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In the last chapter, we present a study of opinion dynamics applied specifically to debates
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VIRTUAL ELEMENT METHODS FOR MAGNETO-HYDRODYNAMICS ON
GENERAL POLYGONAL AND POLYHEDRAL MESHES

1. INTRODUCTION

The number of applications involving plasmas has skyrocketed in the modern age with
applications ranging from fusion-based nuclear power to low power thrusters for contemporary
spacecraft. Great efforts have been devoted to the development of predictive models. One such
approach that has withstood the test of time is Magneto-hydrodynamics (MHD) [51]. The theory
of MHD considers plasmas as magnetized fluids. Thus, models in MHD come about from a
coupling between fluid flow and electromagnetics.

The evolution of the electric and magnetic fields are described by Maxwell’s system plus
a set of assumptions about the material properties of the fluid. Faraday’s law reveals that the
evolution in time of the flux of the magnetic field across an open surface results from a non-zero
circulation of the electric field along the boundary of the surface. Ampére’s law indicates that the
electric current that passes through an open surface depends on the circulation of the magnetic field
along this surface. Electric currents will generate electric fields. The relationship between these
two quantities is described by Ohm’s law and is entirely dependent upon the medium. In summary,
electric fields generate magnetic fields which, at the same time, generate electric currents and
fields. The final set of equations are Gauss’s law which states that the divergence of the magnetic
field is necessarily zero implying the non-existence of magnetic monopoles (magnets with only
one magnetic pole). The electric and magnetic fields generate a force named the Lorentz force.
This force acts upon each charged particle in the fluid and generates momentum. The velocity and

pressure of the flow can be described in terms of a statement of conservation of momentum over
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each fluid parcel ( arbitrarily small or large volumes of fluid). Thus, the coupling between the
electromagnetic and mechanical models can be summarized as follows: magnetized fluids in the
presence of magnetic fields experience the Lorentz force which influences the momentum of the
fluid and alters its velocity. Likewise, charged particles in motion generate electric and magnetic
fields which generate the Lorentz force.

The final equation that we consider in order to attain our differential equation model re-
quires a statement of the conservation of mass of every fluid parcel. Some models further assume
that the fluid is incompressible meaning that fluid parcels are disallowed from gaining or losing
its volume. This implies that the mass density remains constant and the statement of conservation
of mass implies that the velocity field must be divergence-free. The models we present are of
incompressible fluids. Details about the derivation of the model are separated into two sections,
the first is Section 3.2 and involves the electromagnetics and the second is Section 5.2 in which
derive the mechanical model. The details of the MHD model, its derivation and properties are
nowadays well-understood and explained in many textbooks and review papers, e.g., [51, 73].

The development of numerical methods capable of capturing important features of MHD
is an active area of research. For example, in [58, 59], two finite element methods are developed
and analyzed. In [87], the convergence of finite volume methods for MHD is studied and in
[38, 78] the classic upwind and Godunov methods are adapted to ideal MHD. In [37], the author
presents a variant of the finite difference method named the summation by parts and simultaneous
approximation terms (SBP/SAT) method. Finally, in [67], the authors develop a maker and cell
(MAC) scheme for the fluid flow sub-system of the incompressible MHD equations, coupling it
to the Yee-scheme, introduced in [93], for the electromagnetic sub-system.

The main goal of this dissertation is to extend the framework of the virtual element method
(VEM) to models in MHD. The VEM was born as a re-framing of the older Mimetic Finite Differ-
ence (MFD) method, see [43]. In the MFD method, the modeling spaces contain arrays of degrees

of freedom, whereas in the VEM each of these arrays is associated with a shape function yielding



3
a theory that closely resembles the finite element method (FEM), see [14]. Thus, many authors
consider the VEM to be a generalization of the FEM. However, there are significant differences.
The first is that the VEM is specifically designed to be implemented on meshes with a very gen-
eral definition for its polygonal or polyhedral cells. Another difference lies in the definition of
the space of shape functions. The FEM is based on polynomials approximations. This means that
each of the shape functions is known pointwise to any precision of accuracy. In the VEM the shape
functions can be proven to exist but no explicit formula is attained for their evaluations. This cre-
ates a large number of complications that do not appear in the FEM. Perhaps, the most prominent
regards integration. The shape functions form an inner-product space, and this inner product is
usually given in the form of an integral. Hence, if the functions are not known pointwise then the
integrals required in the inner products become very difficult to estimate efficiently. The solution
is that the approximations to these integrals can be computed to the degree of accuracy required
using only the degrees of freedom of the shape function. This philosophy was inherited from the
MFD method. We discuss this technique for the approximation of inner-products in Section 2.3.
The VEM was originally proposed for solving diffusion problems in [14] as a conforming
FEM, and later extended to the nonconforming formulation in [7] and the mixed Brezzi Douglas
Marini (BDM)-like and Raviart Thomas (RT)-like formulations in [28] and [17], respectively.
Generalizations to convection-reaction-diffusion problems with variable coefficients can be found
in [2, 19, 30, 47]. In a series of papers [16, 40-42], H(div)- and H (curl)-conforming virtual
element spaces on general polygonal and polyhedral elements have been proposed to general-
ize the well known RT and Nédélec finite elements to unstructured meshes, see [72, 76]. These
methods, combined with the Serendipity strategy, that reduces the total number of degrees of free-
dom, see [11, 12], have successfully been applied to the numerical resolution of the magnetostatic
Kikuchi’s model, see [62]. In these papers, exact virtual De-Rham sequences (explored in Sec-
tions 3.7 and 4.4) with commuting-diagram interpolation operators are built which guarantees that

the discrete magnetic flux field remains solenoidal. Finally, VEMs have also been designed for



hyperbolic problems, see [1, 89].

The VEM provides several advantages over more classical methods. The first is that it
can be implemented on a very general class of meshes. This makes the method exceptionally
versatile and capable of handling complex problems like those involving material interfaces or
free boundaries. For example, many practical applications of MHD involve the fluid passing
several media. When extracted, for commercial purposes, metals are often dissolved and pumped
through different layers of sand and rock. When modeling this situation it would be ideal if the
mesh were to be fitted to the material layers in such a way that the boundaries of these layers fall
along the edges of the cells. The result, in real-life scenarios, is often times a highly unstructured
mesh, making VEM-based modeling software particularly well-suited for this application. In
some other applications the computational domain is deformed. This is the case in fusion-based
nuclear power generators. In this application, a gas is heated to the point of fusion, at temperatures
that any container built to hold the gas would melt. Thus, modern techniques that are explored
involve suspending the gas using external magnetic fields bypassing the need for a container at
all. This method is called magnetic confinement. By using computational models we can predict
the motion of the fluid and immediately apply an appropriate magnetic field to guarantee that the
gas remains suspended. Since the boundaries of the gas are not fixed by a physical container they
are free to deform into odd shapes, which need to be captured by the mesh. This implies that the
mesh has to constantly be updated for real time simulation. Thus, high order VEM technology
can provide an efficient solution.

A second major advantage of VEM is related to accurately capturing the divergence of the
magnetic field. According to electromagnetic theory the magnetic field should remain solenoidal,
i.e, its divergence should remain zero (Gauss’s Law). This is not an additional equation, rather it
is a consequence of Faraday’s law and the fact that the divergence of any curl is zero as we will
note in Section 3.2. Often times discretization methods will fail to capture this property yielding

a remainder that compounds in time. The result is that, at the discrete level, the magnetic field
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may not be divergence free. The consequences are well-documented, see [21, 22]. Simulations
that do not conserve this property present significant errors, see [21, 22, 48, 88]. The conclusion
in [48] is that these simulations experience fictitious forces that render the simulation unfaithful
to the physics involved. A great deal of research has gone into the development of “divergence
cleaning” techniques; we mention three approaches. In [52], they add V - B = 0 as an addi-
tional equation and add a Lagrange multiplier to the set of unknowns to enforce this constraint. A
different approach involves the development of specialized flux limiters, see [64]. Finally, least
squares finite element methods involve solving differential equations by minimizing energy func-
tionals one of which can involve the condition on the divergence of the magnetic field, see [60].
However, in the VEM that we develop divergence cleaning is unnecessary. As we will prove,
our VEM discretization will yield divergence-free approximations to the magnetic field provided
that the initial conditions satisfy this condition. The main result required for this property to hold
is the commutativity of a De-Rham complex introduced in 2D and 3D in Sections 3.7 and 4.4
respectively. However, there is a conflict that needs to be resolved regarding one of the spaces
involved since an important L? —orthogonal projector used to build the inner-product is not com-
putable. The literature resolves this by enhancing the space and redefining it in such a way that
this projector is computable, see [3, 15]. However, this implies that the De-Rham complex may
no longer hold. In order to find a solution to this complication we construct an oblique projector
to build the inner product in this space. Not every oblique projector will suffice, thus we present
criteria that can be used to discern which projectors are useful and which are not. This approach
is unique to this work and one of our major contributions to the theory of the VEM.

Funding for the research we present in this dissertation came partly from the Oregon State
University, National Research Traineeship (NRT) in Risk and Uncertainty Quantification in Ma-
rine Science funded by the NSF. As part of the requirements of the NRT, the last chapter of this
dissertation presents an application of mathematical modeling to the social sciences involving

cultural keystone species (CKS). The CKS are species that are central to a people’s culture. In
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this dissertation, we will explore how mathematical modeling can provide strategies to influence
legislators to approve policy aimed at protecting CKS. Votes on these types of policies come af-
ter deliberation between these legislators. Thus, our main contribution will be in developing and
studying two models for these debates, one in which we consider the influence of the electorate
and one in which we do not. These models will be based on a system of ordinary differential equa-
tions. We will use Runge-Kutta methods to approximate the solutions and study these models and
conduct a simulation based analysis of the models.

This dissertation is structured as follows: Chapter 2., will be dedicated to the preliminary
results required to understand the subsequent chapters. In Chapter 3., we consider a prescribed
flow and develop a VEM capable of predicting the electric and magnetic fields as described by
Maxwell’s equations, this is done in two spatial dimensions. Chapter 4., is dedicated to extend-
ing the VEM introduced in Chapter 3. to three dimensions. Then, in Chapter 5., we omit the
assumption that the flow is prescribed and develop a VEM for the full MHD system. In Chap-
ter 6., the reader will find a series of numerical experiments. The code developed is hosted at
https://github.com/sebnaran. Chapter 7., is dedicated to discussing two mathematical models and
their simulations to address the conservation of CKS. We finish with Chapter 8., where we present

some concluding remarks and open questions.



2. MATHEMATICAL PRELIMINARIES

2.1 Notation and Definitions

In this section we will formally define the concepts and notation that we will be referring
to throughout this dissertation.

Firstly, we will use bold letter to denote vector-valued functions. The dimension of the co-
domain of these functions will be either 2 or 3, this detail will be clear from context. For a pair of
sufficiently regular real-valued functions f, g : U — R or vector valued-functions f,g : U — R

we define

umzémm széﬁmm @.1)

Here we are assuming that U C R” is measurable. Moreover, we will denote the L?—norm by

1/2

1/2
vie LXU): |fllov = (/U |f|2dx> Wl = (8w + IV FIEe) " 22a)

1/2
2o+ IVFIRS) . 22p)

1/2
vF e [N - \fllo,U=</U !f|2dff> e = (1f

In the case that f : U — R and g, f : U — R? we will, abusing the notation, use the symbol for

cross product to denote:

fxg=rf ", Fxg=rfogy— fy9n 2.3)
B,

2.2 Results from Functional Analysis

The analysis of the VEM that we will develop will rely on results from functional analysis.

The first result is the generalized form of the Brezzi-Babuska-Lax Milgram Theorem:
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Theorem 2.20.1 Let U and V' be Hilbert spaces and a : U XV — R be a bilinear form satisfying

M > 0V(u,v) e U x Vi a(u,v) < Mully|v|v, (2.4a)

Vo e V\{0}: supa(u,v) >0, (2.4b)
uelU

inf sup M > 0. (2.4¢)

veVuer [ullollvlly

Then, for any £ € V' there exists a unique u € V such that

VoeV: a(u,v)=4L(v). (2.5)

Moreover,

30> 0: ully < Clely- 2.6)

A proof of this Theorem can be found in [5].
The second result that we will need is one of the main conclusions of the Ladyzhenskaya-

Babuska-Brezzi Theory.

Theorem 2.20.2 Let U and P be Hilbert spaces and a : U XU — R, b : U X P — R be bounded

bilinear forms satisfying:

b
inf sup 2 S0 nr sup 2P g 2.7
u€lo vet, |ull[|v]l peV uer |lull[lpll
Where
Uy={ueU:YveV blu,v)=0}. (2.8)

The for every pair of bounded linear functionals f € U’ and g € V' there exists unique u € U



and v € V such that for any v € U and q € V it is the case that

a(u,v)=b(v,p) = f(v), (2.9a)

b(u,q) = g(q). (2.9b)

More over there exists a constant C' > 0 independent of f and g such that

lull +llpll < C A+ Ngll) - (2.10)
Here we consider
u
1= sup O oo 1P @11
weonfoy  llull pep\{0} IIPll

A proof of this Theorem can be found in [20, 27].

2.3 Approximating Bilinear Forms in the VEM framework

In this section we will describe how inner product matrices are constructed in the framework
of the VEM. The procedure is relatively standard. Consider a symmetric and positive definite
bilinear form a : U(P) x U(P) — R where P is a cell in a mesh €2}, and U(P) a Hilbert space
defined over the cell P. We approximate U (P) using a finite dimensional space of shape functions
that we denote as X}, (P). Our goal is to define a;, : X(P) x A,(P) — R to estimate a. We
require that ay, satisfies two important properties. The first regards its accuracy, it should be the

case that

Here, k is the degree of the largest polynomial space that is contained in X3 (P) and N = 1 if

functions in X} (P) are scalar valued or N = 2, 3 in the case that that they are vector valued. We
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also require that a, satisfy the stability property, meaning that
ey, ¢ > 0,V € Xn(P) 2 cualzn, zp) < ap(xp, zn) < cfalzp, xp). (2.13)

The procedure we present is partially laid out in [15]. For now we will assume that we have a
means, using only the degrees of freedom in the space X}, (P) to compute a projector IT : A, (P) —
[P%(P)]". Generally this is done by selecting a basis for [P3(P)]"V say {p1,...,pn} and another
basis for A}, (P), consistent with the degrees of freedom. We denote this basis as {x}, ..., 2"}

Then, for any xj, € A}, (P) we expand

N n
Mz, = 10 <Z dixl;L) = Zcipi. (2.14)
=1 =1

Where d; is the :—th degree of freedom of xj in some enumeration. The coefficients of in the

expansion are found by solving a linear system of the form

—

Gé = Bd. (2.15)

It is often the case that the projector II is defined through the bilinear form a. This projector

I, : &, (P) — [Py (P)]"Y when applied to a function z;, € &, (P) is given as the solution to

Vq € []Pk(P)]N o a(llgzp — zp,q) = 0. (2.16)
In this case we would use
Po(p1)  Polp2) Po(ps) ... Polpn)
a(pi,p1) a(pi,p2) a(pi,ps) ... a(pi,pn) .
G= . , . , . By =alzh,p). (@17

a(pnvpl) a(pn7p2) a(pnvp?)) a(pmpn)
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The function Py is used to fix the kernel of a. In the case that Ker(a) # {0} some of the rows
of G, as defined in (2.17) will be entirely populated by zeroes, in this case we omit them and
replace them with those involving P, to guarantee that G is square and invertible. In the case
that Ker(a) = {0} the use of Py can be omitted. Computing each of the components of B
must be explained in a case by case basis. Computing a(p;, p;) usually boils down to computing
integrals of polynomials over the polygon/polyhedron P. Due to the generality of the geometry
of P it is not practical to develop quadrature rules. There are specialized techniques aimed at
solving these sorts of problems. The first involves using Green’s Theorem recursively to write
volume/area integrals as line integrals across the edges of the cells where quadrature rules are
available, see [33] for the original idea, and for applications of this method [4, 74]. Another
technique is presented in [82, 83] and involves reducing volume/area integrals to one dimensional
by introducing special lines supported by Gauss’s integration points. In [84] the same authors
use a compression technique to reduce the number of quadrature points necessary. This method
is very general and allows for computations over cells with curved edges or faces, see [46] for
an application in the VEM. The technique used in the implementations of this manuscript is the
following: decompose P into a number of triangles/tetrahedrons. Then, using quadrature rules for
these shapes, add the contributions of each of the pieces.
In any case, when we apply the matrix IIM := G—1 B to a vector of degrees of freedom, the
output will be the array of coefficients in the expansion (2.14) as evidenced by (2.15). In practice
we are much more interested in the vector of degrees of freedom of the projection rather than in

the coefficients in the polynomial expansion. Hence, we define the matrix II = DIIM where

Di,j = dOfi(pj). (218)

Thus, multiplying the array of degrees of freedom of x, by ITM will yield the array of degrees of

freedom of Ilxy,.
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Finally, we can define the matrix

A=1MTHuMT 4|\ p|(1 — M) (1 — ™). (2.19)

where |P| is the volume/area of P and the entries of H are given by

Hz',j = a(pi,pj). (220)
The definition of ay, is given by

Vo, yn € Xu(P) o anlan, yn) =z Ay, 2.21)

2.4 Mesh Assumptions

In this section we present the assumptions that we will make on the mesh. The main prop-
erty that we want to preserve is regularity, we require that there exists p > 0 independent of the

mesh size h > 0 such that

(M1) (star-shapedness): every polygonal cell P of every mesh €, is star-shaped with respect to

every point of a disk of radius php;
(M2) (uniform scaling): every edge € € OP of cell P € ), satisfies he > php.
In 3D we add the following assumption:
(M3) (uniform scaling) Every face f and every edge e of f satisfies he > phs .

The regularity assumptions (M1)-(M2) in 2D or (M1) — (M3) in 3D allow us to use meshes
with cells having quite general geometric shapes. For example, non-convex cells or cells with
hanging nodes on their edges are admissible. Nonetheless, these assumptions have some important

implications such as: (i) every polygonal element is simply connected; (ii) the number of edges
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of each polygonal cell in the mesh family {2, }, is uniformly bounded,; (iii) a polygonal element
cannot have arbitrarily small edges with respect to its diameter hp < h for h — 0 and inequality
h% < C(p)|P|h holds, with the obvious dependence of constant C(p) on the mesh regularity
factor p. It is worth mentioning that virtual element methods on polygonal or polyhedral meshes
possibly containing “small edges” in 2D or “small faces” in 3D have been considered in [25] for
the numerical approximation of the Poisson problem. The work in [25] extends the results in [13]
for the original two-dimensional virtual element method to the version of the virtual element
method in [2] that can also be applied to problems in three dimensions. Finally, we note that
assumptions (M1)-(M2) above also imply that the classical polynomial approximation theory in

Sobolev spaces holds [24].
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3. KINEMATICS

3.1 Introduction

When studying the kinematics of MHD we assume that the flow is controlled by some
external source. Then, we proceed to predict the behavior of the electric and magnetic fields. Thus,
we will consider that u, the velocity of the flow is known exactly. The main topic we tackle in this
chapter regards the construction of a VEM for a model in kinematics. In Section 3.2 we derive the
model from physical principles. Then, in Section 3.3 we present a VEM for the derived model.
In presenting this discretization we will introduce two virtual element spaces, their definition is
a topic for Sections 3.4,3.5. In Section 3.6 we define a third space that, although it does not
appear in the virtual element formulation, it is important for the purposes of analysis. We note
that these spaces were initially conceived in the mimetic finite difference (MFD) framework and
taken from [43]. The re-framing into VEM was done using the results found in [16]. These three
sections are structured in a similar manner we will pick one of the cells in the mesh, denoted as
P. Over this cell we will define the local spaces shape functions, their properties and geometries.
The definitions of the individual spaces only say half of the story, the other half is told by their
relationship. In Section 3.7 we show that these three spaces form a commuting De-Rham complex
that guarantees a close mimicry of the continuum. Then, in Section 3.8 we will briefly mention
how to extend this VEM to high orders in space. Next, in Section 3.9 we present some stability
estimates in the L? norm that are satisfied by the continuous problem and their discrete mimicry.
In Section 2.3 we presented a method for computing inner products in virtual element space.
This method relies on first computing a series of projectors. To compute the inner product in
the space presented in 3.4 we do not introduce a particular projector rather we describe criteria
to construct one. Thus, we will finish this chapter with Section 3.11 where we present three

examples of projectors satisfying these criteria as well as how they can be implemented. Finally,
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in Section 3.12 we present the conclusions of this chapter.

