leads to an equation of the form 0 = 0; this means
the constraints and the dynamics are consistent and we are done; (iii) we obtain an expression for the unknown Lagrange
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multiplier; (iv) we obtain a secondary constraint. This means the secondary constraint must also be preserved by the
dynamics.

A Mach number analysis reveals that passing to the incompressible limit is equivalent to a zero perturbation pressure
[32]. The zero pressure perturbation is enforced as primary constraint in every element:

Dy = My P;=0. (42)

A Lagrange multiplier A; is introduced to enforce the primary constraint. This constraint must be preserved in time. Hence,
we require that

Dy =Dk, H]+ A [Di, Di] =0. (43)
From (38) it follows that [Dy, D;] = 0 such that in (43) A; remains undetermined and a secondary constraint arises
[D’(’H]:Ov
- _ _ 1 _
[Dk,H]:MjkaM,»,N,<,Mik1Mj,1 + > M j Uy M - DIV Mj, Mﬂ1 =0. (44)

The second term is a discrete version of the divergence of the velocity field. A difference in the order of the Mach number
is present. Multiplying with Ma? and taking the limit of zero Mach number, Ma — 0, the first term disappears. Therefore,
we will use

L= MUy - DIVyM;! =0 (45)

as second constraint, instead of (44).
Enforcing both constraints to be conserved in time simultaneously requires

0= Dy =[Dy, H] + 1 [Dx, Li],
0= Ly = [L, H] + M [Li, Dyl + [ Lk, Li].

From (38), [Ly, L;] is zero and [Dy, H] is zero after using the constraints, again in the asymptotic limit Ma = 0. Equations
(46) decouple and a solution to (46)-1 is w; = 0. The other Lagrange multiplier is determined from (46)-2,

(46)

=[Lg, H] + A [Lg, Di]

oH (oL oL . oH [ oL 1 dl !
0=—— DIV,d— BWNH Mlk M e —Nkl+ 12 arr .Mk’ Mlk M

aR; \ 9U; 9P \ W, Ma2 dU;
oD ( oLy 1 0L P

— M — DIV | MM 47
IP; <aw, Ly ou, — )Mk T (47

= MilRlz . M,‘jDIijMi;l (Nkl + Ma? Nkl)

5 B . 1 L
+k1Mij_D1ijMijl : (—ZMuNmz - WMilDI_VmI> M; ]MJ,],

where the constraint (42) was used. This equation determines the Lagrange multiplier A;. Again, a difference in the order
of the Mach number is present. Scaling the Lagrange multiplier with the Mach number squared, such that A; = A;/ Ma? and
taking the limit of Ma — 0 yields

0= M;R2- 1\71,-jD1vj,<Mi;1N,d — X,I\?IUDlvjkl\/ll.;1 : Mi,DIVm,M;ij—l]. (48)

The Lagrange multiplier ; plays the role of pressure. If we define ©; as My©;My = A; = A;/ Ma?, ©y is the discrete pressure.
The resulting discrete, linear, incompressible Hamiltonian dynamics are given by

dF OH oF  9F oH I _, OF »
= swoar — aw ap ) MMy M — Ba©M; ! S DIV M)
—J

oW;oR; O0W;oR; (49)
0= MRz MiiDIV 3 M;' Ny — My DIV 3 M My®Mj; - My DIV 3 M ' M
with constrained Hamiltonian
H:lM;jgi-Qj+11\7lin;Rj. (50)
2 2

The equations of motion arising from the dynamics (49) are
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U= 21\71,-,1§lk,R,1\/1.—1M.—1 - 1\71,-,@,1\/11.71 DIV, M, 51
Ri=—MiiNjW ;M My,

combined with (49)-2.

3.4. Hamiltonian DGFEM discretization for Euler-Boussinesq fluids

The Boussinesq approximation consists of replacing the background density by a constant background reference density,
p*, in the inertia terms and the definition of the buoyancy frequency. We nondimensionalize such that p* = 1. The discrete
momenta, U, are redefined to

U=(v),.

(52)
The Hamiltonian structure is slightly modified. From (10) it follows that the first term, the kinetic energy term, of the
Hamiltonian no longer is a function of the background density. Since the definition of the buoyancy frequency changed, see
(6), the potential energy term, (37), is also changed. The varying background density is replaced by a constant reference

density:

Myp = /%‘f" dK. (53)
K

The discrete Hamiltonian (50) is changed to
1 1.
H=MyU;-U; + S MyRiR;. (54)
In the Poisson bracket (49) the U ; are replaced by their new definition. Since the first term in the Hamiltonian no longer
depends on the background density, the numerical fluxes (24) show that the discrete divergence operators DIV ; no longer
depend on pg. The equations of motion obtained from the bracket are
: AN —1p,-1 -1
U =2zMyNyRiMy, Mjl — @)IDIleMjm,
(55)
R :_NJkWJMlk :
4. Time integrator
The derivation of the discrete equations of motion ensured that the Hamiltonian structure is preserved by the spatial
discretization. We used a symplectic time integrator to ensure the Hamiltonian structure is preserved in time [31]. As sym-
plectic time integrator the implicit midpoint scheme was chosen, as this is the most simple time integrator that conserves
quadratic invariants.