3.2 The Electromagnetic Model

The contents of this section come from very well-known results in electromagnetics. Any
book centered on the physics will contain the material here. We recommend the exposition in
[51, 73].

There are two main quantities that drive the evolution of an electromagnetic system. They
are the electric and magnetic field, in this manuscript we denote them as E and B respectively.
Any charged particle that enters a region permeated by these fields will experience a force, the

Lorentz force. We can quantify this value by using the expression

f=qE+qux B. 3.1)

Here ¢ represents the charge of the particle, f is the force experienced and w is the velocity
with respect to the frame of reference that the viewer is taking. In the section about fluid flow
the discussion will center around two types of frames of reference. If a particle is moving in a
laboratory then the scientist will view from the Eulerian frame of reference. If, by some trick, we
could mount the particle and ride along then we would be viewing Lagrangian frame of reference.
The main difference in the two perspectives is the velocity of the particle. In the Eulerian frame
of reference the velocity of the particle will be given as up. Whereas, in the Lagrangian point
of view the velocity is exactly zero. This implies that, apparently, the particle experiences two

different forces, they are

fe=qEg+qup x By, and f;, = ¢E. (3.2)

Here, the subscripts indicate which frame of reference is taken, "E” for Eulerian and "L” for
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Lagrangian These two forces not independent, their relationship is given by a different set of rules
depending on the size of the velocity wg. Very large velocities are ruled by Einstein’s Theory of
Relativity. These models are outside the scope of this manuscript. We will consider slower speeds
for which Galilean relativity applies. This theory dictates that the force experienced should be the

same independent of the frame of reference we take. Hence, f; = fg or equivalently

FE; = FEr +up X Bg. (3.3)

The expression for the Lorentz force that we have been discussing is true for a single particle. In
MHD, we are interested in a charged fluid made of an infinite number of particles. In this case,
the net force is not very informative about the behavior of the system. Instead we consider a force

density or force per unit volume. The expression is in the Eulerian coordinates is

F=ppE+pruxB=ppE+J x B. (3.4)

The variable pg is the charge density and J = pgug is the electric current density. The Lorentz
force is useful when we are studying the behavior of a charged particle in the presence of electric
and magnetic fields. However, it does not say much about how electric and magnetic fields behave.
Hence, the next item of business is to study the Electric and magnetic fields, their relationship and
what we can do to predict them. These are described in partly by Maxwell’s system. The full

system is

0
Ampere-Maxwell’s law: [eatE + J] =V x B, (3.52)
, 0
Faraday’s law: EB =-VxXxFE, (3.5b)
Gauss’s laws: V-E =pg/e, V-B=0. (3.5¢)

The variable pg refers to the electric charge density, J is the electric current density and €, i are
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the permittivity and permeability of the medium. A more intuitive interpretation of this system
will come from its integral form. Consider sample volume V/, arbitrarily, and take the integral
over this volume on both sides of Gauss’s Laws. An application of the Divergence Theorem will
reveal that

1
B-ndS=0 and E -ndS = / pedV. 3.6)
v 1% €Jv

Gauss’s Law for the magnetic field implies that the flux across a closed surface must necessarily be
null. This means that every magnetic field line that enters a surface must also leave at some other
point along said surface. Turning to Gauss’s law for the electric field, note that the volumetric
integral of the charge density is the net charge in the volume. Hence, the flux of the electric
field is directly proportional to the charge encapsulated within said volume. The constant of
proportionality is related to the material properties of the medium.

Ampere-Maxwell and Faraday’s laws also convey an interesting story. Consider a sam-
ple surface, .S, compute the flux of the right and left hand sides of both Faraday’s and Ampere-

Maxwell’s Law and apply Stoke’s Theorem. The result is

Ampere-Maxwell’s Law: ,ue2 / E -ndS + ,u/ J - ndS = B - td¢, (3.7a)
ot Js s oS
Faraday’s Law: g / B -ndS = — E - tdf. (3.7b)
ot Js oS

Thus, in this form Faraday’s Law reveals the source of changes in the flux of the magnetic field
across a surface, it is a circulation of the electric field along the path that the boundary of the sur-
face defines. Likewise Ampere-Maxwell’s Law reveals that a circulation of the magnetic field can
generate a flux in two quantities, the electric current density and the electric field. Together they
convey that changing electric fields or motion of charges will generate magnetic fields. In turn,
changing magnetic fields will generate electric fields. Thus, the pattern continues and the cycle
repeats. If we consider the cases when there are no charged particles in a region then we obtain

waves, electromagnetic waves or light. This is not the case in MHD, rather we are considering a
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fluid that is charged in itself. What is interesting to note is that in this situation the contribution
of the time derivative of the electric field in Ampere-Maxwell in negligible. To see this, we must
introduce another principle, the law of conservation of charge which states that charge cannot be
created nor destroyed. Thus, if we consider a sample volume V' then the rate of change of charge
contained within that volume should correspond to the outward flux in electric current across the

boundary of V. This is to say that

8/ pEdV——/ J -ndS. 3.8)
ot Jy ov

An application of the Divergence Theorem will reveal the differential form of this law, it is

—opr =V 3.9)

In in the static case, charged particles will quickly gather around the surface of the conducting
solid they are in. This implies that the density of the charge is nearly zero. In MHD, since the
fluid is itself in motion some charge is allowed to remain in the interior of the fluid. However,
experiments show that the amount is minimal, so much so that the contribution of pgFE to the

Lorentz force (3.4) is negligible. Thus, models in MHD generally use the expression
F=Jx B. (3.10)

Moreover, experiments also show that charges in the interior position themselves in the volume in
very short time scales of the order of 10~!8s. Generally, in MHD we are interested in timescales
much larger than that, hence we may take the time derivative of the charge density to be minimal.

From the statement of conservation of charge (3.9) this implies that

V-J=0. (3.11)
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Hence, the current density should be nearly divergence free. Consider taking the divergence on
both sides of Ampere-Maxwell’s law (3.5a). If we note that the divergence of the curl of any
quantity is always zero then we arrive at

0
-V -J=¢—F. A2
vV-J €5 (3.12)

Hence, the time derivative of the electric field is, as a consequence of (3.11), negligible. Hence,
in MHD we use

pJ =V x B. (3.13)

This identity is called Ampere’s law. Finally, to finish describing the kinematics of MHD we
must also consider the behavior of the material itself. Experiments show that charged particles in
conductors move in the direction of the force that is applied to them. Recalling the expression of
the Lorentz force in equation (3.2), we find that the direction, in the Eulerian coordinate system,

is the same as the direction of the vector EE + w x B. Thus, this principle is posed as
J=0(E+uxB), (3.14)

The constant of proportionality, o is called the conductivity and depends on the medium itself.
This expression goes by the name of Ohm’s law. When combining the expressions of Ampere’s

law and Ohm’s law into a single identity that we call Ampere-Ohm’s law,

1
n'E4+nluxB-VxB=0, n=—, (3.15)
no

where 7 is called the magnetic diffusivity.
Now we have all the tools we require to come up with a model for the kinematics of MHD.
Consider a bounded, polygonal domain €2 that contains a magnetized fluid. Further consider that

the fluid flow is prescribed by some external agent that provides us with the exact velocity field
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w. In this case, the electric and magnetic fields are completely described by Faraday and Ampere-
Ohm’s law, (3.5b) and (3.15). We are interested in the dimensionless form of these equations. To

arrive at this form we make the substitutions

—:T%, V' =LV, u = . E =—, (3.16)

where U, B and F are characteristic values of the velocity, magnetic and electric fields respectively
and L is a characteristic length of the domain, while 7" = L /U a the characteristic time scale. The

resulting model is given by

%B’ +V' x E =0, (3.17a)

E +u' xB —R.'V' x B =0, (3.17b)

where R,, = UL/n is the magnetic Reynold’s number. We will henceforth refer only to the
dimensionless quantities and operators we introduced. In order to avoid cluttering the notation we
will drop the prime.

Note that by taking the divergence of both sides in Ampere-Ohm’s law (3.17b) and applying
Ohm’s law we retrieve the statement that the current density must be null, implying the law of
conservation of charge. Moreover, we should see Gauss’s law (3.5¢c) as constraints rather than as
a part of the model. For the electric field, this law will predict the charge density distribution.
Whereas, Gauss’s law for the magnetic field is a consequence of Faraday’s law (3.17a). To see

this, we take divergence on both sides of this law, then

0

[V-B]:V~[a

ot

5 B] =-V-VXE=0. (3.18)

This implies that the divergence of the magnetic field will not change in time. In other words, if

the initial conditions are divergence free then this property will be preserved for all time. Thus,
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we will pick initial conditions By that come from a realistic magnetic field, hence By will be
solenoidal.

B(0) = By with V-By=0. (3.19)

To close the system we also consider that the electric field in known along the boundary 952,

E = E, along O0f. (3.20)

3.3 The Continuous and Discrete Variational Formulations

The virtual element method we will be developing will include a key simplification in our
MHD model. We will consider that the first two components of the electric field are zero, likewise
we will assume that the last component of the magnetic field is zero. This, in effect, will reduce
the dimensionality of the problem from a 3D problem to a 2D problem. Abusing the notation we
will denote the two dimensional magnetic field as B, the one dimensional electric field as E and
the two dimensional computational domain as 2. Following this trend we define the rotational

and divergence operators

rotE=| % |, rotB= gBy 95 (3.21)
_o g ox oy
ox
awB=2p+958 (3.22)
T or ey '



With this notation we introduce the reduced model as finding B and F such that

;B+rotE—0 in

E4+uxB-R,'totB=0 in Q,
B(0)=B; in Q

E=E, along 09Q.
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(3.23a)

(3.23b)
(3.23¢)

(3.23d)

The initial and boundary conditions, as well as the velocity field u, are assumed to be known.

The differential form presented in (3.23) is not very useful for a virtual element discretization.

Instead we must pose the problem of finding £ and B as a variational statement in a func-

tional space. Thus, as is the case in most problems in electromagnetics we will assume some

regularity on the solutions, specifically we will assume that at £ € C ([0,7T], H(rot;(2)) and

B € C([0,T], H(div; Q) for

H(rot; ) := {D € L2(Q) :rot D € [LQ(Q)}Q} ,
H(div; Q) := {C e [L2(Q)] divC e L2(Q)} :
C ([0,T], H(rot;Q2)) := {E : [0,T] — H(rot;{2) : E is continuous} ,

C* ([0, T], H(div; Q)) = {B :[0,T] — H(div; Q) : B, %B are continuous

b

(3.24a)
(3.24b)
(3.24¢)

(3.24d)

The spaces where we look for solutions is called the trial spaces. There is a second set of spaces

that concerns any variational formulation and they are the test spaces. These, in our case, will be

H (div; ©2) and Hy(rot; $2) for

Hy(rot; Q) = {D € H(rot;2) : D = 0 along 092} .

(3.25)
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If we pick, arbitrarily, a function C € H (div;{2) and multiply it on both sides of (3.23a) and

integrate, we obtain

(%B, C) + (rot E,C) = 0. (3.26)

Likewise we pick D € Hy(rot;2) and multiply it on both sides of equation (3.17b). Then, we

apply the integration by parts formula
(rot B,D) = (B,rot D). (3.27)

We obtain the expression
(E,D)+ (ux B,D) — (B,rot D) =0. (3.28)

Hence, putting equations (3.26) and (3.28) together we can pose the variational form of system

(3.23). Thus, we want to find (B, E) € C* ([0,T], H(div;Q)) x C ([0, T), H(rot;Y)), such that:

(;B, C) + (rot E, C) —0  VYC e H(div;), (3.29a)
R (E D) R, (u x B, D) _ (B, rot D) =0  Vve Hyrot;Q), (3.29b)
B(0) = B with div B° = 0. (3.29¢)

Implicit in the above formulation is that ¥ = FE} along the boundary of ). In order to come up
with a discrete formulation of (3.29) we must introduce a mesh §2;, with mesh size » > 0. We can
use this mesh to define subspaces of H (div; §2), H (rot; 2) and Hy(rot; ©2) which we will denote as
En, Vi and Vy, o. As the mesh size shrinks to zero, the dimension of 1}, and &}, skyrocket to infinity
and their approximation power grows. The precise definition of these spaces is very technical and

will be left for Sections 3.4 and 3.5. We can also define mappings ZV» : H(rot;Q2) — V), and
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Tén . H(div; Q) — &, to interpolate every function in the continuous modeling spaces. Finally,

in these spaces there is an inner product that gives a notion of geometry, and we denote by

VE,D € H(rot; Q) : (I"h(E),I"h(D)> ~ (E, D), (3.30a)

Vi

VB, C € H(div;Q) : (Igh(B),Igh(C)> ~ (B,C). (3.30b)

En

Thus, the virtual element formulation of system (3.29) is: find { B}! }fj:o C &, and { E}TY }nNz_Ol C

Vy, such that for all (C},, Dy,) € E, x Vo it holds that:
Bl _ Br
(hih, Ch) n (rot B, Ch> —0 (3.31a)
At gh gh
n-+6 Vh RT pn+6 n-+6 _
Ry (B ™, Dp)y, + B (T (w x T BYYY), Dy, — (By ™", rot Dy), =0 (3.31b)
B =¢B + (1-0)By, (3.31c)

By,(-,0) =7%(B") with divB"=0. (3.31d)

As before, in the above it is implicit that F}, = ZV»(E}) along the boundary of the computational

domain. This formulation uses a leap-frog time scheme in which we use 6 € [0, 1].

3.4 The Nodal Space

The formal definition of the local nodal space is

Va(P) = {Dh € H(rot;P) : rotrot Dy, = 0, Dj, €C(9P),

Ve € 9P Dy e ]Pl(e)}. (3.32)

For any D), € V;,(P) we assign the degrees of freedom
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V The evaluation Dj, (V) for every node v of the cell P.

As in the classic finite element method a space of shape functions endowed with a set of degrees
of freedom is not very useful unless it is unisolvent. This is to say that for every function in V;, (P)
there is one and only one set of degrees of freedom. And conversely, for every set of degrees of
freedom there is one and only one function in V},(P) that has that set assigned. Thus, the next
result we present addresses this property in the particular case of V;,(P). We note that a proof in
full generality can be found in [16]. In order to prove this result we will introduce the -/ notation.

If Dj, € V;,(P) then D/ is the array of degrees of freedom of Dj,, meaning

T
DI = (Dh(vl), . ,Dh(vN)> . (3.33)

Thus, unisolvency refers to the bijectivity of the map -/.

Theorem 3.40.1 The finite element composed by the domain P, the spaces Vi,(P) and the degrees

of freedom V is unisolvent.

Proof. Let {v; : 1 <i < N} be the set of vertices of P. Consider the set of functions B = {D}L :

1 <4 < Ny} each defined as the solution to

—AD! =rotrot D! =0 in P, (3.34)

;;L(Vj) :6ij> Ve € 0P D;L e]Pl(e),
where 0;; represents the Kronecker delta meaning that

1 if =3,
5i; = (3.35)

0 otherwise.

It is well-known that the problem presented in (3.34) is well-posed, see [26, 56, 81]. This result

guarantees the existence of the functions in B. It is also immediate to check that B C V;,(P)
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is a basis for V;,(P). Therefore, the dimension of V,(P) is exactly the number of vertices in P
implying that the domain and range of -/ have the same dimension. To finish the proof we will

show that - is injective. Consider D;, € V;,(P) such that D,IL = 0. Then, by definition D}, must

solve
—ADy =rotrot D, =0 in P, (3.36)
Dy =0 along OP.
A problem for which the only solution is D}, = 0. O

The result of Theorem 3.40.1 allows us to identify each function in V;,(P) with its degrees
of freedom and allows us to formally define the mapping I;,/ " H(rot; P) — V,,(P) by requiring
that IF\,) " D have the same set of degrees of freedom as those of D.

The next step is building a sense of geometry in V;,(P). We do this by defining an inner
product. Generally, in the literature on the VEM, inner products are defined through a projector the
L?—orthogonal projection IT° : V;(P) — P1(P). Unfortunately, this projector is not computable
from the degrees of freedom in V;,(P) alone. The solution typically provided involves enhancing
the space V,(P) into another where such a projector is computable, see [3, 15, 16]. We will take a

different approach. Instead we will construct an oblique projector I : V},(P) — P (P) satisfying:
P1 The projection I1.D}, is computable from the degrees of freedom of Dy,.
P2 If D, € P{(P) then 11D, = D,.

P3 There exists a constant C' > 0 independent of mesh-size and time-step such that

ITLDy,

0P < C|Dnllo,p- (3.37)

The reason we do this will be clear in Section 3.7. We have three examples of these types of

projectors which can be found in Section 3.11. For now assume that such II is given to us. Then,
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following the construction in Section 2.3 we define

(Eh, Dh) o = (LB, IIDy) + 8*((1 — D Ep, (1 = ) D). (3.38)

Vh(

The bilinear form SV is picked such that
3s.,5" >0 VDp €kerIINVu(P):  s./|Dyllgp < 8Y(Dn, Di) < s*|| Dpllop.  (3.39)

The value of the constants s, and s* should not depend on the characteristics of the mesh. We pick

a canonical choice in Section 2.3. However, readers are referred to [49, 71] for more examples.

1/2

This inner product defines a norm in V;,(P) by [||Dylll,, ) = (Ds, Dh)vh(P

) It turns out that
when 11 satisfies properties P1-P3 the inner product in equation (3.38) will obtain two properties.

These are summarized in the next theorem.

Theorem 3.40.2 The inner product defined in equation (3.38) has first order polynomial accu-

racy. This is to say that

Vp,q € P1(P) C Vi(P) : (p, q)vh(P) = (p,q). (3.40)

Moreover, this inner product also satisfies the following stability property. There exists constants

Cy, C* > 0 independent of the mesh-size and time-step such that

YDy € Vu(P)®:  aul| Dall§ p < 1D, o < o [IDnll5 p (3.41)

P)
Proof. To check the property in (3.40) pick p, ¢ € IP1(P) then by property P2 we have that

IIp = p and Ilg = q. (3.42)

This implies that the right hand side of (3.38) is simply (p, ¢). The proof of (3.41) is a bit more
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involved. First, we note that

2
IDwlIGp = (IMDplop + 11 — D4 flop)” <

2(I0ol3p + 11 = TD4Ep) < (@) IDally s (B43)

where o, = (max{s*,2})~L. To attain the upper bound of (3.41) we use

1Dy, ¢, < MDA + s*[[(1 = T DyI3 p (3.44)
< TP Dallg p + s* 11 = T Dallg p (3.45)
< a*|| DylG ps (3.46)

where a* = max{||I||?, s*||I — II||*}. We note property P3 gives a bound for ||TI|| that is

independent from the mesh-size and time-step. O

Having defined the nodal space locally and endowed it with an inner product we proceed to
do the same at the global scale. Consider a mesh {2, made of polygons satisfying the assumptions
in Section 2.4. Over this space we define the global nodal space as the set of all functions then

when restricted to each cell will belong to the local nodal space. Formally this is to say that
Vy = {Dh € H(rot; Q) : VP € Qp, Dh|p € Vh(P)} . (3.47)
Likewise, we define the global inner product as the sum of the local contributions, i.e.

VEy, Dy, € V) : (Eh,Dh>V} = > (Eup: Dupp)y, o) (3.48)
' PEQ}L

The global norm is then defined as

1/2
VD, €V, : ||Dh”Vh = (Dh, Dh) . (3.49)
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Due to the fact that each of the local contributions satisfies an accuracy and stability property as
evidenced in Theorem 3.40.2, the global inner product will also inherit these properties. For future

reference we summarize them in the following Theorem.