4.1. Linearized compressible stratified fluids

Applying the modified midpoint scheme to (41) yields, after scaling such that Ma=1,

Q?-H U'} oo . ) n+1 + R;’z 1
= <M,-1Nkl + MilNkl) Z 2 Mi Mjl
Tl"l“1 +P[n _1 _1
+ ( M Nz — MyNy2 — MyNyZ — leD’Vm) ) My My,
(56)
R?Jrl _ Rn UTlJr] + Un 1 W;l+] + Wn 1
~ DIV MUM M - fN]kM'JM Mzk ’
prtl Pn W’”rl + W] i U"H +U] -1
~ 5 M,JNJICM,] M,k + f bIv kMUMl] Mik :

Multiplying (56)-1 with %M-»(U'?+l+ g’?), (56)-2 with |38 (REF+RY) = 30 (PR + Pp)] and (56)-3 with

[—1Mk1 (R"+l ) ( n+l P”) + I My (P"Jrl + P”)], and adding over all elements yields (H"*! — H")/At =0
6)

So the numerical scheme (56) is exactly energy conserving.
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4.2. Linearized incompressible stratified fluids

Applying the modified midpoint scheme to (51) yields

Uit Uy R R T
T :ZMI'INH#M M M,,O M DIVmIM]m’
Rn—H _Rn B . er+1 +Wn
l I _ N J 57
T__MUNJkﬁM M (37)

N . RMTRY _
-1 3 1 1 Tpg— =1 F1pg=1ps—1
Wi DIV M;" - 2MyNig——— My ' M, = My DIV j M;; Ma®] I My M1 DIV

Assume that the velocity at time level n is divergence-free, so 1\71,-le % ]-kMi;l . g’j’! = 0. To show that the velocity stays

divergence-free, multiply (57)-1 by M”DIVJkMi;1 to obtain

v -1 Q?—H U? 1 - -1 n+1
WGDIV My - =L = —— f1DIV M- UG =
Rn+1+Rn (58)

MiDIV j M;; (zM,,Nk,#’M My — My©) ' My DIV, M), ):0,

by (57)-3. To show that the Hamiltonian is preserved, multiply (57)-1 with %Mij (g?+1+g§?) and (57)-2 with
%M,d (Rz+l + R;Z) and add over all elements to obtain

Hl’l+1 — H" 1- n+1 Y n+1 1 1
. , o
=5 (gi +gi) DIV, My© My M1 =0, (59)

by the zero divergence of the velocity field. So the numerical scheme (57) conserves the divergence of the velocity field
and, if the divergence is zero, the energy.

4.3. Euler-Boussinesq fluids

Applying the modified midpoint scheme to (55) yields

UrH_] yn Rn+1 +Rn

=J =i _sppN -1 1
A = IMaNu—— LMy ' My — et DIV M,

n+1 n+1 n

R R W AW (60)
N 2 k>

Lo Rn+l+

DIVj,(-ZM,-lNkl%M;(lM_l IV ©/ M- DIV,

The scheme is again exactly energy conserving and exactly velocity-divergence conserving.
4.4. Initial conditions

The last two discretizations, (57) and (60), conserve the discrete divergence of the velocity exactly. Even though the
continuous initial condition is divergence-free, the discrete initial condition is not: the projection of the initial, divergence-
free velocity field on the chosen discontinuous Galerkin finite element space only satisfies discrete zero-divergence up
to the order of accuracy. A new initial velocity, (QO)O, is sought such that the discrete divergence of the velocity, (45),

is zero, M i (U )o DIVk,M‘, =0, and the distance between the old initial velocity, (UJ),, and the new initial velocity,

H —k) (

ator is sought Denote this projection with 7 (-). Then

(), = ((u),) = (), + (), o1

where (Q,?) | Is perpendicular to the kernel. Applying the discrete divergence operator to (61) yields (cf. [13])

(gg)* on the space kernel of the discrete divergence matrix oper-

0= M (g}j)* DIV M3 + Mj (g}j)L DIV M3, (62)
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Fig. 1. The P-matrix for a three-dimensional (incompressible) Euler-Boussinesq fluid. All nonzero elements are shown. The letters indicate the discrete
variables. nz denotes the number of nonzero entries. The number of elements in each direction was four and the polynomial order was two.
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Fig. 2. The eigenvalues A of the matrix P, with (right picture) and without (left picture) preconditioning. The ILU preconditioner moves the eigenvalues
closer together and makes the real part of the eigenvalues positive. The matrix P was obtained from the test problem discussed in Subsection 5.4 with 128
elements and a polynomial order of two.

where the discrete divergence of the new initial velocity, (Q,?)O, being zero, was used. (62) is solved for (Qg) | viaa
least-square approximation. Then the new, divergence-free, initial velocity, (g}j)o, is computed with (61). Now that the
initial velocity is divergence-free, the solution stays divergence-free due to the conservation of divergence of the velocity as
a result of the Hamiltonian dynamics and the time integration.

4.5. Properties of the discrete system

From (56), (57) or (60) global matrices are assembled. All terms multiplying the coefficients at the next time step are
collected in a matrix P and all terms multiplying the coefficients at the current time step are collected in a matrix Q. The
matrices P and Q are time independent. Denoting the vector of coefficients with X the constructed system is

PXI’!+1 — Qxﬂ (63)

Fig. 1 shows the P-matrix for a three-dimensional (incompressible) Euler-Boussinesq fluid. The symbols on the right and the
bottom correspond to the discrete variables. The exact preservation of the Hamiltonian dynamics as well as the constraints
make the system unconditionally stable.