Corollary 3.40.1 The inner product defined in (3.48) satisfies the accuracy property for piecewise-

linear polynomials. If for every P € €Uy, it is the case that p\p, q)p € P1(P) then
(p,q)y, = (p.q)- (3.50)
The following stability condition is also satisfied
36, 8° > 09D, € Vit BulDilla < IDulll5, < B*I1Dnlf e (3.51)

The constants B, and * are independent of the mesh-size and time-step.
Proof. The result in (3.50) follows immediately from (3.40). By adding the local contributions in
(3.41) we obtain (3.51). The value of the constants is

B« = min{a,} and [* = max{a*}. (3.52)

The extrema above are taken over the elements. According to Theorem 3.40.2 each element

defines a pair o, and o*. O

The final definition we need involves the Fortin operator Z» : H (rot; Q) — V},. We define

it as the pasting together of the local I;,) " previously defined. Thus

VD, € Vi VP € Qi IV(Dy)jp = Z" (Dpjp). (3.53)
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3.5 The Edge Space

The next space we tackle will, in some sense, be the discretization of the larger space

H(div; Q). Like before, we begin by defining a local space over a cell P. The formal definition is

En(P) = {Ch e H(div; P) N H(rot; P) :div C), € Py(P), rotCj, = 0,

Ve € P Che-ne ]Po(e)}. (3.54)

For a function C}, € &,(P) we will associate the degrees of freedom

E Fluxes across each edge, meaning the quantities

1
Ve € 0P : /Ch -ndf. (3.55)
el Je

Next we will discuss the unisolvency of &, (P) with the degrees of freedom E. Like before, we

need to introduce the notation

1 1 T
VCh € EL(P) : C,Il = (/ Cy-ndl,..., / Cy - ndﬁ) . (3.56)
|el‘ el |eN| en

Unisolvency is settled in the following theorem.

Theorem 3.50.1 The finite element defined by the domain P, the space of shape functions &, (P)

and the degrees of freedom E is unisolvent.

Proof. This proof is very similar to that of Theorem 3.40.1. First we construct a basis for £, (P) as

a vector space. We enumerate the edges {€; : 1 < i < N} and define the set B := {C},...,CN}
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each function defined as the solution to the problems

divCi = |‘;i|, otCl =0 in P, (3.57)

C;L . ’I’Lej = 51'7]‘.

Again, J; ; is the Kronecker delta, defined as

—
.
I
<

0ij = . (3.58)
0 otherwise

The well-posedness of div-curl systems is guaranteed by the discussion in [6], which means
that the functions in 5 in fact exist. Like before, the set BB is in fact a basis for &, (P). This implies
that the dimension of &, (P) is the number of edges along OP. In order to finish the proof we only
require a proof that -/ is injective. Pick C, such that C} = 0. In this case C}, must be a solution

to the system

divC;, =0, rotC;, =0 in P, (3.59)

C,-n=0 along OP.

Since the solution to this system must be unique and C}, = 0 is a solution then this must be the

only solution. O

With a result stating the unisolvency of &,(P) we can define the Fortin projector Igh :
H(div;P) — &,(P) by enforcing that for any C), € H(div;P) the image Igh(Ch) and the
primitive C, share the same value for their degrees of freedom E. Next, we define a pair of
important projectors in the space &, (P). They are the following L?—orthogonal projections I :

En(P) = Po(P), IIET : &,(P) — RT((P) whose images are defined as the solution to the
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variational problems

YC), € & (P) Vg € [Po(P)]*:  (C, —1I°Ch,q) =0, (3.60)

Vg € RTo(P): (Ch —TIFTCh q) =0 (3.61)

where the space RTy(P) is defined as
RTy(P) =< a +b +c : a,b,ceR . (3.62)

We note that these projectors are computable using the degrees of freedom E. Pick g € [RTy(P)]?

and find p € P1(P) such that Vp = q. Then, applying the Green’s Theorem we find that

VC) € gh(P) : / C, - qu = / pCh -ndl — /(diV Ch)pdA. (3.63)
P oP P

Note that since div C}, € P((P) then it can be reconstructed from the Divergence Theorem

. 1 1
divC), = w ), C), - ndl = Pl Z ; C), - ndl. (3.64)
€ ecop v o€

Thus the area integral in the right hand side of (3.63) can be computed using only the degrees of

freedom E. This is also the case for the line integral in the same expression (3.63) since

Cyp-npdl= Y Ch-n / pdl. (3.65)
P ecoP €

Hence, the information necessary about the functions in the space &,(P) can be read off the
degrees of freedom. Note that in the case that we are constructing I1° and q € Po(P) C RTo(P)

the we can pick p such that fP pdA = 0. Using this trick we can make the area integral vanish
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since

YC), € E(P) : /(div Cp)pdA = (div Ch)/pdA = 0. (3.66)
P P

In the above we used that, by definition, div C}, € IPo(P). Either projector can be used to define
an inner product. In this manuscript we will choose to use II” to define the inner product and
II5T to approximate the term “u x B” as can be evidenced in the discrete variational formulation
(3.31). The main conflict with the aforementioned term is that, for the magnetic field, we only
have access to its fluxes across the edges while the inner product in the variational formulation
requires nodal evaluations. We amend this inconsistency by projecting the magnetic field onto a
polynomial space and extract the necessary evaluations from this projection. Thus, any of the two

projectors can fulfill this job. However, more complex MHD models have terms of the form
((rot B) x B, D). (3.67)

Such a quantity cannot be estimated using I1° since the codomain of this projector is the space of

127 is ideal for low order

constants and their curl is always zero. In this case using the projector
approximations.
Having defined the necessary projectors in this space we introduce the following inner

product

VB, Ch € Eu(P) 1 (Bn, Ch)g, py = (1°By, 1I°Cy,) + S°((Z — 1) By, (T — T1%) C).
(3.68)

As before we require that S€ be a continuous bilinear form satisfying
J54,5* >0 VC), € kerII° N &, (P) : S*HCh”g,P < 8%(Cp,Cp) < S*HCh”g,P- (3.69)

We remind the reader that the canonical choice is described in Section 2.3. Check [49, 71] for

more examples. The value of the constants s,, s* need not be the same as those in equation (3.39),
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they are generic constants. Like before, this inner product defines a norm

1/2

VC, € E(P) + [IIChllls, ¢ = (Ch’ch)gh(P)'

(3.70)

This norm satisfies a set of properties regarding its accuracy and stability. They are summarized

in the Theorem below

Theorem 3.50.2 The inner product defined in (3.68) satisfies the accuracy property over the

space of constants. Rigorously, what we mean is that if p, q € [Po(P)]? then

(P.@)¢,p = (P.9)- (3.71)
Moreover; the norm this inner product defines is stable with respect to the norm in L?(P). Thus,

37,7" > 0: VO, € E(P) 2 %lIChllgp < G, < 7IIChll5 p- (3.72)

Ep(P)

The constants ., ~* are independent of mesh-size and time-step.

Proof. We omit most of the steps in the proof of this Theorem since it is essentially the same as
the one presented for Theorem 3.40.2. However, we will show that I1° satisfies properties P1-P3
in Section 3.4. Pick C}, € &;,(P) arbitrarily and consider a basis for [IPo(P)]? with elements b;
and bsy. Then, we know that

11°C}, = ab; + bb,. (3.73)

We can find the identity of the constants a and b as the solution to the system

b 112 bi,b n°c;,, b
Ibil[5p  (b1,b2) | [a _ (I1°Ch, b1) _ (3.74)

2 0
0
(b2,b1) [balf2p ) \ b (11°C),, b)

The necessary information to ensemble this system can be obtained from the definition of I1° in

(3.60) and the formula in (3.63) thus I1” is computable and satisfies P1.
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Any projector, by definition, satisfies P2 in particular I1" satisfies it as well. Finally, since

1°Cy, and (T — 11°)C}, are orthogonal then

IChllop = IM1°Chllo,p + I(Z — 1) Chllo.p- (3.75)
This implies that
IT°Chllop < IChllop- (3.76)
Thus, I1° satisfies P3.
=

With Theorem 3.50.2 we conclude the construction of the notion of geometry in the space
En(P). We proceed to present the global space &,. Consider a mesh 2;,. Over each of the cells we
can define a local space £, (P). The global space is a "pasting together” of the functions in each

of these global spaces. Formally,
En = {Ch S H(diV; Q) VP € Qp Ch“:) S 8h(P)} . 3.77
In this space we can define the inner product

(Bh,Ch> -y (Bh‘p,ch“:)) : (3.78)

P
" pea, En(P)
And, the associated norm is

1/2

VO €& ICulll, = (Cn Ch)¢.

(3.79)

The inner product and norms defined also satisfy important properties that we list in the following

corollary.

Corollary 3.50.1 The inner product defined in (3.78) is exact for piecewise constant functions.This
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is to say that if p, q are such that for any cell P in the mesh (Y, they satisfy pp, q|p € [Po(P)]?

then

(p.a), = (p.q)- (3.80)

Moreover, the norm in (3.68) is equivalent to the norm in the space L*(SY). This is to say that

there exists constants d,,0* > 0, independent of the mesh-size and time-step such that
VCOh € &t 8ulChllia < IICHIIIE < 5 IChllf o (3.81)

We omit the proof of corollary since it is immediate from Theorem 3.50.2. The commentary
in the proof of Corollary 3.40.1 applies here with the difference replacing the constants c, o
being replaced by ., ~* and S, 8* replaced by J,, 0* respectively.

We finish this section by extending the definition of the Fortin projector Igh and the or-
thogonal projector H,I:?T which are defined for individual cells to the entire mesh. This is done by
requiring that the restriction of the global operator agrees with the local operator. This is to say

that for any C}, € &, it is the case that

VP e Qy: I(Ch)p=T5" (Chp) and (IIFCh)p = TIE (Cpp). (3.82)
3.6 The Cell Space

The final, and simplest, space that we need to define is the Cell space. It is the space of

piecewise constants. Consider a mesh €2, then
Py = {qh €LX(9Q):VPEQ aupe ]PO(P)} . (3.83)

To every function ¢ € P}, we associate the degrees of freedom:
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D Averages over the cells. Meaning the quantities
1
VPeQy: — / qrdA. (3.84)
1P| Jp

This space is trivially unisolvent since the constant value that comes as the restriction of a function
to a cell is precisely the degree of freedom associated with said cell. We can define the Fortin

projector as the operator Z”» : L%(Q)) — P}, such that
1
Vg € L*(Q) YP € Qy : (Iphq)“g = P‘/thdA. (3.85)
We will endow this space with the following inner product

VPhoan € Pu: (Phyn)p, = > puplPlanp- (3.86)
[Pl

A quick computation will show that this inner product is the exact L?(£2) inner product when

restricted to Pp,. Indeed,

VPhyqn € P (pthh)'ph = (ph-an)- (3.87)
Therefore, the associated norm, given by

1/2
)

Van € Po: o Allanllls, = (Qh7Qh)'ph (3.88)

is in fact exactly the norm in the space L?(§2) when restricted to Pj. Thus,

Van € Pu: llanllls, = lanllog. (3.89)
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3.7 The De-Rham Complex and the Condition on the Divergence of B,

In previous sections we defined and studied each of the spaces V},, &, and Pj,. Here we ex-
plore the relationships between these spaces. It is well-known that the spaces H (rot; 2), H (div; 2)

and L?(€2) form a chain of the form
H(rot; Q) —°% m(div;Q) — L2(Q). (3.90)
Moreover, in the case that {2, is simply connected, the chain above is exact. This is to say that
rot H(rot;2) = {C € H(div; Q) : divC = 0}. (3.91)

A formal proof of this fact can be found in [75]. In the spirit of constructing a discrete version of

the continuous problem, the spaces V, &, and Py, also form a similar exact chain

rot

Vi &n div Py (3.92)

Proving this result takes tools that we do not have currently. For now we prove that the chain

above is well-defined.

Lemma 3.70.1 The following statements hold

rotV, C &, and divE, C Py, (3.93)

Therefore, the chain in (3.92) is well defined.

Proof. Let P be a cell in the mesh €2, and Dy, € €2, then by definition we have

rotrot Dh|p = 0. (3.94)
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Moreover,

divrot Dh|P =0e€ IP()(P) (3.95)

Pick an edge of P, say e then since D}, € IP1(e) it must also be the case that

rotDp-n=VDy-te ]P()(e). (3.96)

In the above t and n are a vector tangent and a vector normal to the edge €. The identity in (3.96)

is true since if n = (n1,n2) is normal to e then t = (—ng, n;) is tangent to e, hence

5-Dp, ny 0
rot D, n=| % = —Dy(-n2) + —Dy(nl) =
_9p ox
Bz h n2
o]
th —MN9
— |9 : =VDy-t. (3.97)

%Dh ni

Equations (3.94),(3.95) and (3.96) imply that rot Dy p € En(P) thus rot Dy, € &), proving the
first containment in (3.93). To verify the second containment it suffices to note that, by definition,

of the space &, we have that any C}, € &, verifies

VP e Qp :  div Ch“:) S Po(P), (3.98)

immediately implying that C}, € P}, and concluding the proof of (3.93). O

Thus, by Lemma 3.70.1 we know that if Dy, € V}, then rot D;, € &,. Thus, we can
completely identify rot Dy, if we find its degrees of freedom in &;,. It turns out that they are
computable from the degrees of freedom of D;, € V). Consider an edge € in one of the cells in
the mesh €. Then, by the fundamental Theorem of line integrals we can compute

n(V2) — Dp(v1)
e

1 1 D
— / rot Dy, - ndl = — / VDy, - tdl = . (3.99)
el Je el Je
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The points Vo and v; are the endpoints of €, hence they are nodes of a cell. The identity used was
proven in (3.97). Thus, from the degrees of freedom in V), we can read the necessary information
to completely identify the image of the rotational as a function in &,. The same is true about the
divergence of a function in &,. Let C;, € &, and pick a cell P in the mesh €. Then, by the

Divergence Theorem we have that

1 1 1
— / divChdA = — [ divCydA = — Z C), - ndA. (3.100)
IP| Jp IP| Jop P hle

Hence, we can identify the divergence of a function in C}, based only on the degrees of freedom
in &,.

The results summarized by equations (3.99) and (3.100) are essential in order to further
study the spaces Vy,, &, and P}, and their relationship with the larger spaces H (rot; €2), H (div; §2)

and L?(£2). These spaces form a diagram of the form

H(rot; Q) —°% H(div;Q) —2 L2(Q)
lm lzgh lm (3.101)

t di
Vi, BLLLEN & s P

This diagram is commutative as we show in the following lemma.

Lemma 3.70.2 The following identities hold

VD € H(rot;Q) : I° orot (D) = rot o Z(D), (3.102a)

VC € H(div;Q) : I odiv(C) = div o I°(C). (3.102b)

Proof. Let D € H(rot;)) we know that the functions lie in £, hence in order to show that they
are the same function we will show that they share the same value for their degrees of freedom.

Let e be an edge in the mesh (2;, with endpoints v; and v,. Then, by definition the degree of
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freedom associated with the function Z¢ o rot (D) is identical to that of rot D, hence it is

1/rot Ddl = M. (3.103)
lef Je le|

Above we use the Fundamental Theorem of Line Integrals. On the other hand the degree of

freedom associated with rot o ZV»(D) is

TVrD(vg) — IVrD(vy)

3.104

1
|e|/rot o IVr(D)dl =
e

Again, the above follows from the Fundamental Theorem of Line Integrals. By definition of the

operator ZV» we have that
ZV*D(vi) = D(vi) and TY*Djy(va) = D(va). (3.105)

Thus, by equations (3.103) and (3.104) the two functions in question share degrees of freedom
hence we verify (3.102a). Similarly, we will check that the functions on the right and left hand
sides of (3.102b) share the same degrees of freedom in Py. Let P be a cell of the mesh €2, and

C ¢ H(div; ). Then, the degree of freedom associated with Z%» o div (C) is

1 / ) 1
— [ divCdA = — C - ndl. (3.106)
Pl Jp P 2

ecop’®

The above expression follows from the Divergence Theorem. The degree of freedom associated

with div o Z(C) is

“i' / divZ®r(C)dA = ’1 § j / IVh(C) - nd. (3.107)
P
coP
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By definition of the operator Z¢» we have that
Ve € OP : /Ié’hc.nde— /C-nde. (3.108)
e e

Thus, equations (3.106) and (3.107) verify that both sides of (3.102b) share the same value for

their degrees of freedom. O

We summarize our findings in the following theorem

Theorem 3.70.1 The chain in (3.92) is well-defined and is exact. Moreover, the diagram in

(3.101) is commutative.

Proof. The well-definednes of (3.92) is proven in Lemma 3.70.1. The commutativity of the
diagram in (3.101) was proven in Lemma 3.70.2. The only fact left to be proven is to show that

(3.92) is exact. This is to say that
rot V), = kerdiv = {C}, € &, : divC}, = 0}. (3.109)

Let Dy, € V}, and then by Lemma 3.70.1 it is the case that rot Dj, € &£,. Moreover, we also have
that

divrot Dy = 0. (3.110)

Therefore, rot D;, € kerdiv as defined in (3.109). Next consider C}, € &, with divC}, = 0,
since Cj, € H(div;2) and the chain (3.90) is exact there must exist D € H(rot;) such that

rot D = C},. Thus, ZV» D is a function, by definition, in V}, that verifies
rot o ZV*D = I% orot D = I C), = Cy, (3.111)

completing the proof. O

The chain presented in Theorem 3.70.1 was first introduced in [47]. However, it was ex-
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plored in much more detail and generality in [16].

Now that we have concluded our study of the space of shape functions that make up the
variational formulation (3.31) we are ready to prove one of the most important properties of this
numerical scheme: The continuous system naturally enforces Gauss’s law for the magnetic field.
This is a consequence of Faraday’s law and was discussed in Section 3.2. Note that from (3.23a)
it holds that

0 B
50V B = div 2 B = ~divrot B, = 0. (3.112)

Thus, since the initial conditions satisfy that
div By = 0, (3.113)

then, this property is preserved throughout the evolution of this system. Discretizations will often
fail to capture this property. The usual reason is that the discrete versions of the divergence
and rotational operators do not annihilate each other completely leaving a remainder that gets
compounded over time. The consequence of violating Gauss’s law has been well-documented,
see [21, 22]. Simulations that do not conserve this property will find significant errors, see [48, 88].
The conclusion in [48] is that these simulations experience fictitious forces.

It is of utmost importance for numerical methods to satisfy this property. Efforts have
been devoted to “divergence cleaning” techniques; we mention three approaches. In [52] they
add V - B = 0 as an additional equation and add a Lagrange multiplier to the set of unknowns.
A different approach involves the development of specialized flux limiters, see [64]. Finally,
least squares finite element methods involve solving differential equations by minimizing energy
functionals, one of which can involve the condition on the divergence of the magnetic field, see
[60].

The VEM being developed in this manuscript preserves this property automatically, and

with Theorem 3.70.1 we have the tools to prove it.
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Theorem 3.70.2 The solution to the variational formulation (3.31) satisfies
Vn € N: div B} = div B). (3.114)

Proof. Pick n € N, then at the n 4 1-th time step we find that the discrete magnetic field satisfies

n+1 n
B, - By

VoL e & (T

— rot Fy, Ch)gh =0. (3.115)

n+1 n

. . . , . B B
The above equation is the discrete version of Faraday’s law. Since ——;—" — rot F}, € &, then

t

equation (3.115) implies that

B - By

Taking divergence on both sides of (3.116) yields that

div B)*! = div B} (3.117)
An inductive argument will show that

div B} = div Bj. (3.118)

O

Theorem 3.70.2 guarantees that the scheme (3.31) will preserve the divergence of the ini-
tial conditions. However, it does not make a claim as to if the continuous initial conditions are

divergence free then the discretization will be as well. This is settled in the following corollary.