The discretizations were implemented in the hpGEM C++ software framework [20]. The computational linear algebra
demands were handled by using PETSc [19]. This tool kit PETSc, a “Portable, Extensible Toolkit for Scientific Computation”,
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Table 1

Extreme eigenvalues of the non-preconditioned and preconditioned matrix.
Matrix max (1) minN(A) max J(A) max |A| min |A|
Non-preconditioned 1.0000 —32.6746 0.5554 32.6746 ~0
Preconditioned 1.5753 ~0 0.0069 1.5753 ~0

nE GMRES Iterations (2D)

ES

.
”

w

N

DG(0) NONE
DG(1) NONE
DG(2) NONE
DG(0) ILU
DG(1) ILU
DG(2) ILU

2 3 4 5 6
Iog10 of Total number of Elements

Iog10 of Number of Iterations
- N
o 3]

s
T

o
(9]
-

Fig. 3. The number of iterations per time step using GMRES with (dashed lines) and without (solid lines) preconditioning as a function of the total number
of elements for a two-dimensional problem. DG(Np) means using polynomials up to and including order Nj. For DG(1) and DG(2) the ILU preconditioner
reduces the number of iterations by a factor of ten. For small problem sizes, preconditioning for DG(0) does not decrease the number of iterations. For
larger problem sizes, preconditioning for DG(0) does decrease the number of iterations. The time step At was equal to the spatial step Ax.

consists of a number of sparse matrix storage routines and both iterative and direct sparse linear solvers. A GMRES iterative
solver was used to reach the desired tolerance of 10~14. To speed up the computations an ILU preconditioner was added.

The performance of the GMRES iterative solver depends on the spectrum of the matrix P. The eigenvalues A obtained
from the matrix P, for the test problem discussed in Subsection 5.4, are shown in Fig. 2. In Table 1 the extreme eigenvalues
are presented. In this case, there are two eigenvalues near (0, 0), originating from the elliptic equations (60)-3, correspond-
ing to the bottom right block matrix in Fig. 1. To improve the spectrum of the matrices and to decrease the number of
iterations in the iterative solver, we applied an ILU preconditioner. Preconditioning the matrix moved the eigenvalues closer
together and made the real part of the eigenvalues positive. The left image of Fig. 2 shows the eigenvalues before precondi-
tioning and the right image of Fig. 2 shows the eigenvalues after preconditioning.

The number of iterations of the GMRES iterative solver per time step is shown in Fig. 3. The number of iterations
required by the GMRES iterative solver to reach the desired tolerance of 10~1# is shown as a function of the total number
of elements for the two-dimensional problem discussed in Subsection 5.4. In general, the use of a preconditioner decreases
the number of required iterations to reach convergence by a factor 10. The improvement of the spectrum, shown in Fig. 2,
makes the discrete system better suited to be solved using the GMRES iterative solver.

5. Tests of the numerical scheme

In this section we perform several tests of the numerical scheme. Although our main goal is to simulate internal gravity
waves in an incompressible fluid, including the Boussinesq approximation, we have also performed tests for compressible
fluids and incompressible fluids, excluding the Boussinesq approximation. These extra test cases verified the approaches
and techniques used and provided intermediate check-points during the development. Each test consisted of two parts:
a convergence analysis of the error, found by comparing our numerical solution to available exact solutions, and a check on
the energy conservation law. The first two tests, in Subsections 5.1 and 5.2, handle compressible fluids in cuboids. The first
test concerns a modal solution for internal gravity waves and the second test concerns Lamb waves. These tests provide
a proof of concept and show that our numerical model can handle three-dimensional geometries. The third test, found in
Subsection 5.3, concerns a modal solution for internal gravity waves in an incompressible fluid in a square. Here, the velocity
field must remain divergence-free. The remaining tests all concern the discretization of the Euler-Boussinesq equations (5).
In Subsection 5.4 a beam of internal gravity waves is simulated. This beam is a superposition of modes; each of these modes
travels at its own phase speed, while the beam stays in place. In Subsection 5.5 non-uniform stratification is considered.
The stratification is chosen such that in the upper part of the water column internal gravity waves can propagate while in
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Fig. 4. The numerical solution for three-dimensional waves in a stratified compressible fluid. The left image shows the vertical velocity and the right image
the pressure. The number of elements in each direction was 16 and the polynomial order was three.

the lower part of the water column they cannot. In Subsection 5.6 we demonstrate the ability of the code to simulate wave
attractors, the limit cycles of internal gravity waves. For all reported test cases, & = 1/2 was used in the numerical flux. For
other constant values of 0 <6 <1 the results are similar [32].

5.1. Compressible stratified waves with solid wall boundary conditions

Consider a linear compressible stratified fluid with a background density field of pp = exp(—32) in a rectangular domain
Q =10, 17% with solid walls. A solution to (2), after scaling such that g = c(z) =1is

3 2
pou =exp|—=z T |27 cos(2 z) + sin(2w z) ] sin(27 x) cos(2mw y) sin(ot 4+ 0.1),
27 ) 0?2 —-8n2

3 2
PoV = exp (——z) 2—7T87T2 [27r cos(2m z) 4 sin(2mw z)] cos(2m x) sin(2r y) sin(ot + 0.1),
o2 —

2
3 . .
PoW = exp (—52) sin(27m z) cos(2mrx) cos2mr y) sin(ot + 0.1), (64)
3 o 3 1672\ .
p=exp|—=z) ————=cos(2mx)cos(2my) | 2w cosrz) — | = — sin(27rz) | cos(ot +0.1),
2 )02 —-8n2 2 o2

3
p=exp|—=z 7 [sin(2m z) 4+ 27 cos(2mz)] cos(2mx) cos(2m y) cos(ot + 0.1)
27 ) 02 —-8n2

with frequency o, obtained from

9 92
o°=12n"+ -+ T 4+ — ) —64mw-.
202 =127 3 1272 3 6472 (65)

This solution describes a standing pattern of internal gravity waves.

The numerical discretization is initialized at time t = 0. Fig. 4 shows the numerical solution after three periods. By
comparing the numerical solution with the exact solution (64) we determined the L2-error and order of convergence of
the numerical solution after three periods. To ensure the solution is nonzero, we added a phase shift in (64). Table 2
presents the L2-error and order of convergence for the different variables as a function of the number of elements in a
direction, K, and the polynomial order of the approximation, N,. With decreasing element size, we decrease the time step
such that it has the same order of convergence as the spatial discretization. For an increasing number of elements and
an increasing polynomial order, the error in the numerical solution decreases. The results for the different variables are
similar. The total energy is conserved up to machine precision. Fig. 5 shows the error in the total energy for 100 periods
for a polynomial order one, N, = 1. The discretization ensures conservation of energy. The total mass (the summation of all
density perturbations) and momentum in three directions are also conserved up to machine precision.
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Table 2

L2-error and order of convergence of the numerical solution after three periods for three-dimensional waves in a solid wall domain for a stratified com-
pressible fluid. The number of elements in each direction, K, is varied from four to 64. The polynomial order, Np, is varied from zero to three. Due to
symmetry the error in the horizontal velocities is equal.

Np=0 pol, PoV pow P p
Kk L2-error Order L2-error Order L2-error Order L2-error Order
4 2.63E—-1 - 1.93E—-1 - 113E+0 - 1.21E4+0 -
8 5.70E—-1 —-1.11 5.49E—-1 —-1.11 1.07E+0 0.07 1.08E+0 0.16
16 2.60E—-1 113 2.50E—-1 113 3.47E-1 1.63 3.49E-1 1.63
32 6.88E—2 1.92 6.75E—2 1.92 1.74E—1 0.99 1.76E—1 0.99
64 1.81E-2 193 1.82E-2 193 8.74E—2 1.00 8.79E—-2 1.00
Np=1 Polt, PoVv PowW o p
Kk L2-error Order L2-error Order L2-error Order L2-error Order
4 2.67E—-1 - 421E—-1 - 8.74E—1 - 8.77E—1 -
9.49E—-2 149 1.03E—-1 149 4.60E—1 0.93 4.69E—-1 0.90
16 5.08E—2 0.90 5.72E-2 0.90 1.96E—1 123 2.01E-1 1.22
32 2.55E-2 0.99 3.38E-2 0.99 8.62E—2 119 8.85E—2 118
Np=2 Poll, PoV Pow o p
Kk L2-error Order L2-error Order L2-error Order L2-error Order
4 1.94E—1 - 2.20E-1 - 5.01E-1 - 4.87E—-1 -
8 2.35E-2 3.05 2.35E-2 3.05 7.20E—-2 2.80 7.30E—-2 2.74
16 7.30E-3 1.68 5.42E-3 1.68 2.90E-2 131 2.61E-2 149
32 5.78E—4 3.66 3.78E—4 3.66 7.97E-3 1.86 7.29E-3 1.84
Np=3 Poll, PV Pow o p
Kk L2-error Order L2-error Order L2-error Order L2-error Order
4 4.54E—-2 - 5.86E—2 - 2.78E—1 - 2.87E—-1 -
7.73E-3 2.56 7.71E-3 2.56 3.08E—-2 317 2.68E—2 3.42
16 9.68E—4 3.00 117E-3 3.00 2.55E-3 3.59 1.86E—3 3.85
13
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Fig. 5. The relative error in total energy for the numerical solution for three-dimensional waves in a solid wall domain for a stratified compressible fluid
during 100 periods. The total energy was 0.1805. Also the mass and momenta in three directions were conserved up to machine precision. The number of
elements in each direction and the number of time steps in a period was 8 and the polynomial order was one.

5.2. Lamb waves with mixed boundary conditions

Consider a linear compressible stratified fluid with a background density field of pp = exp(—3z) in a rectangular domain
Q = [0, 11 which is periodic in the horizontal directions and has solid walls in the vertical direction. A solution to (2), with
2 .
g=cy=1,is
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L2-error and order of convergence of the numerical solution after three periods for three-dimensional Lamb waves for a stratified compressible fluid. Due
to symmetry the error in the horizontal velocities is equal.