Corollary 3.70.1 The solution to the variational formulation (3.31) will satisfy
VneN: divBj =0. (3.119)

Proof. Taking the divergence of the discrete initial conditions and using (3.102b) from Lemma 3.70.2
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we find that

div BY) = div 0 Z¢* By = 7" o div By = 0. (3.120)

The above is true since div By = 0 by hypothesis. This result combined with Theorem 3.70.2 will

yield the result. 0

From the proof of Corollary 3.70.1 it is clear that the reason discretization (3.31) will sat-
isfy Gauss’s law is the commuting property described in Theorem 3.70.1. With this fact in mind
we can discuss the reason we build an oblique projector to compute the inner product in V.
When the L?(Q)—orthogonal projection onto a space of polynomials is not computable using on
the degrees of freedom, the literature suggests to use an enhanced space where it is computable,
see [3, 15, 16]. However, at the moment of the development of this method there was no guarantee
that this enhanced space will satisfy a commuting diagram of the sort presented in Theorem 3.70.1.
Therefore, in the case of MHD we would have no guarantee that our scheme preserves the diver-
gence of the magnetic field. The solution we came up with was to use an oblique projector that
satisfies properties P1-P3 from Section 3.4. Recent discoveries in the theory of VEM have un-
covered enhancements that do satisfy the desired commuting property, see [42]. This happened
around the same time we came up we came up with the alternative of using oblique projectors. In

principle using these elements should yield similar numerical results.

3.8 Extensions to Higher Order

In this section we will briefly mention upon the virtual elements that would be required for
higher order discretizations, these are taken from [16] where are studied studied in greater detail.

Let £ > 1 and P is a cell in a mesh €2, then the nodal space is given by

VEP) = {Dh e [H'(P))® : Ve € OP Dy € [Pr(e)]*, ADy, € P,H(P)}. (3.121)
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The set of degrees of freedom that we associate with each function Dy, € V,’f are
(D7) The evaluations at each node of P.
(D2) A setof k — 1 evaluations, equally spaced, along each edge of P.

(D3) The moments |, vpq for ¢ € Py_o(P)

gk (P) = {Ch € H(div;P) N H(rot; P) : Ve € 9P Cy, - ne € Px(e),

VdivC), € G%,Q(P), and rotw € IPk_l(P)}. (3.122)

In this definition we use:

VEeN: Gi(P)= VP (P),

G (P) = {qe [P(P)]? : Vp € Gi(P) /Pq-pdVZO}. (3.123)

For a function C}, € EF(P) the set of degrees of freedom are
(E1) Forevery edge [, C, - n q dS, where g € Pi(e).
(E2) The moments [, Cy, - q;, dV for g, € Gr—2(P).

(E3) The moments [, C}, - q;, dV for g, € Gi-(P).

Finally, the cell space P¥(P) is given as the space of polynomials P, (P). The set of degrees of

freedom for p;, € PF(P) is given by

(P1) The moments [, prgp dV for g, € Py (P).

Remark 1 All of these spaces can be proven to be unisolvent with respect to the degrees of free-
dom presented. They also satisfy a commuting De-Rham complex of the type presented in Theo-

rem 3.70.1. In [16] the authors also study the construction of the inner product in these spaces. In
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the case of V}f (P) the strategy involves an enhancement process that may invalidate the De-Rham
complex and affect the divergence of the magnetic field. Instead we would generalize the oblique

projectors presented in Section 3.11.

Remark 2 We note that if we use the formulation in (3.31) we would achieve arbitrarily high
speeds of convergence in space. However, in space the rate will be quadratic for 0 = 1/2 and

linear for any other value of 0.

Remark 3 We note that the analysis done in Sections 5.5 and 3.10 will hold if we use the spaces

defined in this section.

3.9 Energy Stability Analysis

The continuous system (3.23) satisfies an important estimate in the L2—norm. In this sec-
tion we want to show that our discrete estimates (3.31) satisfy a similar estimate. First, note that,
since the boundary conditions are given, the only unknowns to be solved for are the interior values

of the electric field £},. Thus, we decompose
Ep = E + E, (3.124)

where E € Hy(rot; ©2).
Theorem 3.90.1 Let B and E solve (3.31) then

R
1B[§q+ = IElGq < HEbH%{Rm(rot;Q) + (2R [ull5% + 1) | B[ o (3.125)

4
dt 2

= RmHEH(Q)Q + [[rot EH%Q As a consequence there exists a bounded

where HEH%IR (rot )

m
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function B : [0,T] — R such that

I ~
BOIBCIRo+ 5 [ ARG DIEadr <
0

t
< [ BB, consy 47+ 1Bl Dl G126

Proof. Testing equation (3.29a) against C' = B, equation (3.31b) against D = E (+,t) and

adding the resulting expressions we find that
1 ~ ~ ~
§||BH?LQ +|6*2E|% o < —Rpn(u x B, E) — Ryy(Ey, E) — (rot Ey, B). (3.127)

We proceed to bound the right-hand side of (3.127) as follows

= = Ry = R
— B (E, Ey) < Ru||Elloallo'*Eolloe < < IEIG0 + 5 | Eolid 0. (3.128)
1 2 1 2
—(rot Ey, B) < |[rot Ey 0.0l Bllo.o < 5llrot Byllge + 5 Bllse: (3.129)

—Rp(u x B, E) < Ry |lu x BloglE

R, ~
00 < Bnlul]Bloe + = Elee.  (.130)
Estimate (3.125) follows from (3.127), (3.128), (3.129) and (3.130). To prove (3.126) we define

t
B(t) = exp (—/ (2R3 [|ul%, + 1) dr) : (3.131)
0
Multiplication by 5 in (3.125) yields

d Rm/B ~
= (BIBIE ) + “2C1BR g < BB, (ot (3.132)

Integration in time gives (3.126). m

Consider the mapping L that provided the initial and boundary conditions (B, Ej) given
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as an output of the solution to the variational problem (3.29):
L(By, Ey) = (B, E). (3.133)

We note that since the variational problem (3.29) is linear then the function L will likewise be
linear. Moreover, we could define a norm on the domain of L as the right hand side of (3.126),
and, a norm on the codomain of L as the left hand side of (3.126). In this case, the statement
of (3.126) can be interpreted as proof of the continuity of L. This gives some insight into the
required regularity of solutions to problem (3.29). In the discrete realm, a result of this sort is a
proof of stability. Before we proceed to show a discrete mimicry of Theorem 3.90.1 we require

the following lemma.

Lemma 3.90.1 There exists a real positive constant C independent of h (and At) that may depend

on the continuity constants of TV and TP | such that

VO, € &, Dy € Vi o (T (u xTTTCy), Dy),, < Clluflo||Chllog | Dallon,  (3.134)
assuming that u € L (Q).
Proof.
(ZVh (u x TP Cy,), Dp),, < 1Y% (w x TTEECR) Iy, I1Dllly, [Cauchy-Swartz Ineq.]
1
< (8*)2 127 (uw x ¥ Cy) o, 1 Dnlo,e [use (3.51)]
1
< (8212 || [lw x ¥ Chlo.0 | Dallo.so [note that [|u|oc < o0]
1
< (B*)2 177 1wl oo I Chllo | Dallog [note that ||TL*"| < 1]

1
< (B2 [ullslIChllog [[1Dn]

0,92

which is the assertion of the lemma after setting C' = ( ﬁ*)% |2V 0
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In order to present the discrete form of Theorem 3.90.1 we introduce the notation
Ej = Ep +I7(Ey), (3.135)

where Eh € Vh0. We note that the proof of this theorem is essentially an application of the

discrete form of Gronwall’s Lemma. The techniques used are partially laid out in [55].

Theorem 3.90.2

(i) Let 6 € [0,1]. The solution of Scheme (3.31) satisfies

1 ~
+0112
+SIERIE 3136)

g LY B BRI B~ B,
2 At At

n 1 ~ n n
< W BRI ey + 5 (1 4CTul% ) (OIBEI2, + (1= OIIBRIE, )

H (rot;Q2)

where H]IVhEg”ﬂHf{(m;m = Rm|HIVhE£+9|H‘2;h + |[|rot IVhEglJ“e\th, and we recall that

C is the constant introduced in Lemma 3.90.1.

(ii) If 0 € [4,1], then we can conclude that

n

RyyAt

(6)”“HIBZ“H|§,L+72 Zﬁ"”"’ll\Eﬁ_”eHlihé
=0
HIBﬁlllih +yAt EZ B”“‘KIHIV’LEZL‘M|II§I<,,,,;Q>, (3.137)
=0
where
1-Q0 1 _
A= (14(rQ(1—)9)) V= -0 and Q = At(1+4C||ulZ). (3.138)
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The coefficients in (3.137) are guaranteed to be positive when

< L
0(1+4C||ul)2)

(3.139)

Proof. (i). Testing equation (3.31a) against Cj, = BZH’ = HBZJrl + (1 — 0)B} and

equation (3.31b) against Dy, = EZ+9 and adding them together we arrive at

Bt By .
(W732+9> + Rm|HE}?+9|H\2jh
En
V 0 9 V 9 7nto V RT 0\ 7n+o
= —(rot " E}TY, Bt )sh — Ry (T EPT0 ERT )vh — R (ZY (w x I BJHY) EJ )vh
= (T1) + (T2) + (T3). (3.140)
We transform the first term of the left-hand side of (3.140) using the identity
1\ B;*' =By B+ By
Bt =At(0— )= by —h b 141
h t ( 2) A7 + 5 (3.141)
We obtain:
By - By e\ _ A (g L) (Bi -Bi By - B
At TR ) 2 At T A c
h h
. (BZ“ - B} By*'+ )
At ’ 2 &
g (g DY BT = BRI IBER, BRI,
B 2 At? 2At ’
(3.142)

Next, we bound the three terms in the right-hand side of (3.140) by using the Young inequality
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with parameters €1, €3, and €;. For the first two terms we obtain the estimates:

€1 0 1 0
(T1) < 5!’\P0tIVhE3+ |th + TGIH\BT H\ih

€1 Vi 40112 L<2 n12 2 n2)
< 5 lllrot 27 B |th+261 llIBR g, + (=07 lIBlllL, )
€1 Vi 02, L 112 2
< Gl R B2 & (BB, + (1 -OIBRIZ ), G143
€2 17 Vh nt0)12 L n+61(2
(T2) < S lIIZ™ Eg H|Vh+2€2||\Eh I, (3.144)

The bound for the third term requires a bit more work. Since € [0, 1], we note that 2 <

and (1 — 0)% < 1 — . Therefore we have an estimate

T (w x B |2, < Ol |08 + (1 0) BRI,
< 20wl (B2, + (-0 IIBRIIE, )

< 20wl (B1B;IZ + Q- OB ). (145
Next we again use the Young’s inequality

€3 0 L e
(T3) < 5H|Ivh(u x 0By " )H|12,h + T%H\EZJF \||12,h+

1~
< Cesllule (GBI, + (1 = ONBRIR, ) + 5 IEIE, . G146

Setting €; = €2 = €3 = 2, combining (3.140) with the estimates of (T'1), (T2), and (T3), and
finally noting that |[|ZV» EJ)||? = ||\IVhEg+9||\§, - y||rotIVhEg+9||y§h yields (3.136),

H (rot;2)

which is the first assertion of the theorem.

(ii). If @ € [1/2, 1], the coefficient in the first term on the left hand side of (3.136) is positive and



53

we can write

R n4-60 0
BRI~ IBRIIE, < At (—;’!HE}Z* 12+ [z g mi,w)

+ A1+ 4CulZ) (GBI, + - 0lIBRIE, )

(3.147)
To simplify the notation, let Q = At (1 4 4C||ul|2,) and
- R, .~
B B) = At (< TIET IR, I B ) G4
Rearranging the terms and dividing by (1 — Q6) we find:
14+ Q(1-9)) 1 .
B2 — (1+Q-9) B}|||? < ——<F(Ep, Ey)" 0. 3.149
131, — 2 BRI, < o A (B 3.149
Now, we introduce the quantities
1+Q(1—4
Lo 1+ ))7 o L (3.150)
(1-Q0) (1-Q0)

and note that quantity « is well-defined and strictly positive since Assumption (3.139) guarantees
that 1 — Q6 > 0, and Q > 0 implies (14 Q(1 — (1 —6)) < 1for§ € [0,1], so that a > 0. We

rewrite (3.149) as
IIBEIE — ol BRIZ < AF™+(Ey, Ey). (3.151)

Such an inequality must be true for any index n > 0. We express this fact by keeping n fixed and

introducing the index £ = 0, ..., n such that

BRI —all By, < AF" (B, By). (3.152)



54
Then, we multiply by a! and adding all the resulting inequalities we find a telescopic sum where

all intermediate terms like BZ‘Z cancel. We illustrate this fact by writing the first four inequalities

for/=0,...,3:

for ¢ = 0: IBHIE  —allBRIZ < AF" (B Ey) [multiply by 1],
for ¢ = 1: BRI, —allBy M2 <~yF (B, By)  [multiply by o |,
for ¢ = 2: B2 —allBR2II2 < AF 2By, By)  [multiply by a?],
for ¢ = 3: B2 —allBR 212 <AF"=**(E,, By)  [muliply by o],

(3.153)
The sum of these expressions (with coefficients indicated on the right) gives:
3 A~
B2 — ot BE 212 <7 alFrtH(Ey, By). (3.154)
=0
Adding all inequalities for { = 0, ..., n yields
n A~
IBEHIZ =™ HIBRIE <) o Fr=0(E,, By). (3.155)
=0

Finally, we substitute back the expression for F and ~, multiply both sides by 8"+! = o~ (+1),

rearrange the terms and obtain the second assertion of the theorem. m

As we did in the continuous case, we can interpret the statement of (3.137) as the continuity
of the mapping that takes initial and boundary data and outputs the discrete solution to (3.31).
Thus, our proof provides evidence of conditional stability. However, numerical experiments show

that for 6 € [1/2, 1] stability is unconditional.

Remark 4 Analysis of the case when 6 € [0,1/2) requires the use of an inverse inequality of the
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sort

C
3C > 0VE, €V ¢ [|rot Bulls, < B, (3.156)

This inequality is classic in the finite element method, see for example [20, 32], but its extension
to the VEM is highly non-trivial. In [23] the authors present a possible extension, however it is

not clear how it can be used in the proof above.

3.10 Well-Posedness and Stability of the Linear Solve

In order to solve (3.31) we must, at each time step, solve following linear problem: Find

(B, E’Z”re) € &, X Vpo such that for all (C,, Dy,) € E, x Vo it holds:

AH(BRH, Gy, + (rot EYY.C) . = (F,Ch), (3.157a)
R (E;*?, Dy, + 0Ry (T (w x T BRI D), — 6(Byt ot D), =
= (g9, Dy), (3.157b)
where we define
F = At 'Bj! + rot (IV E;'1Y), (3.158)

(g, Dp) = (1—6) ((B;;, rot Dy)g, — R (2" (u x 17T BY), Dh)vh) -

— R (T Ey ™Y, Dy),y, . (3.159)

This system is obtained when we put every known quantity on the right hand side and every
unknown quantity on the left hand side of (3.31). The main result will show that the solution to
problem (3.157) exists, it is unique and there is a continuous dependence and the mapping that
sends the right hand side to the solution of the system is continuous. The techniques we use are

inspired by those in [59].
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Let us begin by defining the space that will serve as setting for two variational problems.

We define
Xy = Ep X V. (3.160)
We equip A}, with the norm
e, = IDwlIIZ, 0. +NICHIIIZ, . - (3.161)
where
DA, .o, = IDAIIZ, + At]irot Dy, . (3.162)
ICHIIE, ., = ACHICHIE, + [ldiv Cal2, (3.163)

In this space we define two bilinear forms ay, ap o : X x X, — R. When we evaluate (B, E},) =

¢ € Xy and (C},, Dp) = n € Xy, we obtain

ah(§7 77) =
= (At™' By, +rot By, Gy, + Rin(Ep + 0" (u x I By), Dy),, —

— H(Bh, rot Dh)gh (3.164)

and

ah,O(fle) = ah(fﬂ?) + (diVBh7diV Ch)'ph‘ (3165)
The two variational problems are

Problem 3.100.1 Find (B}, Eﬁw) = £ € X}, such that for any (C},, Dp,) = n € A}, it holds:

an(&,n) = (F,Ch) g, + (9 Dn), (3.166)
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assuming that By (such that div B} = 0) is known
and

Problem 3.100.2 Find (B}, E,’fw) = ¢ € &), such that for any (C},, Dy,) =1 € X

ano(§,n) = (F,Ch)g, + (9 Dn)- (3.167)

assuming that B} (such that div B}’ = 0) is known.

In Problems 3.100.1 and 3.100.2 we use F' and <g, Dh> as given by (3.158) and (3.159).
It is immediate to check finding a solution to the linear system (3.157) is equivalent to solving
Problem 3.100.1. Later we will show that Problems 3.100.1 and 3.100.2 are equivalent. Then, we
will show that Problem 3.100.2 is well-posed. This will follow from Theorem 2.20.1. Thus, since
all three problems are equivalent, this well-posedness result will transfer over to Problem 3.100.1
yielding the result that we are looking for.

In order to establish the equivalency that we are looking for we present the following result.
Theorem 3.100.3 . [f ¢ = (B!, E'Y) solves Problem 3.100.2, then div By = 0.

Proof. Test (3.167) against n = (C}, Dy) with Dy, = 0, while leaving C}, € &, undefined
for the moment. Using definitions (3.164), (3.165), (3.158), and (3.159), and rearranging the

terms, we obtain the identity:
(F" — At 'Bt! —rot E1. C),) e, = (div B div Ch)p,- (3.168)
Now, we set

Cy=F" - At7'B*! —rot B0 (3.169)
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Since div B}’ = 0 by hypothesis and div o rot = 0 we find that

div F" = At7'div B} +div (rot Ef"1*%) =0 and div (rot EF?) =0,  (3.170)
so that
div Cj, = div (F™ — At 7' B! — rot 7M7) = — At~ div B+ (3.171)
Substituting the expressions of w and div w in (3.168) yields
0<[ICulll2, = —At™Y|div ByH2 (3.172)

which implies that |||div B} ||| p, < 0, and, thus, the proposition. O

We are ready to show that the aforementioned problems are all equivalent.

Lemma 3.100.1 The linear system (3.157), Problem 3.100.1 and Problem 3.100.2 all have the

same solution.

Proof. As a consequence of Theorem 3.100.3 if (BZH, E,’l”ra) = £ € &), solves Problem 3.100.2

then

Vne X, an(§m) =ano(§,n). (3.173)

This implies that the solution to Problem 3.100.1 and Problem 3.100.2 are one and the same.
Next we note that by adding both equations in the system (3.157) we obtain (3.166). Moreover,
if we test (3.166) against 7 = (C}, 0) we obtain (3.157a). Likewise, testing this problem against

n = (0, Dy,) will yield (3.157b). O

The following lemmas will show that Problem 3.100.2 satisfies the hypothesis of Theo-

rem 2.20.1, we will conclude its well-posedness.
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Lemma 3.100.2 There exists a constant C > 0, independent of h and At, such that

VE&me Xy ano(§,n) < CllElllx, llnll, - (3.174)

Proof. Let £ = (By, Ey) and n = (C}, Dy,) be arbitrary elements in Aj,. A systematic
application of the Cauchy Schwartz inequality yields that

At (Bi, Ch) g, < A2(|1Bylll, A3 IChllls, < 1Blllara NIClllsas — B175)

(rot Ey, Cn),, < Atz |[rot Byllls, At72(IChllle, < I Elllacror IChlllavse (3:176)

(En: Dr)y, < By, 1w, < BRI st ror DRI A rot » (3.177)

(div By, div Dy)p, < |l|div Byl|l, [1div Dyllp, < 1 Bnlllsea 1Dl - (3.178)

We recall that the Friedrichs-Poincaré inequality holds so that || Dy ||o.q < C||VDy||o,q for every

Dy, € Vo C HY(2) and note that ||V Dy ||o.q = |[rot Dp||o.q. In view of Lemma 3.90.1, we find

that
(Ivh (u X HRTBh),Dh)Vh < 5HUHOOHB}L||07Q | D llo. [use Poincaré inequality]
< 6'||uHc>oHBh||0,Q [rot Dp|lo,0 [use stability condition (3.81)]
< Cllull<l|Balll, llirot Dalll, [multiply and divide by At3]
< Cllufl oot~ 2| By, At2|[rot Dy, [use definitions (3.162) and (3.163)]
< Cllaallooll Bl e 11P8] s v [use definition (3.161) ]

< Cllullolligll], Il

(3.179)

The assertion of the lemma follows from the definition of the norm in X}, and the above estimates.

O
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Lemma 3.100.3 Let 6 > 0. Then, for a sufficiently small At, there exists a real positive constant

6, independent of h and At, such that:

nf sup ano(§,m)

_ TS T S G s, (3.180)
e e, €M1, lInlll,

The constant C depends on parameter 0 (and the mesh regularity parameter p).

Proof. The assertion of the lemma follows from proving that for every { = (B, Ep,) € A},

there exists a n¢ € &), such that [||n¢l||,,, < C|[¢][], . and

ano(&,¢) > CllIEl, Nmelll, (3.181)

where both C and C are real positive constants independent of h and At. To this end, we first split

the bilinear form in (3.165) as follows

ano(§;m) = (T1) + (T2), (3.182)

where
(T1) = (At"'By, + rot Ej, Ch)gh + (div By, div Ch)Ph, (3.183)
(T2) = R (Ey, + 07V (u x T By,), Dh)vh — (B, rot Dy,) ‘- (3.184)

Then, for an arbitrary pair (B, E,) = £ € X),, we consider the pair (Cj,,Dy) = n¢ € X

with Cy, = (0/2) (B;Z + Atrot Eh) and D;, = Ej,. Note that divC}y, = (0/2)div B}, because
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div (rot E},) = 0. Substituting £ and 1 we transform the first term in (3.182) as follows:

(T1) = g((At_lBh +rot By, By + Atrot ).+ (div By, div Bh)) (3.185)

0

— i(At—lmBhH]gh + Atllrot BylZ +2(Bp, rot Ep) . + HdivBhHaQ) (3.186)

0 0
= —|IBnlll%, . + sAt||lrot Ep[[|2 + 0(Bp,rot Ey) . . (3.187)
2 2 Ep En

At,div

Similarly, we transform the second term in (3.182) as follows:

(T2) = Rin(Ep, En)y, + Rnf(Z (ux 1" By), Ey),, — 0(Bh,rot Ep),  (3.188)

%

= Rm|||Eh|||§h + Rnf(Z (u x HRTBh),Eh)Vh — 0(By, rot Eh)gh. (3.189)
Adding (T1) and (T2) we find that

0 0
ano(€m) = SIIBIE, ,, + SAtIrot Byll2, + RullE4lI3, + Rud(T¥ (u x 77 By), By),,

At,div

At,div At,rot

1 1
zm(szhm? + S IEAI2 +(I"h(uanTBh),Eh)Vh), (3.190)

where K = min{1, R,,}. Now, we prove that the right hand side of (3.190) can be bounded from
below by [[|¢ H|ih for a suitable choice of At. Using the results of the Lemma 3.90.1 as an upper

bound estimate we have

(I (u x HRTBh),Eh)Vh > —C|lullool|Brllo.g | Enllog [multiply and divide by Atz ]
> —CllullAt2AL2 | Byllog | Enlloc [use Young’s inequality]
> —C|luf|At2 (%At—IHBhH%h + %HEhH%h) [use definitions (3.162) and (3.163)]

Y

~Cllulloo (SNBHIIE, ,, + SIERIE, .. )

(3.191)
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where we note that C' = (B*)% |2V || is the constant from Lemma 3.90.1. We choose At suffi-

ciently small so that C' = K (1 — 6’HuHooAt%) > 0 and we write

K6

[V A 1 2 2 Q2
- (1= Cllullootst?) (I1BRIE, 0 + IERIE, ., ) = CSIIENZ, . (3.192)

At,div At,rot -

ano(&,n) >

Finally, we note that

nelll, = Nl1(8/2) (Bn + At rot By )[IZ, ,, + 123

At,div At,rot
_” At By, + Atrot E||2 + [|div Bylgq ) + [I1ELI3
- 4 h h En v h 079 h At,rot
0? 1 2 2 : 2
= (A7 IBAIIE, + Atllrot By, +2(By,rot Eh>gh + |[div By3 0
+ BRI, .
62 .
— <Atly||Bhy||§h+\|dw Bhuagw(AfWBh,Atl/%ot Eh)5h+At|Hrot Ehmgh)
2
+ I Enlll5 vt
0 .
< 7 (287N IBAIR, + l1div Bal3 o + 28t [rot Ell?, ) + IIEwlI2, ..

62 9 62 9
< SNBAIE,,, + (145 ) B, .,

< (1 62 2
<\1t3 €M1, -

The last inequality implies that

S

~ ~ 0 62\ ~
VEE X, IneX: anol,n) > KOl Il c=020+2> . (3.193)

from which the inf-sup condition stated in the lemma follows immediately. Note that for At

sufficiently small, we have 0 < C' < 1. Hence, we can just set C' = 1. 0

Having collected the necessary results we present the main Theorem of this section.
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Theorem 3.100.4 The linear system described in (3.157) is well-posed.

Proof. Lemmas 3.100.3 and 3.100.2 show that problem 3.100.2 satisfies the hypothesis of Theo-
rem 2.20.1. Moreover, by Lemma 3.100.1 we know that system (3.157) and Problem 3.100.1 are

equivalent. m

3.11 The Oblique Projectors in V), (P)

In Section 3.4 we presented criteria for an admissible oblique projector. In this section we

present three different choices together with an explanation on how they can be computed.
3.111 The Elliptic Projector

The elliptic projector is denoted Hg. For Dy, € V},(P) the elliptic projector is the solution

to the variational problem

Vg € P1(P) : rot (D;, —II§ Dy) - rot gdA = 0, (3.194a)
P
Po(Dy, —TI§ Dy,) = 0, (3.194b)
where,
Py(Dp) = > _ Du(V). (3.195)
\

Note that in the case that Dy, is a constant, the variational definition in (3.194a) is simply the
statement that zero must equal zero which does not yield a means to define Hg. We use Py
precisely to fix the value of constants.

Following the framework of Section 2.3 all that is required to compute the elliptic projector

is a means of attaining the quantities

Vg € P1(P) : / rot Dy, - rot qdA. (3.196)
P
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We will use Green’s Theorem:
/Prot Dy, - rot gdA = /PDhrot rot gdA — /8P(Dh X rot q) - ndl (3.197)
From the definition of V},(P) we know that rotrot Dj, = 0. Moreover, using the identity
Dy xrotqg-n = Dprotgxn = —Dyrotq-t, (3.198)
where, n = (n1,n2) and t = (—ng,ny). Thus, we arrive at the formula

/ rot Dy, - rot qdA = Z Dyrot q - tdf. (3.199)
P ecop”’®

Note, that by definition D}, € P;(e) for every edge in P. Since we know two evaluations of Dy,
then we can reconstruct the function and compute the right hand side of (3.199).

Consider the basis for IP; (P) given by {m1, ma, m3} for
V(z,y) €eP: ma(z,y) =1, ma(z,y) =2 —zp and ms(z,y) =y—yp. (3.200)

In the above (zp, yp) is the centroid of the cell P. In this case we can use the following formulas

to compute the matrices GG and H in Section 2.3:
lrot ma| ;2 = [[rotms]|zz = |P], (mz,mg) = 0. (3.201)

Moreover, consider a basis consistent with the degrees of freedom for the space V;,(P), say {D;L :

1 <4 < N}. We can use (3.199) in order to prove the identities

1

PyDi = N (rot ma, rot D}L) = !

B (leklty + [€5lty)

, 1
(rot mg3,rot D},) = ) (lexltre + |€5ltjz) . (3.202)
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Here ey, and e; are edges that have that have the 7—th node as an endpoint. Vectors tangent to each
of these edges are (tj, », k) and (¢, t;,) respectively. We can use these formulas to compute

the matrix B in Section 2.3.
3.112 The Least Squares Projector

The second projector we consider is H’F:,S . For a function Dy, € V,,(P) we define Hés Dy,
as the first degree polynomial whose evaluations at the nodes of P are the closest, in Euclidean

norm, to those of Dj,. Let us consider the basis for IP; (P) denoted by {m, ma, m3} and given by

V(z,y) e P: mi(z,y) =1, ma(z,y) =2z —xp and ma(z,y)=y—yp. (3.203)

Let {v; : 1 <i < N} be the set of nodes of P. Then, we can write

V(z,y) € P: Héth(az, y) = ami(x,y) + bma(z,y) + ems(x,y), (3.204)

where the coefficients a, b, ¢ are given as the least squares solution to the system Ax = b, amd

where
ml(Vl) mg(Vl) ’I?’L3<V1) Dh(VO)
g | ) mava) sVl | Drlva) | (3.205)
ml(VN> mg(VN) mg(VN) Dh(VN)

Thus, in the notation of Section 2.3 we can consider G = (AT A)~1 AT,

3.113 The Galerkin Interpolator

The final projector that we present is denoted as ng. This projector is experimental in
the sense that its codomain is the space of piecewise polynomials. We consider a point Vx in the

interior of the cell P. Consider that

Vi = Z ayV. (3.206)
\"
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For a function Dy, € V;,(P) we define
15" Dy, (v¥) = Z ayDy(v), TIB"Dy(v) = Dp(v). (3.207)
\

We further require that P be star shaped with respect to to v. This assumption is laid out in
Section 2.4. Thus, we can connect Vx with the vertices V to divide P into triangles, {7; : 1 <
i < N}.If vq, Vs and vx are the vertices of one of these triangles then we define the restriction of
H’F),w Dy, to this triangle as the first degree polynomial that agrees with the evaluations presented in
(3.207).

Now we turn our attention to the details that are involved in the implementation of this
projector. In this manuscript we will consider implementations only in convex cells. In this case

W€ can use

Vk = Z —v. (3.208)

Recall that convex cells are, by definition, star-shaped with respect to every point in its interior.
Next, let us consider

V = {¢y : visnode of P} U { ¢y} (3.209)

as a basis for the codomain of H,@w. The function ®, evaluates to 1 over the node v and zero over

every other node including. The projector can be computed as

Zve@P Dh (V)

2 D), = S e + > Du(V)dv. (3.210)
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Therefore, in the notation of Section 2.3 we can use

10 0
0 1 ... 0

M = . 3.211)
11 1
N N N

The matrix H requires a different definition. We use

(¢V1 ’ d)Vl) (¢V1 ’ ¢V2) tee (¢V1 ) QZ)V*)
H= : : : (3.212)

(¢V*7 ¢V1) (¢V*’ ¢V2) s (QZ)V*, QbV*) .

To compute these integrals we use the reference element method. All of our computations will
be done over the triangle Tp with vertices at (1,0), (0,0),(0,1). We define a series of affine
transformations to translate computations over 7j to those over some other triangle 7'. If the
triangle 7" has vertices v = (vg,vy), w = (wg,wy), 2 = (22, 2y) then the affine transformation

that sends 7y to 7' is given by

Wy — Vg Zg — Ug x (%"
L(z,y) = + . (3.213)
Wy —Vy 2y — Uy Y Uy
This transformation satisfies
L(0,0) =v, L(1,0)=w and L(0,1)=z. (3.214)

Thus, an affine transformation that sends 7 to Ty is given by K = L~!. An affine transformation
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that sends the triangle T to the standard triangle Tj is given by L~! = K which is

Zy —Vy Uy — 2y T — vy
K(o.1) Uy — Wy Wy — Uy Y — vy S
T, y) = . (3.215)
Y (W — v)(2y — vy) — (wy — vy) (22 — V)
Further, over the triangle 7() we can define the basis {11, 92,13} as
wl(l';y) = l_x_yv ¢2(x73/) =Yy and ¢3(x73/) =T (3216)

Thus, computations follow from the Change of Variables Theorem:

/T¢i¢j:/T1/JmOK¢nOK=

= [(wz — Uz)(zy - Uy) - (wy - Uy)(zx — g)] . Ymn.  (3.217)

3.12 Conclusions

In this chapter, in Section 3.2 we came up with a model for the evolution of the electric
and magnetic fields generated by a magnetized fluid. We assumed that the velocity of the flow
was prescribed and known. Then, in Section 3.3 we presented a variational formulation of the
aforementioned model and a VEM for the model. Sections 3.4, 3.5 and 3.6 present the spaces
that appear in the variational formulation as well as the operators that act on functions from these
spaces. In these sections the spaces are studied on an individual basis whereas in Section 3.7 we
show that they form a commuting De-Rham complex. It is this De-Rham complex that guaran-
tees that the magnetic field is divergence free. This condition is the statement of Gauss’s Law
presented in Section 3.2. Its violation will yield simulations that experience fictitious forces that

will render them unfaithful to real MHD phenomena. A more complete discussion is presented
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at the concluding remarks of Section 3.7. We also showed that the linear VEM developed satis-
fies a series of energy inequalities that show this method is stable, which was the main result of
Section 3.9. Then, in Section 3.8 we extended the virtual elements introduced to arbitrary order.
Implementations of this method will have to solve a linear system at each time step. We show that
this system is well-posed in Section 3.10. We finish with Section 3.11 with a discussion about the

construction of an important projectors in the nodal space presented in Section 3.4.



70
4. KINEMATICS IN 3D

4.1 Introduction

This chapter is dedicated to extending the VEM developed in chapter 3. to three dimensions.
The main difference is lies in the virtual elements that are used. The derivation of the model
and its mathematical formulation are essentially the same. Hence, readers interested in some
discussion about the physical principles are referred to 3.2. In Section 4.2 we will briefly recall the
mathematical formulation. Then, in Section 4.3 we present the three dimensional virtual elements.
First is the analog to the nodal space in Section 3.4; this space is denoted V. Similar to the
situation in two dimensions the orthogonal projection in this space is not computable. Thus, in
this section we will also propose an oblique projector. The second space is the analog of the edge
space of Section 3.5 denoted &,. The computation of the orthogonal projection in this space is
possible; we will present a procedure to do so. In the study of each of these we must introduce
some important polynomial spaces. We also include bases for each of these spaces which will be
important when computing the degrees of freedom of a function. These spaces form a De-Rham
complex which can be used to prove that the scheme will respect the divergence of the magnetic
field at the discrete level. These results are presented in Section 4.4. Using this complex we can
show that the magnetic field at the discrete level will be solenoidal, a result that we present in the
same section. The final result of Section 4.4 regards the curl of a function in the space V. We
can show that if Dy, € Vj then V x Dy € &,. Hence, in order to identify V x Dj, we will
present a method to compute its degrees of freedom. Then, in Section 4.5 we will briefly discuss
some extensions to higher orders. Finally, in Section 4.6 we will present some concluding remarks

about this chapter.
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4.2 Mathematical Formulation

The mathematical formulation is no different than the one presented in Section 3.3. For the
sake of completeness we will briefly go over it.
Consider a polyhedral domain 2 C IR3. The strong form of the system we are interested in

1s:

%B+VXE:O in Q, (4.1a)
E+uxB-R,)'VxB=0 in Q, (4.1b)
B(0) =By in £ (4.1c)
E = E, along 0. (4.1d)

Like before we will assume that

V.By=0. 4.2)

We can prove that the solution to (4.1) is the same as the solution to the following variational

formulation: find (B, E) € C' ([0, T], H(V-Q)) x C ([0,T], H(V x;Q)), such that:

(;B, C) + (v « E, C) —0 VYCeH(V-:0), (4.3a)
Rm(E,D) + Ru, (u X B,D) - (B,v X D) =0 Ve Hy(Vx;Q), (4.3b)
B(0) = B® with divB° = 0. (4.3c)

We introduce two spaces of shape functions V}, and &,. These spaces are finite dimensional
and approximate H(Vx;Q) and H(V-; ) respectively. We will formally define these spaces in

Section 4.3. The discrete variational formulation of system (4.3) is given by find {B;L‘}f:;o Cc &

-1

and { B} YNV < Wy, such that for all (Cy, Dy) € E, x Vi it holds that:
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By - B}
7,0) ( E”“’,C) —0 4.4

( At h En T V x h h & ( a)

R (B, Dy, + R (27 (w x T B*Y), D), — (Bt rot Dy), =0 (4.4b)

B = 9Bt + (1 - 0)By, (4.4¢)

By,(-,0) =1+ (B°) with divB°=0. (4.4d)

4.3 The Virtual Elements

These finite elements are presented in [16]. For the space V;, we will use k£ = 2, whereas

for &), element we will use k = 1.
4.31 The Space V},

Consider a cell P in the mesh §2,. Let us introduce the following polynomial spaces
Riy(P) =V x [Pr1(P)?,  Ry(f) = rot Pp(f). 4.5)

We consider f to be a face of the cell P. We also define the orthogonal complements of these

spaces as

Ry(P)* = {TL €Py(P):Vr € Re(P) (rt,r) = o} : 4.6)

Ry (f)t = {TL eP(f): vr € Ry(f) (rt,7) = o} . “.7)
Moreover, we denote the projection onto a face f as
D! = Dj, — (Dy, - ng)ny. (4.8)

A function Dy, belongs to the local space V;,(P) if and only if it satisfies
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e D, € H(V-;P)N H(Vx;P).

e For every face f: Df € H(div;f) N H(rot; f).
e For every face f: rotrot D} € Ry(f).
e For every face f: div D! € P;(f).
e Forevery edge e: D), -t € Py(e).
e For every edge e: Dy, - t;, = Dy, - t;, whenever e is a common edge of f; and f,.
e div D) € P (P).
e VxV x Dy e RyP).
To a function D), € V,,(P) we associate the following set of degrees of freedom:
e Forevery edge e: [, Dy, - trdl, r € Py(e).
e Forevery face f: [ Dy, - r+dS, r* € Ry(f)*.
e Forevery face f: [ Dy, - r+dS, r* € Ry(f)*.
e [pDy-rtdV, vt € Ry(P)* .
o [pDy-rHdV, v+ € Ry(P)*.

It can be shown that the space V},(P) is unisolvent when equipped with this set of degrees of

freedom.

Theorem 4.31.1 The finite element defined by the domain P, the space of shape functions Vy,(P)

and the degrees of freedom presented is unisolvent.

Proof of the previous theorem is presented in [16]. We can use this result to define the interpolant

I;,) " H(Vx;P) — V,(P) such that I;} "D and D share the same degrees of freedom.
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Next we will consider the inner product. Like before we do this through a projector, ideally
the orthogonal projector. However, this projector is not computable. So we will use an oblique

projector IT : V,(P) — [Po(P)]? satisfying:
P1 The projection I1.D), is computable from the degrees of freedom of Dy,.
P2 If D), € [Po(P)]? then 1D}, = Dy,

P3 There exists a constant C' > 0 independent of mesh size and time step such that

ITIDylo.p < C||Dgllop- 4.9)

These are the same criteria that we presented in Section 3.4. We will present an example of one

of these projectors later in this section. The inner product is defined as

VEy, Dy, € Vi, (P) : (Eh,Dh) ) = (HEh,HDh) +S8Y((1 =) Ey, (1 —1)Dy). (4.10)

Vh

The bilinear form SV is picked such that
Js4,8* >0 VDp €kerIINVL(P) : s, Dpll§p < 8Y(Dp, Dp) < s*||Dyllgp- (411

We can define the norm in V,(P) as

1/2

VP’ (4.12)

VD), € Vi (P) : H|Dh|th(P) = (Dh7Dh)

This definition of an inner product satisfies the same consistency and stability conditions presented
in Theorem 4.31.2. We present this result for the sake of completeness. The proof is essentially

the same.

Theorem 4.31.2 The inner product defined in equation (3.38) has first order polynomial accu-
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racy. This is to say that

Vp,q € P1(P) C Vi(P) : <p, q)vh(P) = (p,q). (4.13)

Moreover, this inner product also satisfies the following stability property. There exists constants

Cy, C* > 0 independent of the mesh-size and time-step such that

VD), € Vi(P)*: aullDpllgp < DI, , < || Dallg p- (4.14)

Vp(P) —
The global space is defined as
Vi ={Dne H(Vx;Q):VP e Qy DppeVpP)}. (4.15)

We equip this space with the inner product:

VEp, D € Vi (En,Dp),, = > (Eh|p,Dh‘p)Vh(P). (4.16)
Pth

As a consequence of Theorem 4.31.2 the global inner product also satisfies some desirable prop-

erties. We present them in the following corollary:

Corollary 4.31.1 The inner product defined in (4.16) satisfies the accuracy property for piecewise-

linear polynomials. If for every P € €y, it is the case that p\p, qp € P1(P) then

(p,q)y, = (p,q)- (4.17)
The following stability condition is also satisfied

3B:, 8" > 0VDy € Vi o BullDullg o < D5, < B*(I1Dllf o (4.18)
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where the constants B, and B* are independent of the mesh-size and time-step.