Np=0 u,v w P p

K L2-error Order L2-error Order L2-error Order L2-error Order
4 9.68E—1 - 1.72E—-1 - 1.35E+0 - 1.37E+0 -

8 1.46E+0 —0.59 1.26E—1 —0.59 2.04E+0 —0.60 2.06E+0 —0.59
16 5.03E—1 1.53 6.34E—2 153 7.01E-1 154 711E-1 153
32 1.74E—-1 153 2.61E-2 153 2.43E-1 153 2.45E-1 153
64 7.28E—-2 1.26 1.28E—2 1.26 1.03E—1 1.24 1.03E—-1 1.25
Np=1 u,v w 1Y p

Kk L2-error Order L2-error Order L2-error Order L2-error Order
4 7.29E—1 - 6.87E—1 - 1.12E+0 - 112E+0 -

8 2.74E—-1 141 118E-1 141 4.38E—1 135 4.35E—1 137
16 9.82E-2 1.48 4.90E—-2 148 1.80E—1 1.28 1.78E—1 1.29
32 4.02E-2 1.29 215E-2 1.29 7.02E—-2 136 6.96E—2 135
Npy=2 u,v w 14 p

Kk L2-error Order L2-error Order L2-error Order L2-error Order
4 3.27E-1 - 1.64E—1 - 4.82E—1 - 4.76E—1 -

8 6.71E-2 2.28 411E-2 2.28 9.40E—2 2.36 8.94E—-2 241
16 1.22E-2 2.46 9.55E—-3 2.46 1.80E—2 2.39 1.52E-2 2.55
32 2.04E-3 2.58 2.26E-3 2.58 3.20E-3 2.49 2.14E-3 2.83
Np,=3 u,v w 14 p

Kk L2-error Order L2-error Order L2-error Order L2-error Order
4 8.52E-2 - 1.25E—1 - 1.23E—-1 - 116E-1 -

8 8.60E—3 331 1.63E-2 331 1.23E-2 333 6.81E-3 410
16 1.58E-3 244 1.77E-3 244 2.06E—-3 2.57 1.28E-3 241

e

Fig. 6. The numerical solution for the three-dimensional Lamb waves in a stratified compressible fluid after three periods. The left image shows the
horizontal velocity in the x-direction and the right image the density. The number of elements in each direction was 64 and the polynomial order was

Zero.

1
u=v=———exp(—z)cos (271x +2ry + Zﬁnt) ,

V2

w=0,

0 = p =exp(—2z) cos (an +2my+ 2ﬁ7rt> .

(66)

Table 3 presents the L?-error and order of convergence of the numerical solution after three periods. The total energy
is conserved up to machine precision. The mass and momentum in three directions are also conserved up to machine
precision. Fig. 6 shows the numerical solution after three periods.
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Table 4
L2-error and order of convergence of the numerical solution after three periods for two-dimensional waves in a solid wall domain for a stratified incom-
pressible fluid.

Np=0 Pou Pow P P

Kk L2-error Order L2-error Order L2-error Order L2-error Order

4 7.34E—1 - 6.64E—1 - 143E+0 - 1.29E—-1 -

8 8.31E-2 3.14 1.30E—-1 2.36 7.76E—1 0.88 6.72E—2 0.95

16 3.39E-2 1.29 5.98E—2 112 3.76E—-1 1.05 3.13E-2 110

32 1.67E-2 1.02 2.94E-2 1.03 1.87E—1 1.01 1.54E-2 1.02

64 8.28E—3 1.01 1.46E—2 1.01 9.35E-2 1.00 7.70E-3 1.00

128 413E-3 1.00 7.29E-3 1.00 4.67E—-2 1.00 3.84E-3 1.00

Np=1 Pol Pow P P

Kk L2-error Order L2-error Order L2-error Order L2-error Order

4 7.40E—2 - 1.90E—1 - 8.67E—1 - 6.74E—2 -

8 6.48E—2 0.19 5.60E—2 1.76 2.52E-1 178 2.42E-2 1.48

16 4.02E-2 0.69 2.60E—-2 111 112E-1 117 1.07E-2 117

32 1.99E-2 1.01 9.76E—3 141 495E—-2 118 5.18E-3 1.05

Np=2 pol Low P P

Kk L2-error Order L2-error Order L2-error Order L2-error Order

4 1.55E—1 - 1.74E—1 - 6.23E—1 - 2.92E-2 -

8 3.11E-2 2.32 6.12E—2 151 8.88E—2 2.81 6.09E—3 2.26

16 7.89E—-3 198 1.51E-2 2.02 1.72E-2 2.37 140E-3 212

Np=3 pPol Pow P P

Kk L2-error Order L2-error Order L2-error Order L2-error Order

4 2.35E-1 - 2.63E-1 - 3.54E—-1 - 1.34E-2 -
119E-2 431 1.95E-2 3.75 1.68E—2 4.40 5.89E—4 4.50

16 8.22E—4 3.85 2.46E-3 2.98 3.64E—-3 2.21 2.84E-5 437

5.3. Waves in an incompressible stratified fluid with solid wall boundary conditions

Consider a linear incompressible stratified fluid with a background density field of o9 = exp(—2z) in a rectangular do-
main Q = [0, 1] with solid walls. A solution to (4), after scaling such that g =1, is

1
Pol = —exp(—2z) [E sin(2mwz) + COS(ZJTZ)] sin(2wx) sin(ot +0.1),

pPow = exp(—z) sin(2r z) cos(2mx) sin(ot + 0.1),

5 (67)
p=— exp(—z)g sin(2mz) cos(2mx) cos(ot + 0.1),
o o
P = —exp(—2) [— sin2mwz) + — COS(Z?TZ)] cos(2mx)cos(ot +0.1)
472 21
with frequency o, obtained from
82
2
= 68
14872 (68)

Table 4 presents the L?-error and order of convergence of the numerical solution after three periods. The total energy is
conserved up to machine precision. Fig. 7 shows the maximum error (Lo.-error) in the divergence of the velocity for 100
periods for a polynomial order zero. Fig. 8 shows the numerical solution after three periods.

5.4. Beam of internal gravity waves
Consider a linear incompressible Euler-Boussinesq fluid with a background density field of pg = exp(—2z) in a rectan-

gular domain € = [0, 2] x [0, 1], which is periodic in the horizontal direction and has solid walls in the vertical direction.
A solution to (5), after scaling such that g =1, is

10 10
u= Z cos (nmrz) cos (nrx —t), p= Z 2sin (nwz)cos (nrx —t),
n=1 n=1
10 10 (69)
w= sin (nrz)sin(nmx —t), P = —cos(nmwz)cos(nTx —t).
> sin(nz) sin ) Y — cos (nrz) cos )

n=1 n=1
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Fig. 7. The maximum divergence of the velocity field of the numerical solution for two-dimensional waves in a solid wall domain for a stratified incom-
pressible fluid during 100 periods. Energy is also preserved up to machine precision. The number of elements in each direction and the number of time
steps in a period was 16 and the polynomial order was zero.
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Fig. 8. The numerical solution for two-dimensional waves in a solid wall domain for a stratified incompressible fluid after three periods. The left image
shows the vertical velocity field and the right image the pressure field. The number of elements in each direction was 128 and the polynomial order was

Fig. 9. The numerical solution for the two-dimensional internal gravity waves for the Euler-Boussinesq equations, (69), after three periods. The left image
shows the density field and the right image the pressure field. The number of elements in the vertical direction was 128 and the polynomial order was
zero.

By superposing ten modes a beam of internal gravity waves is simulated. Table 5 presents the L%-error and order of con-
vergence of the numerical solution after three periods. The energy and divergence of the velocity field are conserved up to
machine precision. Fig. 9 shows the numerical solution after three periods.
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Table 5
L2-error and order of convergence of the numerical solution after three periods for the two-dimensional internal gravity waves for the Euler-Boussinesq
equations. The number of elements in the x-direction is twice the number of elements in the z-direction.

Np=0 Pott Pow 14 P

Ky x K, L2-error Order L2-error Order L2-error Order L2-error Order
8 x4 6.70E+0 - 6.09E+0 - 5.12E+0 - 6.28E—1 -

16 x 8 6.62E+0 0.02 5.99E+0 0.02 6.54E+0 -0.35 3.98E—1 0.66
32 x 16 3.46E+0 0.93 3.46E+0 0.79 6.93E+0 —0.08 2.31E-1 0.79
64 x 32 1.88E+0 0.88 1.88E+0 0.88 3.75E+0 0.88 1.03E—-1 116
128 x 64 9.57E—1 0.97 9.57E—1 0.97 1.91E4+0 0.97 512E-2 1.01
256 x 128 481E—1 0.99 481E—1 0.99 9.62E—-1 0.99 2.61E-2 0.97
Np=1 pol Pow P P

Kxx K, L2-error Order L2-error Order L2-error Order L2-error Order
8 x 4 6.96E+0 - 7.10E+0 - 6.12E4+0 - 4.45E—-1 -

16 x 8 5.13E+0 0.44 6.59E+0 0.11 7.77E40 —0.34 2.43E-1 0.87
32 x 16 2.28E+0 117 2.40E+0 1.46 4.59E+0 0.76 9.32E-2 138
64 x 32 9.01E—-1 134 7.07E—1 1.76 1.44E+0 1.67 3.48E-2 142
Np=2 pol Low P P

Kxx K, L2-error Order L2-error Order L2-error Order L2-error Order
8 x4 5.82E+0 - 5.46E+0 - 1.05E+1 - 2.98E—1 -

16 x 8 3.27E4+0 0.83 3.43E4+0 0.67 1.06E+1 —0.01 1.46E—1 1.03
32 x 16 9.45E—1 179 8.08E—1 2.09 1.60E+0 2.72 4.84E—2 1.59
64 x 32 1.25E—-1 2.92 1.26E—1 2.68 2.51E-1 2.68 1.97E-2 1.29
Np=3 Pout Pow P p

Kxx K, L2-error Order L2-error Order L2-error Order L2-error Order
8 x4 7.42E+0 - 1.03E+1 - 1.58E+1 - 4.70E—-1 -

16 x 8 5.66E+0 0.39 717E40 0.52 1.28E+1 0.30 2.35E-1 1.00
32 x 16 1.57E+0 1.85 1.71E40 2.07 3.46E+-0 1.89 3.80E—2 2.63
64 x 32 1.24E—-1 3.66 6.01E—-2 4.83 1.23E—-1 4.82 1.81E-2 1.07