Finally, we define the global interpolant ZY» : H(V x; Q) — V}, such that when evaluated at Dj,

it satisfies:

VD € H(Vx;Q): (IV"D)p = Tp"(Dp). (4.19)

The Oblique Projector: In principle we could generalize the projectors we presented in
Section 3.11. However, here we will only present the least squares projector H’F:,S . For a cell

P € Q, and a function D, € V,(P) we define II55D;, € [P2(P)]? as the polynomial whose

degrees of freedom is the closest to Dy,. If we consider a basis for [Po(P)]3, say {q1,...,qn},
then
N
5Dy = aiqs. (4.20)
i=1

The coefficients {ai}f\il are given as the least square solution to the system AZ = b where

DOF1 (ql) DOF1 (QQ) . DOF1 (qN) DOF1 (Dh)
A DOFs(q1) DOFz(q2) ... DOFz(gqn) P DOF3(Dy,) . 421)
DOFM(ql) DOFM(qQ) e DOFM(qN) DOFM(Dh)

In the notation of Section 2.3 we can use G = (AT A)~1 AT,
Some Important Basis
In order to implement this method we will need a particular set of bases. Firstly note that

Ry(P) = R3, thus we can take as basis:

1 0 0 z 0 0
ol=Vx1ol,111=Vx1lol,lol=Vx]2]. 4.22)
0 Y 0 0 1 0

Computing a basis for Ro(P) and Ry(P)™ is a bit more tricky. Firstly, note that Ry(P) = KerV-
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when V- is restricted to IPo(P), this is due to the fact that
vre [Po(P)P: [3r € [P3(P)? r=Vxr] < V-.-r=0. (4.23)

From here we can conclude that V - Ry(P)* = ran
nabla- and Ro(P) NkerV- = {0}. This yields a means for a attaining a basis that is natural to

the required spaces, let us pick an arbitrary r € [Po(P)]? say

azx + bp? + coxy + dozz + q2(y, 2)
= | ayy + byy® + cyry + dyyz + qy(z, 2) (4.24)

a2z + .22+ covz + dyz + q. (v, y).
Then since
Veor=(az+ay+a,)+ (2by +cy+c)r+ (e +2by +d.)y + (dy + dy + 2b.)z  (4.25)
we can conclude that the range is four dimensional. As a consequence, we find that a basis for

Ry(P)* is given by {rg-, ri, 75, L3} for

ro=]ol,ri=o |, =2, 75=]0]- (4.26)



Moreover, a basis for Ry (P) = KerV- is given by Bg := {r; : 0 < i < 25} for

Tro =

r3 =

Te =

T9 =

rn =

r13 =

ri5 =

rir =

=V x

=V x

=V x

=V x

=V x

Yy
,yP1=101] = V x
0
0
, T4 = z = V X
0
0
y =101 = V x
x
0 0
0 yT10 = | 22
y?z/2 0
0 y?
22y/2 |, ri2=| 0
0 0
0 0
—23/3 | 114 = | 2?
0 0
23/3 0
0 ,T16 = 0
0 x?
—%/3 —x
0 y T8 = | vy
0 0

0 z
0 |,m2=]0]=VX
y?/2 0
222 0
0 , T's = X :VX
0 0
0 0
5132/2 , T8 = O IVX
0 Yy
r2%/2
=V x 0 ;
0
0
=Vx| o [,
y*/3
0
=V x 0 ,
—z3/3
0
ZVX ZZ?3/3 )
0
0
=V x 0 ,

78
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—r 0 —x2 0
ro=| 0 |=VX|zz|,r20=|22y | =V X 0 )
2 0 0 —2y
—z2 0 2xy 0
roo=| 0 | =Vx|a2z|,r2=| 2. Vx| 0|,
2xz 0 0 y2x
0 —y%z 2zz 0
T3 = —y2 =V x 0 y T24 = 0 =V x| 222,
2yz 0 —22 0
0 yz?
res=|2yz | =V x| 0

4.32 The Space &,

Next we present the space &,. Let us consider a cell P € Qy,, over this cell we can define

the spaces:
Gi(P) = VPi11(P), Gi(P): ={g" € [Pr(P)?:Vg e Gx(P) (g*,g)=0}. 427

A function C, belongs to the local virtual element space &, (P) if and only if it satisfies the
following criteria

e CrLe HVP)NH(Vx;P).

e For every face f: C}, - ny € P (f).

e V[divCy] =0.
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e VXxC(C) € Go(P)

To a function C}, € &, (P) we associate the following degrees of freedom:
e Forevery face f: [ C}, - nqdS, q € Py(f).
e [oCh-gtdV, gt € Gi(P)*.

The space &, (P) is unisolvent when endowed with this set of degrees of freedom. This allows us
to define the interpolant Igh : H(V+;P) — &,(P). The evaluation of C € H(V; ()P) is defined
such that Igh C and C share the same degrees of freedom.

In the space &,(P) we can define orthogonal projection IT° : &,(P) — [P1(P)]? as the

solution to the variational problem
Vg e [P1(P)*: (C)—11°C),q) = 0. (4.28)

This projector is computable; we will show how later in this section. We can define the inner

product in &, (P) as

VB, Ch € Ea(P) 1 (B, Ch)g, py = (1°By, 1I°Cy) + S°((Z — 1) By, (T — T1I%) C).
(4.29)

As before we require that S€ be a continuous bilinear form satisfying
3s,,8" >0 VC, €kerII’NEL(P) :  s.]|Chllgp < S%(Ch,Ch) < s*||Chll5p.  (4.30)

The norm in this space is given by

1/2

s (4.31)

VCh € En(P): [IChlll;, ) = (Chs Ch)

This inner product satisfies the properties presented in the following theorem.
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Theorem 4.32.1 The inner product defined in (3.68) satisfies the accuracy property over the

space of constants. Rigorously, what we mean is that if p, q € [Po(P)]? then
(P 9)e,(p) = (P.9). (4.32)
Moreover; the norm this inner product defines is stable with respect to the norm in L?(P). Thus,
7" >0 VO, € E(P): %lIChlIG p < IChllle, py < 7*ICIG,ps (4.33)

where the constants ., Y* are independent of the mesh-size and time-step.

The proof of the above theorem is the same as the one presented for Theorem 3.50.2. Next

we will define the global approximation space as
En={Che H(V;Q):YPeQy Cupec&(P)}. (4.34)
This space is equipped with the following inner product:

(BuCn), = > (Bup.Cup), . (4.35)

En(P
" pea, n(P)

The associated norm is

1/2

VC, € &y : |||Ch|||£h = (Chv Ch)gh . (4.36)

This norm inherits some accuracy and stability properties as a consequence of Theorem 4.32.1.

These are laid out in the following corollary:

Corollary 4.32.1 The inner product defined in (4.35) is exact for piecewise constant functions.This
is to say that if p, q are such that for any cell P in the mesh )y, they satisfy pp, q|p € [Po(P)]?

then

(p.a), = (p.a). (4.37)
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Moreover, the norm in (4.29) is equivalent to the norm in the space L*(Y). This is to say that

there exists constants d,,0* > 0, independent of the mesh-size and time-step such that
VCOh € &t 8ulChllia < IICHIIIE < 8 Chllf o (4.38)
Finally, we define the global interpolant Z¢» : H(V-; Q) — &, by
VC € H(V+Q): (IC)p =I5 (Cpp). (4.39)

The Orthogonal Projection Following the framework laid out in Section 2.3 in order to compute

the inner product we need only come up with a means of attaining the following quantities:

/ Ch-qdV, qePP(P). (4.40)
P

To do this first we decompose ¢ = Vq + g for ¢ € Po(P) and g+ € G1(P)* yielding:

/Ch-qu:/Ch-quV—i—/Ch-ngV. (4.41)
P P P

Note that fP C), - g-dV can be read directly from the degrees of freedom. To compute the first

integral, we integrate by parts

/ Cy, - VqdV = / V- ChqdS - / Cy, - nqdsS. (4.42)
P P feop /f

Note that by definition V - Cj, € R3. We can compute this quantity exactly using:

V- Cy|P| :/V-Cth: Z/Ch.nds. (4.43)
P teop ' f

The degrees of freedom of C}, on the faces of P give enough information to compute moments
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against linear polynomials. However, ¢ € Po(f) meaning that these quantities are not available.
The solution is to realize that, since for every face f we have, by definition, that C}, - n € Py (f)
then the degrees of freedom allows us to reconstruct C}, - n exactly.

Some Useful Bases: To compute a basis for G1(P) and G (P)~, we use a similar argument
to the one used to compute those for Ry(P) and Ry(P)*. We can deduce that V x G1(P)+ =

ranV x and G1(P)* NkerV x is restricted to IP3(P). Thus, if we write

ap + arrp + a2yp + azzp
g" = | by + biap + boyp + byzp (4.44)

co + c1xp + c2yp + c32p,

where (zp, yp, zp) is the centroid of the cell P, then, from the fact that

Cy — b3
Vxgt=|a3—¢e (4.45)
b1 — a9

we know that G (P)+ must be three dimensional. We can write a basis foritas B = {gq, 91, 95 }

where

g=|0l.9i=0].95=]2p|- (4.46)
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A basis for G1(P) is given by the following set of functions:

1 T 0 0
1

go=|0|=Ve, gi=|o|=5Ve" @=|1|=Vy g=|y|=5"

0 0 0 0

0 0 0 z

1

gr=10|=Vz, ggs=|0]|= §V227 gs=|z|=Vyz, gr=1]0| = Vazz,

1 z Y T

Yy

4.4 The De-Rham Complex and the Condition on the Divergence of B,

Similar to the case in two dimensions, the three dimensional spaces H (V x;Q), H(V-; )

and L?(£2) form a De-Rham complex of the form

H(Vx;Q) —%5 H(V+Q) —— L*(AQ). (4.47)

The VEM we developed in this chapter will also form a similar chain. However, first we must
introduce a discrete version of the space L?(Q2) which we denote as P},. Locally, over a cell

P € Q, the space is defined as P, (P) = Po(P). While globally we can define

Pr={a e Q) : WPy aqup ePu(P)}. (4.48)
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The set of degrees of freedom, the inner product and the interpolating operator in this space are

the same as those presented in Section 3.6. The discrete form of the chain in (4.47) is given by

V%

Vi En —Ls Py (4.49)

We summarize the main results of regarding this chain the following theorem.

Theorem 4.40.1 The chain presented in (4.49) is exact. Moreover, the diagram

H(rot; Q) —2 H(div;Q) ——— L%(Q)
JIVh lth lﬁ’h (4.50)
VX

AVA
Vh E h e Ph
is commutative.

The proof of the above theorem is similar to the one presented for Theorem 3.70.1. We will omit
this proof and refer interested readers to [16]. Using the result of Theorem 4.40.1 we can show

that, at the discrete level, the divergence of the magnetic field will be zero.

Corollary 4.40.1 The solution to the variational formulation (4.4) will satisfy

Vne N: divBj =0. (4.51)

The proof of this corollary is identical to the one presented for Corollary 3.70.1.
441 Computing the Curl

In this section we will characterize, for each cell P in €y, the function V x Dy, € &,(P)
with D, € V,(P). We can do this by computing its degrees of freedom. They are, in fact,

computable from the degrees of freedom in V,(P).

e Degrees of Freedom over Faces. Let f € OP, ¢ € P;(f) and note that Stokes’s Theorem
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yields the following integration by parts formula:
/qu X Dy, -ndS = . qDy, - tdl — /qu X Dy, - ndS. (4.52)
The line integrals can be read from the degrees of freedom of Dj,. The identity
/er X Dy, -ndS = /th -Vr x ndS, (4.53)

reveals that, since VIP5(f) C [P1(f)]?, the second face integral can also be read from the

degrees of freedom.

Degrees of Freedom over Cells Let g~ € G1(P)* then from the following vector calculus

identity
V- (Dy x gt) =(VDy) - g+ — Dy, - (V x gb), (4.54)
we have that
/VXDh-gL—/Dh-ngldVJrZ/Dh.glxnds. (4.55)
P P feop /1

Since Vx : G1(P)* — [Po(P)]? is an isomorphism the volume integral in the right hand
side can be read from the degrees of freedom of Dj,. To compute the surface integrals in

(4.55) note that, since g~ x m lies on the plane f, we can decompose
/Dh gt xndS = /Dh -rotrdS + /Dh crtdS, e Ps(f), rt e Ry(f). (4.56)
f f f

The integral ff Dy, - r1dS is part of the degrees of freedom. To compute the first integral
we need to reconstruct rot DL € P1(P). The coefficients necessary can be found after

application of an integration by parts formula and the identity Dy, - rotr = D;L -rotr



87

yielding
vr e Py(f) : / rot D! rdS = / Dy, -rotrdS+ Y [ Dj -trdc. (4.57)
f f ecof’®
Then, we can use the same formula
Vr € Ps(f) : /Dh -rotrdS = Z /D;L -trdS — /rot D}erS. (4.58)
f e f

ecof

where each quantity is now computable.

4.5 Extensions To Higher Order

In this section we will briefly introduce the generalization to arbitrary orders of the virtual
elements we presented in this section. In the above, and throughout this section f represents a face

of the polyhedron P. The general form of the space VF(P) is given by:

VEP) = {Dh € H(Vx;P)N H(V-;P): Ve P Dy e By(f)

V.v, €Ppi(P) and V xV x Dy e Rk_Q(P)}, (4.59)
where the boundary space By (0P) is given by

Bi(f) = {Dh € H(div;f) N H(rot;f) : ¥ Dy, - t € Py(e),

divDy € Py_1(f) and rotrotDy € Rk,g(f)}. (4.60)

For a function Dy, € Vi (P) the set of degrees of freedom are:
e Forevery face f, [; Dy, - v dS forr € Ry,(f)*.

e Forevery face f, [ Dy, - r dS for r € Ry_o(f).
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e The moments [, Dy, - ¢ dV forc € Ry (P)*.
e The moments [, Dy, - ¢ dV for ¢ € Ry,_»(P).

The second space in the chain, S,’f (P), which will be used to approximate the magnetic field, is

gk (P) = {Ch € H(VP)NH(Vx:P): Vi€ P C)-n € Py(f)

VV - -wy € Gp_o(P) and V x Dy € Rk_l(P)}. 4.61)

For a function C}, € EF(P) the degrees of its freedom are:
e Forevery facef, [, C}, - ng dS, q € Py (f).
e The moments [, Cj, - q dV, q € Grp_2(()P).

e The moments [, C), - g dV, q € Gk —2(P)*.

The final space is PJ(P) := P (P) along with the degrees of freedom given by the moments

Jpprg dV for py, € Pf(P) and g € Py (P).

Remark 5 We note that the schemes developed using the virtual elements of this section are of
k-th order for the electric field and k — 1-th order for the magnetic field in space. The temporal
convergence should be quadratic for 0 = 1/2 and linear otherwise. We note that higher order
schemes in time can be achieved by using a Runge-Kutta method, for example. However, special
care needs to be taken in order to guarantee that the divergence of the magnetic field remains
within the machine epsilon. The precise conditions for high order schemes in time that also pre-

serve this condition on the magnetic field are a topic of future research.

4.6 Conclusions

In this chapter we developed a VEM for the three dimensional system modeling the kine-

matics of MHD. In Section 4.3 we presented each of the virtual element spaces that are necessary
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as well as methods for computing important projectors in each of these spaces. In the process of
defining each of these we introduced several polynomial spaces and their bases. These are impor-
tant when computing the set of degrees of freedom. Next, in Section 4.4 we showed that these
spaces form a commuting De-Rham complex. Using this result we were able to prove that our
scheme will, at the discrete level, provide us with solenoidal magnetic fields. Furthermore, this
diagram also allows us to come up with a means of characterizing the curl of a function in V.
We closed this chapter with Section 4.5, a brief discussion about the general form of these virtual
element spaces. These are useful for higher order methods.

In this chapter we did not present much analysis of the VEM. However, the energy and
well-posedness results of Sections 3.9 and 3.10 are valid for the elements we presented here as

well.
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5. COUPLING THE FLUID FLOW

5.1 Introduction

In Chapter 3., we considered a numerical discretization for the electromagnetic sub-model
of MHD. In this chapter we will couple the electromagentic sub-model with a model for the
fluid flow, and we will extend the numerical discretization from Chapter 3. to obtain a complete
simulation of MHD in two dimensions.

In Section 5.2 we derive from physical principles the set of equations that will describe
the mechanical behavior of a magnetized fluid. This section should be read in conjunction with
Section 3.2 where the electromagnetic model is presented. Having derived a model we proceed
in Section 5.3 to present the continuous and discrete variational formulations. The definition of
the spaces and operators in the discrete variational formulation are a topic for Section 5.4. Here
we will also describe how the inner product in these spaces is computed. Next, in Section 5.5
we show that the discrete system satisfies desirable energy estimates. This problem is non-linear
therefore we must come up with a linearization strategy to approximate the solution. This strategy
is presented in Section 5.6 where we also show that the linearization does not alter the divergence-
free nature of the magnetic field. This condition was first introduced in Gauss’s Law in Section 3.2.
Its importance is laid out in the concluding remarks of Section 3.7. The linearization will lead to
solving a series of linear systems at every time step. We will show that this linear problem is
well-posed in Section 5.7. We note that the contents of Section 5.5 and 5.7 are generalizations
of the results in Sections 3.9 and 3.10. We finish this chapter with Section 5.8, a summary of the

conclusions that we can draw from the results presented throughout this chapter.
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5.2 The Mechanical Model

In this section we derive a model that describes the mechanics of a magnetized fluid. This
derivation is very standard; interested readers are referred to [51, 73] for a wider discussion in
MHD. For a discussion on fluid mechanics in general see [8] for a beginner’s introduction, [65]
for a more advanced exposition. For mathematicians or those interested in the mathematics of
fluid mechanics, see [34].