5.5. Internal gravity waves in non-uniform stratification

We consider continuous profiles of the buoyancy frequency, N(z), and assume that the fluid is stably stratified, N(z) > 0.
We choose a rectangular domain 2 = [0, L] x [0, 1], which is periodic in the horizontal direction and has solid walls in the
vertical direction. Suppose that at some depth z, we find a ‘turning point’, the depth where internal gravity waves turn
from oscillatory behavior, N(z) > o, to exponentially decaying behavior, N(z) < o. Performing a Taylor expansion around
this depth and retaining only the first two terms yields

N%(z) =N + Az - 1), (70)

where N(zJ = N2(z,) — A(z4 — 1) is the buoyancy frequency at the surface and 1 = NZ/(Z*) is the gradient of the buoyancy

frequency. Choosing NS =1, A= % and a frequency o = \/g yields a turning point at depth z, =1/3.
A solution to (5), after scaling such that g =1, is found in terms of Airy functions [33]

o= b (ar e b)s % e )t 2,
k(z——)] /l:li—?lg [ k(z——)} sin(qu—\/gt),
\/> (2) | Ai [—k(z—%)] ;\li—%k; [ I<(z——)] cos(qu—\/gt),
:_z Al [—k(z—%)] QIE_;; [ k(z——)] cos(klx—\/gt),

where Ai is an Airy function of the first kind, Bi is an Airy function of the second kind, k = ,3/3/4I<% and kq is the wavenum-

ber of the first mode. The wave numbers are found by applying the boundary conditions in the vertical direction, yielding a
dispersion relation
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Table 6
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L2-error and order of convergence of the numerical solution after three periods for the two-dimensional internal gravity waves for the Euler-Boussinesq
equations in a non-uniform stratification. The number of elements in the x-direction is chosen such that the element dimensions in both directions is

approximately equal.

N, =0 pol PowW P P

Ky x Kz L2-error Order L2-error Order L2-error Order L2-error Order
4 x 4 2.99E-1 - 5.88E—1 - 5.85E—1 - 429E—-2 -

7 x8 1.28E—1 122 2.65E—1 115 2.66E—1 114 1.50E—2 151
13 x 16 5.78E—2 115 1.25E—-1 1.08 1.24E—1 1.09 6.26E—3 1.26
26 x 32 2.77E-2 1.06 6.04E—2 1.05 6.01E—2 1.05 2.92E-3 1.10
52 x 64 1.37E-2 1.02 2.99E-2 1.01 2.98E—2 1.01 143E-3 1.03
103 x 128 6.85E—3 1.00 1.50E—2 1.00 149E-2 1.00 715E—-4 1.00
206 x 256 343E-3 1.00 7.50E-3 1.00 7.46E—3 1.00 4.20E—4 0.91
Np=1 Pou PowW P P

Kxx Kz L2-error Order L2-error Order L2-error Order L2-error Order
4 x 4 1.20E-1 - 3.22E-1 - 3.11E-1 - 1.04E—2 -

7 x8 422E—-2 1.51 113E-1 1.51 113E-1 1.46 2.77E-2 -1.41
13 x 16 1.80E—2 123 4.77E-2 124 4.76E—-2 125 2.09E-3 3.73
26 x 32 8.59E—-3 1.07 2.24E-2 1.09 2.22E-2 1.10 1.02E-3 1.03
52 x 64 4.24E-3 1.02 1.10E-2 1.02 1.09E—2 1.03 5.06E—4 1.01
Np = oot Pow P P

Kxx K, L2-error Order L2-error Order L2-error Order L2-error Order
4 x 4 2.99E-2 - 9.22E-2 - 9.28E—-2 - 4.35E-3 -

7 x 8 5.40E—3 2.47 1.14E-2 3.02 115E-2 3.01 313E-3 0.47
13 x 16 739E—-4 2.87 1.48E-3 2.94 1.55E-3 2.89 2.26E—4 3.79
26 x 32 9.30E-5 2.99 1.84E—4 3.01 193E—4 3.00 5.49E-5 2.04
52 x 64 117E-5 2.99 2.30E-5 3.00 241E-5 3.00 1.36E-5 2.01
Np=3 Potl pPow P p

Kyx K, L2-error Order L2-error Order L2-error Order L2-error Order
4 x 4 3.86E—2 - 1.21E-1 - 112E-1 - 2.98E-2 -

8 x 7 413E-3 3.23 1.61E-2 2.90 1.59E-2 2.81 7.89E—4 5.24
13 x 16 6.35E—4 2.70 217E-3 2.89 212E-3 291 2.67E-5 4.88
26 x 32 6.74E—5 3.24 2.67E—4 3.02 2.58E—4 3.04 6.40E—6 2.06

Ai[lk] Bi [—gk] —Bi[lk] Ai [—%k] =0. (72)
3 3 3 3

The wavenumbers are incommensurable: k,/k; # n/l. We cannot fit a beam of internal gravity waves (by adding multiple
modes) into a channel of length L which is periodic in the horizontal direction. We choose to use the first mode: the first
root of (72) yields the value of the first wavenumber, k; =~ 7.822. Choosing the length of the domain as L = 27 /k; ~ 0.803
ensures the solution is periodic in the horizontal direction.