Consider that a magnetized fluid is encapsulated by a domain Q2in three spatial dimensions.
Let V be an arbitrary open set contained in £2. In physics, the set V' is referred to as a fluid parcel.
First we will consider the law of conservation of mass. This principle claims that mass cannot be
created nor destroyed. Thus, the mass of the fluid parcel V' can only change if some of the fluid
either escapes or enters through the boundary of V. In mathematical terms this implies that the

rate of change of the mass in V' is the flux of mass across the surface OV, or equivalently

0

— pdV——/ pu - ndS. 6D
ot Jv ov

Here p is the mass density, u is the velocity profile of the fluid and n is a normal vector that points
out of the parcel V. Passing the time derivative through the integral and applying the Divergence

Theorem we obtain that

/V (8875’0 +V- (pu)> dv =0. (5.2)

Finally, since the above is true for every fluid parcel we can conclude that

0
S0+ V- (pu) =0, (53)

Equation (5.3) is the first in our model. The second equation that we require in our model involves



92

a balance of forces in the parcel. First we introduce the momentum in V/, it is given by

m:/ pudV. 5.4
1%

When we study the rate of change of M we must consider that there are two reasons why M
changes. The first is because the integrand pw itself is changing. The second reason is because, as
momentum changes, the shape of V' is deformed. Leibniz’s rule is designed to take both of these

causes into consideration, thus we use

0 0
%M = /V &pudv + /av pu(u - n)dS. (5.5)

Note that equation (5.5) is a vector identity. The i—th coordinate of the identity in (5.5) is given
by

0 0
&mi = /V a(pui)dv + /{W pui(u - n)dS. (5.6)

Next, we apply the Divergence Theorem to find that

0 0
5= | i) + 9 - (pu)av =

0 0
= /v K(?tp +V- (pu)) w; + paui +pu-Vu; | dV. (5.7)

If we recall the statement of the law of conservation of mass (5.3) we obtain, in vector form the

expression:

0 d
Pl /V (patu + p(u - V)u) av. (5.8

Equipped with a means of computing the time derivative of the momentum we now introduce
Newton’s Second Law which explains explains that momentum in a mechanical system changes
only if a force is applied and the rate of change is the sum of the forces. In the fluid parcel we

consider three forces. The first is the force that the electromagnetic field applies on V/, this is given
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by the Lorentz force and given by the expression
F, = / J x BdV. (5.9
1%

This force was discussed in detail in Section 3.2 thus we avoid the discussion here. The second
force we consider is that of an external agent. We will assume the force density f is known to us,
hence it is given by

ng/ fdv. (5.10)
1%

The third force that we consider is the force that fluid parcels surrounding V' exert on V. In
this manuscript we will consider fluids that are Newtonian and isotropic. For these fluids we can

consider that this force is given by

F; = / (uWVu —pl)dS = / (nAhu — Vp)dV. (5.11)
v v

The constant  is the viscosity of the fluid, p is the pressure applied to the fluid and I is the identity

matrix. Thus, Newton’s Second Law predicts that

0
am:Fl—FFQ—I-Fg. (5.12)

Putting (5.8), (5.9), (5.10), (5.11) and (5.12) we arrive at
0
pau—Fp(u-V)u—uAu—J xB+Vp|dV = [ fdV. (5.13)
\% \%
Since the parcel V' was selected arbitrarily then the following identity must hold

0
pau—l—p(u-V)u—,uAu—JxB+Vp:f. (5.14)
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Formally the model is the system

p%u—i—p(u-V)u—,uAu—JxB—i—Vp:f, (5.15a)
0
S0+ V- (pw) =0, (5.15b)

We will make two final simplifications. The first is that we will consider that the mass den-
sity will remain constant implying that % p = 0 yielding that the expression for conservation of
mass (5.15b) is simply

V-u=0. (5.16)

The second is that we will only consider slow flows. In this case the only term that is quadratic in
the velocity, namely (u - V)u, is much smaller than the rest appearing in (5.15a). In this case we
can simplify the expression in (5.15a) to
0
p&u—uAu—JxB%—Vp:f. (5.17)
We are interested in the dimensionless version of this model. To arrive at such an equation

we make the substitutions

;) ;D / pL ;o d , B
9 _ 19 g_iv AN=—IA (5.19)
ot ot’ ’ '

where U, B, J are the characteristic strengths of the velocity, magnetic field and current density
respectively, and T', L are characteristic time and length scales, respectively. The resulting expres-
sion is

2u’ —RINYW ST xB' +VpY =f, R= §=-—"1-. (5.20)
ot 7
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The constant ¢ is the electric conductivity of the medium. This constant was introduced in Sec-
tion 3.2. The constants R, and S are referred to as the viscous Reynold’s number and the coupling

number. We subsequently drop the prime notation.

5.3 The Continuous and Discrete Variational Formulations

Consider a bounded and open region of IR?, denote this region by €2. Further consider that
in {2 there is a magnetized fluid. We combine the electromagnetic model derived in Section 3.2
together with the mechanical model presented in Section 5.2 to come up with a description of the

flow of this fluid. The result is:

Conservation of Momentum : %u — Re_lﬁu —JxB+Vp=f in {, (5.21a)
Faraday’s Law : %B +rotE=0 in £, (5.21b)
Ohm’sLaw: J=F+4+uxB in (5.21¢)

Ampere’s Law :  J — R;@lrotB =0 in (5.21d)
Conservation of Mass : divu =0 in . (5.21e)

We note that in this model we are taking the particular case where S = 1. We consider the

following initial conditions

u(0) =ug, and B(0)=By in . (5.22)

As we discussed in Subsections 3.2 and 3.7 it is imperative that we satisfy Gauss’s law for the
magnetic field. According to Faraday’s law, see Section 3.2, to do this we need only include the
condition that

div By = 0. (5.23)
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We close the system by adding the boundary conditions
u=wu; and F = E; along 0. (5.24)

Note that, according to the divergence Theorem and the law of conservation of mass (5.21e) we

have that

/ u - ndl = / divudA = 0. (5.25)
o0 Q

So, in order to be consistent with this condition we will require that the boundary conditions on

the velocity field satisfy

/ up - ndl = 0. (5.26)
o)

Here, like we did in chapter 3, we will consider a two dimensional model. The velocity field and
magnetic fields are two dimensional whereas the pressure, current density and electric fields are
one dimensional.

The general strategy of the VEM requires a variational formulation the problem 5.21. Con-

sider the spaces

HY(Q) = {ve L*Q): Vv e [L*(Q)*}, (5.27)

Hy(Q) = {ve H" :vpq =0}, (5.28)

Li(Q) = {q € L*(N): / qdA = 0} : (5.29)
Q

c! ([O,T], [Hl(Q)f) = {v 0, T]) — [Hl(Q)]2 : v and %v are continuous} . (5.30)

C ([0, T),L§(Q)) = {q: [0,T] — L(Q) : ¢ is continuous } . (5.31)

Then, the variational formulation of (5.21) is given by

Find (u, B, E, p) € C! ([O,T], [Hl(Q)]2> «CL ([0, T, H(div; 2))xC ([0, T], Ho(rot; ) x
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C ([O, 7], L%(Q)) such that for any (v,C, D, q) € [H&(Q)]Q x H (div; Q) x Ho(rot; Q) x LE(Q)

it holds
(;u,u) + 7 (Vu, Vo) = (7 x B,o) = (p.dive) = (£,0), (5.32a)
(dives,q) =0, (5.32b)
(;B, C) + (rot B,C) =0, (5.320)
(7.D) - R} (B xot D) =0, (5.32d)
J=E+uxB, u(0)=uy, B(-0)=BwithdivBy=0. (5.32¢)

Implicit above is the condition that the velocity and electric fields satisfy the boundary conditions
(5.24) and that the condition on the velocity field satisfies (5.25). We note that many of the spaces
in the formulation (5.32) spaces were introduced in Section 3.3.

The modeling spaces presented in the variational formulation (5.32) are infinite in dimen-
sion. This makes it impossible to compute the exact solution. Instead we introduce a mesh of
the domain €2 denoted by €2, and with mesh size A > 0. On this mesh we can define the spaces
TVh, TVho:Ens Vi, Vo, Pn and Py o. The spaces &, Vi, Vi 0, Pn, were rigorously defined in
Sections 3.5, 3.4 and 3.6 respectively. They serve as discrete versions of H (div;(2), H (rot; 2),
Hy(rot; ) and L?() respectively. The newly introduced spaces are 7V}, TV, o and Py, o. Their
formal definition is the topic of Section 5.4. They are discrete versions of [H'(Q)] 2, [H§ ()] 2

and L(2) respectively. Like their continuous counterparts these spaces satisfy
th,o C TVh, Vhp C Vy, 'Php C Py (5.33)

These spaces are finite dimensional. However, their dimension is fully dependent on the mesh

size, as h — 0 their dimension skyrockets to infinity and they approach spaces that are dense in
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their continuous counterparts.
There are mappings that embed the continuous spaces into their discrete versions, they are
denoted as Z7Vr, 7€ TVr and ZPr. The geometry in these spaces is defined by an inner product

that serves as an estimate to the L?(£2) inner product. They are

(uh;’vh)th ~ (up,vp), [Uh,’vh} v (Vup, Voy), (5.34)

h

(Bh,C'h)gh ~ (B, Ch), (EhaDh)vh ~ (Ep, Dy), (ph,%)ph ~ (ph, aqn)- (5.35)

Now we introduce the discrete variational formulation.

Find {(uZ,B,’Z’)}iVZO C TV, x &, and {(EZ'FG,pZJ“e))}g:_Ol C Vi X Ppyo such that for all

(v, Chy Dp,qp) € TV}Z’O x Ep X Vho X P it holds:

<uZ+1 —u} vh) LR [u”*"’ vh] " (Jn+9 TV (v, % HRTBn+9)) _
At Ty, e L T iy, . h h Vi
M
— (div v, "+9) _ < , ) . (536
( ivop, p, - Sn,vn -~ (5.36a)
(dive ™ an) =0, (5.36b)
Pr
B''' — By
h h n+60
Zh —Zh E ). = .
( - ,C’h)gh n (rot G, =0, (5.36¢)
(JE+?, Da)y, — Ry (B, rot Dy), =0, (5.36d)
uplt = (1 - O)uf +0ul ™, B =(1-0)By + 6B, (5.36¢)
TPt = Pt 4 IV (upt IR B Y, (5.36)
u) =T7Vh(ug), BY = I (By) with div By = 0. (5.362)

As was the case in the continuous variational formulation. Here, we leave implicit that

Ep=1I""(Fy) and wj, =7"""(up) along 9. (5.37)
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The term labeled (1) in (5.36a) comes about from the approximation:

—(J x B,v) - (J,U x B) ~ (Jh,IVh(uh X Bh)> (5.38)

h

The reason we go through this trouble will become clear in Section 5.5 when we come up with

stability estimates in the L?(£2) norm.

5.4 The Virtual Elements

The conforming virtual element space used in the discretization of the fluid-flow equations
in (5.21) was originally proposed in [44, 45, 90], we note that there are VEMs for non-conforming
approximations, see [29]. Here, we consider the enhanced formulation introduced in [90]. This
formulation allows us to compute the L2 —orthogonal projection onto the largest polynomial sub-
space contained in the space of shape functions. Such operator is used in the construction of the
approximate mass matrices.

The first, and simplest, space that we introduce is Py, o. This space is defined as

Pho = {Qh € Py : / qndA = 0} . (5.39)
0

The construction of P}, is the topic of Section 3.6. To functions g, € P, o we associate the integral

over every cell as the set of degrees of freedom, formally we refer to the quantities:
VP € Qp : / qhdA. (5.40)
P
We note that they are equivalent to those in Py, we remind the reader that these were

1
Yaqn € P, VP € Qp, : |P|/thdA. (5.41)
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There is a simple correspondence between the two sets of degrees of freedom so that if one is
known the other one can be immediately attained. We do this simply because computing the
integral over P}, o of a function g, € Pp, o is simpler with this set of degrees of freedom, it is the

sum of them. This is to say that

N
/QqhdA = Z dofi(qh). (5.42)

=0

Next we focus on the construction of the space we will use to approximate the velocity
field. Consider a cell P in the mesh €2;. The construction of begins with the definition of the

following sets:

B (0P) := {v € C°(0P) : Ve € 0P vje € Pa(e)}, (5.43)
Vi(P) = {wy € [H'(P)]” : wujop € (B(9P))”,divey € Po(P),

— Avp, — Vs =0 for some s € L%(P)}. (5.44)

To a function vy, € V;,(P) we associate the following degrees of freedom
e (D;): pointwise evaluations of vy, at the vertices of P;
e (D2): pointwise evaluations at vy, at the midpoint of the edges of OP.

We note that Vj,(P) is unisolvent with this set of degrees of freedom. This result is documented

in the following Theorem:

Theorem 5.40.1 Proof. The domain P, the space of shape functions Vi, (P) and the degrees of

freedom (D1) and (Dz2) form a unisolvent finite element.

1/2

Let {v; : 1 <i < mny}and{v;”” : 1 < i < ne} represent the set of vertices and midpoint of

edges in P respectively. Consider U := {u} : 1 <i < 2n,}and V := {v} : 1 <i < 2ne} to be



defined as the solution to

Aul, 4+ Vp' =0in P,
divui = / whdsin P,
opP
, i .
up(v) = | | wiv

0

Ve € 0P : Uple € Pa(e),

Au’,f"v + Vp™ =0inP,
div u’}f”" = / uﬁf”vds inP,
opP

0

uZ"H (vj) = , uﬁj”” (vy 2
0
Ve € OP 1 upe € Pae),
Av,il +V¢ =0inP,
divui, = / whdsin P,
oP
A 0 R
v}, (v)) = Ly =
0i;j
Ve € 0P : Vple € ]PQ(G),
Av}f”“ + Vg™ =0in P,
div vff”v = / v}f""ds in P,
oP
ny+1 _ 0 i+ny 1/2
v (V) = sou (Y
0
Ve € 0P : Uple € 1132(9).

12y =

101

0
0
0i,j
) = )
0
(5.45)
0
0
0
) = )
0i,j
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Here the p’, ¢* € L3(2) and

1 ifi=j,
8ij = (5.46)

)

0 otherwise.

The existence and uniqueness of these functions follow from the well-posedness of the differential
equations presented, see [20]. The set U U V' makes a basis for Vj(P) proving that the dimension
of the space Vj(P) agrees with the number of degrees of freedom. To check unisolvency we need
only show that if the degrees of freedom of a function uy, € V,(P) are all null then that function
must be identically zero. For such a function, by definition, there exists s € L3(£2) such that uy,

and s satisfy

Auyp, +Vs=0inP, (5.47a)
divuy, =0in P, (5.47b)
up, = 0 on OP. (5.47¢)

which is a problem whose unique solution is u;, = 0. This implies that the map that sends
elements in 7V} (P) to its degrees of freedom has a trivial kernel, thus it is injective. And, any
injective linear map whose domain and range have the same dimension must be in fact a bijection.

O

In the space Vj,(P) the stiffness matrix used to approximate the bilinear form
Vu,v € [H'(P)]:  a(u,v) = /P Vu - VodA (5.48)
is computable. For us to show how this is done we begin by introducing the space of polynomials:
P(P)={q € Ps(P):divg € Py(P)}. (5.49)

Note that [P(P)]? is the largest polynomial space contained in Vj(P). Thus, following the
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methodology laid out in Section 2.3 we define the projector Iy : Vi, (P) — [P (P)]? such that for

vy, € Vy(P) the polynomial Hg'vh is the solution to the following variational problem

Vq € [lP(F’)]2 : / VII§ vy, - VqdA = / Vv, - VgdA, (5.50a)
P P
Py (TI§vy) = Po(wy). (5.50b)
Where Fj is given by
Yo, € Vo Po(vp) = D vn(V). (5.51)
v

The sum above is taken over the nodes of P and the midpoint of every edge of JP. To make
computations using this projector a series of matrices need to be constructed, see Section 2.3.
Most of these are standard for any bilinear form. However, the entries of the matrix B, in the

notation of that chapter, requires that we compute the following quantities
Yo, € ViVg € [P(P)]?:  a(un,q) = / Vo, - VgdA (5.52)
Q

To do this note this we begin by applying Green’s Theorem. Note that if v, € V;,(P) and g €
[P (P)]? then

/ Vuy, - VqdA = / v, Vgndl — / vy, - AgdA (5.53)
P oP P

Moreover, since Aq € [Po(P)]? then there exists g € P1(P) such that Aq = Vg. We can

substitute this identity back into equation (5.53) and apply Green’s Theorem again to obtain

/ Vuy, - VqdA = / vy, - Vgndl — / vy, - AqdA =
P oP P

= / vy, - Vandl + /(div vp)gdA — gup - ndl =
oP P oP

= (T1)+ (T2) — (T3). (5.54)
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Note that along the each edge € € OP the function v;, must be a quadratic polynomial by defi-
nition. Hence the boundary integrals in terms (T'1) and (T3) in equation (5.54) are integrals of
polynomials. In this case we can find quadrature rules to compute them exactly using the eval-
uations found in the degrees of freedom (D) and (D2). Regarding term (T2) we will show
that div vy, € Po(P) is computable using only the information obtained in the set of degrees of

freedom. Note that in one hand

/ div vy, = divo,|P|. (5.55)
P
And, in the other hand
/div vy, :/ vy, - ndf. (5.56)
P oP
implying that
1
divuy, = — vy, - ndl. (5.57)
Pl Jop

We have arrived at a formula for computing the divergence of v;, that only requires boundary
information. And, as we mentioned before, this information can be extracted from the degrees
of freedom (D4) and (D2). Following the steps laid out in Section 2.3 we can construct an
approximation to the bilinear from in (5.48). Since the bilinear form (5.54) can be approximated
in V;(P) then the space Vj;(P) can be used to come up with approximations to the stationary

Stokes equations:

—Au—Vp=f in Q. (5.58a)

divu = 0. (5.58b)

For which the variational formulation is: find (u,p) € C* <[O, T), [H'(Q)] 2) xC ([0,T], L3(2))
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such that

Vo e [H'(Q)]: (Vu, Vo) + (dive,p) =0, (5.59)

Vg € L§(Q) : (divu,q) = 0. (5.59b)

For further detail on how this is done we refer the reader to [44]. However, in the space V;,(P) it

is not possible to compute the mass matrix used to compute the bilinear form
Vu,v € [Hl(Q)]2 : o a(u,v) = (u,v). (5.60)

Hence approximating the terms involving the time derivative of the velocity field in the variational
formulation (5.32a) will require further treatment. We will apply the enhancement strategy in

[90]. First, we introduce the spaces:

G (P):= VP4(P). G5 (P):i={g" € Po(P)*:Vg € G(P) (g.g) =0},  (561)
UL (P) := {vh e [H'(P)]? : wpop € B (OP)F,
Jdse€ Li(P),3gt € Gy (P): —Aw,—Vs=g",

}. (5.62)
div vy, € Po(P)

We note that the projector I3 defined in (5.50) can be extended to Uy, (P). And, it is computable
using only the information in the degrees of freedom (D4) and (D2). In fact the same construction
presented in the case of V(P) applies for U, (P). However, the space Uy, (P) is not unisolvent
when equipped with these degrees of freedom. Thus, we consider a subspace of Uy (P), denoted

TVr(P), that is unisolvent. Formally 7V, (P) is defined as

TVW(P) := {vh € U,(P) : Vg* € G+ (P) /R? (vh - Hgvh,gL> - 0}. (5.63)



106

This space is unisolvent if we equip it with the degrees of freedom (D7) and (D2). Hence we can

define Z7Vr : C*(2) — TV}, such that the degrees of freedom of u € C*(f2) and I;,W" (u)
agree. This map can be extended continuously to IFT Vi [HY(9Q)] 5TV

In the space 7 Vj,(P) we define the projector II§ : TV, (P) — P (P). When I1" is evaluated

at a function v, € TV (P) the resulting polynomial comes about as the solution to the variational

problem

VgeP(P): (Ipv,—wp,q)=0. (5.64)

We can show that IT2 is computable using only (D1) and (D2). Letv;, € TV;,(P) and g € P (P).
We can write

q=Vg+g* (5.65)

Where g € P3(P). Thus, we have that
/ vy, - qdA = / v, - VgdA + / vy, - gHdA. (5.66)
P P P
We can use Green’s Theorem to compute
/ vy, - VgdA = / vy, - ngdl — / div v, gdA. (5.67)
P oP P

Since vy, is a polynomial when restricted to each edge then the boundary integral above is com-
putable. Moreover, we can use (5.57) to compute the divergence of v;, and thus the area integral

is also computable. We can also compute the second integral in (5.66) but first we write
1 1 1 1
g =c+ (g —o), c:/g dA. (5.68)
Pl Jp
Since ¢ € Py(P) then we can find ¢ € IP1(P) such that

Vg = c. (5.69)
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So we can use the following formula.

/Uh -edA —/ quy, - ndl — / div vpqdA. (5.70)
P oP P

Finally, we note that g+ — ¢ € G5 (P) /IR? so by definition of the space 7V}, (P) we can use

/Uh . (gJ‘ —¢)dA = / Hgvh . (gl —c)dA. (5.71)
P P

We note that in order to compute the necessary integrals necessary we can divide P into a series
of triangles {T;}. Over each of these triangles we require a fourth order quadrature in order to
compute the integrals above. We use the quadrature presented in [86].