Table 6 presents the L?-error and order of convergence of the numerical solution after three periods. The energy, diver-
gence of the velocity field, mass and momentum in two directions are conserved up to machine precision. Fig. 10 shows
the error in total mass during 100 periods.

Fig. 11 shows the numerical solution after three periods. The right image shows the density field. Above the turning
depth, z > 0.33, the solution shows oscillatory behavior. Looking in the vertical direction, the density field shows half an
oscillation in the vertical, with a local extremum at z = 2/3. Below the turning depth, z < 1/3, the solution is decaying.

5.6. Wave attractors

In the previous test cases, the walls were either parallel or perpendicular to the direction of gravity. Wave attractors
appear when there is a geometric asymmetry with respect to the direction of gravity. A slight tilt in one of the walls results
in symmetry breaking and hence in wave focusing and defocussing. Focusing dominates and wave attractors appear. Here,
as in [4,12] the symmetry is broken by rotating the direction of gravity with respect to the geometry.

Consider (5) in a two-dimensional geometry. When we rotate the direction of gravity by an angle y, gravity also has a
component in the x-direction: g = g (sin(y), cos(y)). For y =0 the direction of gravity is aligned with the geometry and
the symmetry is not broken. No wave attractors can appear. For y # 0 the direction of gravity is inclined with respect to
the geometry and the symmetry is broken. Wave attractors can appear.

The qualitative behavior of the numerical solution is checked. In [12] the free evolution of wave attractors is discussed.
The authors use a Hamiltonian finite difference scheme to study wave attractors. We use the same initial condition as in
one of the cases discussed in [12]. This initial condition is a (1, 1) Fourier mode in the velocity,

u = —msin(wx)cos(wrz), w=mcos(mx)sin(wrz), p=0, P=0. (73)
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Fig. 10. The absolute error in total mass of the numerical solution for two-dimensional internal gravity waves in a channel with a non-uniform stratification
during 100 periods. The number of elements in the horizontal direction was 13, the number of elements in the vertical direction was 16 elements and the
polynomial order was zero.
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Fig. 11. The numerical solution for the two-dimensional internal gravity waves for the Euler-Boussinesq equations in a channel with a non-uniform stratifi-
cation after three periods. The left image shows the horizontal velocity field and the right image the density field. The number of elements in the horizontal
direction was 103, the number of elements in the vertical direction was 128 elements and the polynomial order was zero.

The initial condition evolved into a set of (1,1) wave attractors for the case y # 0. Fig. 12 shows the evolution of the
solution. The structure of the solution completely changed due to the asymmetry in the geometry. Since the system is
unforced, no frequency is forced onto the system. Waves propagate within a continuous frequency band, resulting in a
whole family of (1, 1) wave attractors. For the same parameters (N? =1 and y = 7 /20) and the same initial conditions the
resulting wave attractors are the same as those in [12].

6. Concluding remarks

A DGFEM discretization has been developed for the Hamiltonian dynamics of stratified compressible and incompress-
ible linear ideal fluids. The continuous Poisson bracket and continuous Hamiltonian corresponding to a linear compressible
stratified fluid were discretized, yielding a discrete Poisson bracket and discrete Hamiltonian. These discrete objects yielded
the discrete equations of motion for compressible stratified fluids. By constructing these discrete equations from a Poisson
bracket, the discrete equations possessed a Hamiltonian structure. Together with a symplectic time integration, the modified
midpoint rule, this Hamiltonian structure ensured phase space preservation and exact preservation of the discrete energy.
This discretization of Hamiltonian dynamics of a compressible fluid was implemented and tested against exact solutions.
This provided an intermediate check point for the introduced discretization. Dirac’s method of constraints was applied to
the discrete Poisson bracket, to enforce the incompressibility of the fluid. Performing a discrete Boussinesq approximation
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Vertical Velocity Pressure Vertical Velocity Pressure

Fig. 12. The time evolution of the numerical solution for an asymmetric domain relative to the direction of gravity, which points downwards. The evolution
goes from the top left to the bottom left and continues from the top right to the bottom right. The left images (first and third columns) shows the vertical
velocity and the right images (second and fourth columns) the pressure. The number of elements in each direction was 64 and the polynomial order was
two.

preserved the discrete Hamiltonian dynamics and the discrete equations of motion for an Euler-Boussinesq fluid were de-
rived. The construction using Poisson brackets and Dirac’s method of constraint ensured the conservation of phase space and
the exact conservation of energy and divergence of the velocity field. The developed numerical method is unconditionally
stable and does not require a stabilization common to some direct (DG)FEM discretizations of incompressible fluids.

This DGFEM discretization has been verified with analytical solutions. Convergence tables for several tests in stratified
fluids were presented. Compressible and incompressible stratified wave solutions in two-dimensional and three-dimensional
domains with periodic and solid wall boundary conditions were tested. Global h-refinement and global p-refinement were
used and the order of convergence was satisfactory. For all tests the discrete energy was conserved up to machine precision.

By changing the direction of gravity in the model a geometric asymmetry was introduced. Starting from a Fourier mode
as initial condition the asymmetry led to a focusing of wave energy and the evolution of wave attractors. Despite the
focusing of wave energy, the energy of the system was conserved up to machine precision by construction.
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