Having defined and computed the projectors II3 and IIY in the space 7Vj(P). We are

ready to define the inner product and semi-inner product in 7V (P) they are

Yup, vy, € TVh(P) :

(s v1) 7y, py = (Bun, TBwR) + S 7" ((Z = T1R)up, (Z — T1R)wn) (5.72)

[un, vn] 7y, ) = (VIIE un, VIIF wh) + TV (VT — T Yup, V(T — 118 o) . (5.73)

The function Z is the identity mapping. As was the case in the definition of the inner product in

Vi (P) and &, (P) we require that S;—V " and 7;TV" be a continuous bilinear forms satisfying

3 54, 8* >0 Yoy, € TV,(P) NkerII? : S*thH%,Q < S;Vh(vh,vh) < s*||vh||(2),Q7

I, t* >0 Yo, € TVR(P) NkerTl§ : t.]|[Vup[§ o < TV (Yo, Vo) < [ Vonll§ o-

(5.74)

Like before we refer the reader to [49, 71] for more examples of such bilinear forms. The inner
and semi-inner products defined in (5.72) satisfy two fundamental properties: consistency and

stability. These are presented in the following theorem:
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Theorem 5.40.2 Let (-, ) and [-, ] P) be the two inner and semi-inner products de-

TVr(P) TVh

fined in (5.72). The following two properties hold:

e polynomial consistency: for every v, € TV, (P) and vector polynomial q € [Po(P)]? it

holds that:
(vh’q)th(P) = (’Uh,(]), [vh’q]th(P) = (Vvh7VQ)~ (5.75)

e stability: there exists two pairs of positive real constants (0x,0") and (€., €*), which are

independent of mesh-size and time-step, such that for any vy, € TV, (P) it holds that:

Sulonllp < (vnon) <8 ol p (5.76)

TVr(P)

and

eVorldp < [vnvn] < €lhonlip (5.77)

Vir(P)

Proof. The proof of the the above theorem is the same as the proof of Theorem 3.40.2. We
note that we have already shown that the projectors Hg and Hg satisfy properties P1 and P2 in
Section 3.4. We can use the same arguments as we did in the proof of Theorem 3.50.2 to show

that both projectors satisfy property P3 as well. O

The global space TV}, is given by

TV ={vn € [H'(Q)]: WP €y vpp € TVA(P)}. (5.78)
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In this space we define the the inner product and semi-inner product.

Yuy,, vy, € TV}, :

(uha'Uh)th = Pgh (Uh|Pa'Uh|P)7-Vh(p)a [Uha'vh] . % [Uh\Pyva}th(py (5.79)

We define the norms and semi-norm in the space 7V}, as

1/2 1/2
lonlllry, = (on o)y o [onlgy, = [onwnl (5.80a)
9 1/2
ol vy, = (onliZ,,, + [onl3,) " - (5.80b)

The norm in the topological dual space of 7V}, o denoted by TV,'%O is:

(fhavh)TV
IIFall iy, = sUD  —7t

Yfn € TVho- (5.81)
vaTVh,O "vh‘TVh

The global inner product, semi-inner product and the norms and semi-norm they define also satisfy

the consistency and stability properties.

Corollary 5.40.1 The norms and semi-norm in (5.80) are equivalent to the [L*(Q0)]* and [H*(Q2)] 2
inner products and semi-inner product respectively. In other words, there exists n,,n* > 0 inde-

pendent of mesh-size and time-step such that for any vy, € TV, it holds

nllvnllia < llvnlll,, < u*llvnli o, (5.82a)

1l Vonlga < llvnlllzy, < n*lIVonl§ o (5.82b)

nellonllio < lllwallly -, <n*llo

3 a- (5.82¢)

Proof. This result follows from Theorem 5.40.2. The techniques used are the same as those in the

proof of Corollary 3.40.1. O



110

Finally, we can define the global Fortin projector Z7 V* to satisfy
VP € QpVv, € TV, - Ith (’Uh)“p = I;—vh (Uh“:) . (5.83)

Moreover, the space TV}, g is set of functions in 7V}, that, where restricted to the boundary, are
null. This is to say that

TVho = {vn € TVi : vpj90 = 0} . (5.84)

Finally, the last result we present in this section regards the stability of approximations to problems
in fluid flow of the spaces 7V}, and Py o. They are selected specifically to satisfy the following

inf-sup condition. This is proven in proposition 4.3 of [44].

Theorem 5.40.3 There exists a projector I, : [H&(Q)] 2, TV o that satisfies
Van, € Pho (dithv,qh)ph = (divv,qh)Ph and ||Tpo|l, 7y, < Cxllvll1,0, (5.85)

for every vector-valued field v € [H& (Q)] 2 and a real constant Cyr > 0 that is independent of the
mesh characteristics. Therefore, the spaces TV}, and Py, o are a stable inf-sup pair and satisfy the

relation:

div vy,
inf sup (divor Qh)Ph

> 0. (5.86)
4h€PR0 v, €T Vi o |||Uh|H1,7'vh |HQh|||7>h

We finish this section by noting that pairs of finite elements that fail to satisfy the inf-sup

condition presented in Theorem 5.40.3 will yield unstable simulations of fluid flow phenomena.

5.5 Energy Stability Estimates

The conforming nature of VEM allows us to mimic many properties that are present in

the continuous scenario. One of the more important is preserving certain types of estimates in the
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L?(2)—norm. These usually come about after testing the variational formulation against the exact
solution and an application of Gronwall’s Lemma. In this section, much like in Section 3.9, we
present an estimate of this type true for the continuous system (5.21) and its discrete counterpart

(6.3). We begin by presenting the decomposition
wu=1u+uwu, E=EFE+E, (5.87)

where u € [H&(Q)]2 and E € Hy (rot; 2). The extension to the boundary condition on the

velocity field is selected to satisfy
divu, =0in Q, wup(x) =0ifd(x,00) > e. (5.88)

For h > € > 0. We can do this by defining the domain Q. = {x € Q : d(x, 02) < €} and picking

such an extension as the solution to

— Aty + Vs =0in,, (5.89a)
div, = 0in O, (5.89b)
Up = uyp on O, (5.89¢)
Ty = 00on (Q\ Q). (5.89d)

which is well-posed by the discussion in [20]. Finally we define

J=E+4xB, J,=FE,+u,xB. (5.90)

We do this in order to reveal the boundary information. The following theorem gives the continu-

ous energy estimate. Similar estimates are reported in [59, 67, 68].

Theorem 5.50.1 Let (u, B, E,p) solve the variational formulation (5.32) in the time interval



112
[0, T'] then

Sl + gp Bl + B Va2, + T2, =

- (fa) - <§tub,ﬁ> - Rgl(vub,Vﬁ) ~ R (rot Eb,B> - (Jb,f). (5.91)

And, as a consequence it must be true that

e T T T /et et
R+ s IO+ [ (s IVl + 1T ) de <

e_T 2
+ ﬁuB(O)

<

7“ a(0)o o

T
[ (R0 + G dtuubumw | T2+

e e
+ o Hrot Byl o + 7HJbHaQ)dt, (5.92)

Proof. Taking the test function (v,C, D, q) = (u, B, E ,p) in the variational formulation

(5.32) yields

SNl + BAVE]R g+ (T B) — (avap) =

2 dt
— (fﬁ) - <%ub,ﬁ) - R;l(vw,,va) - (Jb,a X B), (5.93a)
(div a, p) —0, (5.93b)
2R dtHBHOQ + R, (vot B, B) = R, (vot E, B), (5.93¢)

(f, E) B (B,rot E’) — —(Jb,E>. (5.93d)



In the above we used the identities

(JxB,a) :—(J,axB), divay = 0.

Adding the equations in (5.93) we arrive at (5.91). To obtain (5.92) we use

d
S O P [

o~ 1 1
Vub,Vu)’ < HvungQ + ZHV“HE,Q’

IVl

(f,a)) < |Ifll-1.ellVuplon < Re“f||2—1,9 + -5
1 2 1 2
(I‘Ot Eb,B)‘ < §HrOt EbH(LQ + §HBHO,Q’

o 1 Ly
Jb, J)‘ < §HJbH§7Q + §H‘]H§,Q’

which combined with (5.91) yields

d (1, . 1 L L
& (lala+ s 1B130) - (Gl + 51210

1d _ 1 1
< ReH-fHQ—LQ + 5&“"%”379 + R, 1HvubH(2),Q + m“mt EbHE,Q + §HJbH(2),Q’ (5.96)

Multiply by e~ to get

d
dt

<R FIR 0+ S

AT 1 e on T
€ (3llka+ o 1B1Ea) + 5 I9l0 + 7”"”39 :

g e B Vel ot B +

integration over the time domain [0, 7] will yield estimate (5.92).
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(5.94)

(5.95a)

(5.95b)

(5.95¢)

(5.95d)

(5.95¢)

1 12 122
T IValoatsl/loe <

S

(5.97)
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To present the discrete version of the estimates presented in Theorem 5.50.1 we must de-

compose
VO<n<N—1: Er0=pE*0 70 Ertt), uitt =artt 4 27V (up ™). (5.98)

where (Esw, ﬁzw) € Vh,o % TVh o and Ej, u;, are picked such that its evaluations in 2 \ Q2 are
identically zero. The condition on the boundary data is required to guarantee that the their degrees

of freedom all lie along the boundary. Next, we define

V1 S n S N : j\}?+9 — E}TLL+9 +IVh (ﬁz+0 % HRTBZ+9)7

The next result is a discrete mimicry of Theorem 5.50.1.

Theorem 5.50.2 Let { (u}t, Bp)} TV x &, and {(EF*0, pit®) V"1 € Wy, x Py g solve

n=0

the formulation (6.3). Then, it holds that

(L1) + (L2) = (R), (5.100)
where
[yt —ap)2, By — Bplll?
_ _ h h
(L1) = At(0 — 1/2) ( A + ACR,.
L (MR, — I, BT B
20t 2AtR,, ’ '

11~ 2 5 .
(L2) = R, + T2, + (dvZ ™ i) (5.102)



115

ITthn+1 _ ITVh un
~n+0 b b ~n+6 —1 1% 0 ~n+6
(R) - (fh’uz—i_ )TVh_< At ,UZ+ )th_Re |:IT hu;’H— ’UZH—

-

— (J;Ll:bf-e’ j}?;H-Q) _ R;Ll <I‘Ot _’Z‘VhEZ)’H‘Q’ B’;Ll-‘r@)g ) (5103)

Vh h

In the case that 0 € [1/2, 1] then we can conclude that for any € > 0 we have

N o~ - N
o (Nanliz,, +m BN, ) +

N
—1|~n+012 Tn+0 0
+ > e (R 5y, + G002, = 2ellmp IR, ) At <
n=0

- E
< (I )2y, + BRI B, ) +
N
_ — 012
+ Z’YOJ”(ReH’th‘Z_LTVh + At 1’|‘ITVh(ug+1 N ug)mi\}h +Re I‘Ivhuzl—i- "th—i_
n=0
% 2
+ 727— (/ ‘ITthQW : n‘ ds> + Ry rot T B2+ (150 )AL (5.104)
€ \Joaq ’
where " > 0 is given in Theorem 5.40.1 and
0 1
= — = —. 5.105
“Ti1ve T T 140 (5-105)

In the case that walls of the domain are non-penetrating, meaning wy, - n = 0 along 052, then we

obtain our final energy stability estimate

N
~ — —1|~n+60]2 Tn+60
o (a2, + B IBYIZ ) + S vam (R @t 5, + T2, ) <
n=0

< (™" (o) 2, + R I (Bl ) +
- 2
- — 0
+ 2" (BeIFalIP, gy, + AT @ )2, + R ], +
n=0
+ R Heot TV BRI (TR0 ) At (5.106)
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Proof. Testing the formulation (6.3) against (vy,, Cp,, Dy, qn) = (ﬂzw, B,Tre, E};‘H, pzw)
we obtain
ﬁZ“—ﬁZ +6 1 +6 46 7V +0 +0
~n, n n SN n
(Frar ).y, + R A, + (D@ < BE)
1
(dw un+9 pn+0) (f An+6> _ (ImuT —I™Vhup an+9> _
PR W)y, At The )y,
— RO T ?| (g T < mR B (5.107a)
TVh TV
(dlv art? ,qh) —(divﬂvhu;}”,qh)p , (5.107b)
h h
1 BZH B;Ll +0 1 n+0 +6
— n — mn n
Rm( " B} )gh+Rm (rotEh B! )sh_
~ R (rot yaSonaad BZ*G) Lo (1070
(f,?*@,E,?*@) ~ R} (B,tj*@,rot E;;*‘)) f(Jh,b,E;;*@) . (5.107d)
Vi En Vi,
Next, note that
Bl _pr Brtly Bn
Bt = At(0—1/2) =1 A hog —h ; B, (5.108)
immediately gives that
1
(B;,H_ _Bh Bn+0> _
At 0T g,
By = Bpli2 BRI —1IBRIE
t(0—1/2 n S (510
(6-1/2) INE * 2A7 (>-109)
An analogous argument will yield
(QZH — By, ﬂ"+0> _
At T Ty,
_ Ak(s 1/2)H|A"+1 apll?,, IHA"HIIIW — @iz, 5.110)
N At? 2At T
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We can use the identities (5.109) and (5.110) to transform the left hand side of (5.107a) and
(5.107c) then adding the resulting equations with (5.107b) and (5.107d) will yield (5.100). To

verify the estimate in (5.104) note that 6 € [1/2, 1] guarantees

Sntlp2  _qan)2 n+li2 _ n|(|2
oo IR, IR, BT, BRI, .
(L1) = 2A¢ 2At G-
Next we apply the following estimates to the terms in (R),
Ith n+1_I'TVh n
_( W N “b,ag“})w < (5.112a)
h

< o T @t IRy, IR, G12b)

— [ITV’LuZ+9, azw] -~ < ‘IV’LuZ+9|2TVh + i‘azw‘?ﬂ/h’ (5.112¢)
~ 9 1.2

(.fh,’th)TVh < R|IIFlllZ, -y, + TRJW‘TW (5.112d)

(v T ) < iH\diVITV’LquH\ih cdlp™OR . G120)

(ot BB < Sllot R EZ 4SBT s120

(Tt ), < SRR, + ST, (5.1129)

B2 < OIIBRIIE + (1 - B)IB I | (5.112h)

@Iz, <6liage, +@—ollat, . (5.112)

To estimate (L2) use

. 1 ..
— (vt pp?) < v R+ el R, (5.113)
P € h h
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And, finally

H

divITVeuy*

= Y |ldivZ™ g
PeoQYy,

Vi Y || Py

PeoQy,

< \F Z ‘/ ITth"+9 nds

PcoQ, PNoQ

+6
Py |H7’Vh(P)

IN

(5.114)

‘ITth;)l+9 . TL‘ ds

<V /aQ ’ITthng@ . n’ ds

Where 012y, is defined as the set of elements that have an edge intersecting 0€) and the constant n*
is given by Theorem 5.40.1.

The result of applying estimates (5.111)-(5.114) is

a A" (@, By) — A™ (@, By) = v F" (@, Jn, phy wp, T p) At (5.115)
where
o= L, M A™(wn, Bp) = |[aplllz, + Ry IBRIZ (5.116)
1+6 1446 TVh &h
and
FH (@, T, phy ps Jnp) = (5.117)

1 Vv 1 1 v 02
= Re|Hth|2,1,th + E\HIT *(up ™ UZL)H|2M + R*JI ™t ‘thJr

* 2
N TV, ,,n+0 1 Vi 01112 o
% </89 ‘I h'u,ZL n‘ ds) + R—mmrotl' "El? H|€h + H|Jn |||

L ontop2 Tn+6 9
s [y, = I, + 2ellph IR,
e
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When multiplying the inequalities (5.115) for 0 < n < N by an appropriate power of cvand adding

them together yields a telescoping sum, we illustrate this by writing the first 4 terms:

forn = 0: aAl(uy, By,) —A°uy, By) < ~F(up, j\haphv wp, Jpp) AL,
forn = 1: o A%(dy, By,) —aAY(dy, By) < yaF'T(a, jluph, uy, Jnp) At
forn = 2: B A3 Uy, By) —a?A%(dy, B) < ~ya?Fr0(auy, j;upha uy, Jnp) At,
forn = 3: oA AN (T, By)  —aP A3 (G, By) < ol F3 (@, Ty, pn, s, Jnp) At

The result of this sum is (5.104). Finally, if we assume that u;, - n = 0 along 0}, then since the

quadrature is exact for constants
/ |Ivhu2+€ -n|ds = / |'U'ZL+0 -m|ds =0, (5.118)
o0 a0

This allows us to take ¢ — 0 in (5.104) to attain the final stability estimate (5.106). m|

5.6 Linearization and the Condition on the Divergence of B,

This section takes inspiration from [31]. In this section we will mainly be concerned with
the development of a solver for (6.3) at a single point in time. For this reason the values of > 0
and n will remain fixed and thus we will omit them from the notation that we will introduce.

In practice, we will find arrays of degrees of freedom, to express this we will add a su-
perscript I. This to say that, for example, u,Il will refer to the array of degrees of freedom of
up.

To begin let us introduce the space

Xno = {(v},C}, D}, qh) : (v, Chy Dhyan) € TVho X En X Vo X Pro} - (5.119)
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We will equip this space with the ¢5 inner product. We do this mainly to conform to much of the
literature on linear and nonlinear methods. We seek to pose the formulation (6.3) in the space X},.
First we substitute (5.36¢) with the equivalent expression

Bj, — B} o
— 7 Ch)g, + Ry (rot Ep, C)g, =0 (5.120)

OR,, (
and add it to (5.36a), (5.36b) and (5.36d). We define G in such a way that G(xyp,) - yp, as the left
hand side of the resulting expression. In doing this we are implying that x,, y5, € X} o with

1T 1T 24,1 0.1
Lp = (UZ+ 7B]TLL+ 7E}TLL+ asz_ )7 Yh = (v£7C}ILvD}IL7QfIL) (5121)

Thus, solving the variational formulation (6.3) is equivalent to solving
Find x;, € X}, such that

G(zy) = 0. (5.122)

Indeed, testing (5.122) against y;, = (vp,0,0,0) we retrieve (5.36a), the three remaining equa-
tions can be attained similarly. This is the set up to apply a Jacobian-free Newton—Krylov method.
This method is highly parallelizable and has optimal speed of convergence.

The Newton method will have us, at every iteration, update the estimate for the zeroes of G

in accordance to

) = (@', Bt B0 pnm Oy it e  se 0G (2 dx) = —G(=)),
(5.123)
where 0G : X0 — L(A},0) is the Jacobian of G, the space L(A}, o) is the collection of linear
operators from X} to Xé,o- The reason we had to substitute (5.36¢) with (5.120) is to attain
some symmetry in the Jacobian matrix, this will be clear from the well-posedness analysis. This
method, as described, will require that we compute and store the Jacobian matrix. This takes a

good deal of memory and computational power. Instead, we will approximate the action of the
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Jacobian matrix onto vectors using the finite difference approximation
G(xp, + edxp) — G(xp)

DG(zp,)dx), = . e=10"". (5.124)
€

The value of ¢ is selected as a “sweet-spot” value for epsilon that makes for stable float point
arithmetic and approximation accuracy. suggested in page 80 of [61]. The algorithm we propose

by provides updates in accordance to

YO<m<M-—1: /' =z+éz)', DG(x))ox™ =—-G(z}"), (5.125a)

(aZ’I, B!, E,T““,pZ’H"J) L n>0,
2 (5.125b)

(a?f, B 0, 0) . n=0.

We define (ﬂ’g“, BZH, Eﬁw, p2+9) such that its array degrees of freedom is schM whereas inter-

mediate steps will be denoted as

k ~n+1,k,I n+1,k,I 7n+6,k, I n+6,kI
R e A P (5.126)

The routine we use to solve the linear system in (5.125) is the GMRES algorithm. This Krylov

method will require a tolerance input which will be fixed to satisfy

|DG(y!)ox™ + G(xp')|l2 < nm||G(2h)]]2, (5.127a)
. B €t
Nm = Min g n s MAX | Wy V7 , (5.127b)
{ e < HG(whm)}
IGEl2 \"
. o €
0k = min {max, max (ns, % 1)}, mm = i | - (5.127¢)
|Gz, ) |2

with a = 1.5,v = 0.9, mmax = 0.8. The value of ¢ is fixed to guarantee non-linear convergence



122

has been achieved.

|G(xp")]|2 < €a + eTHG(:B?l)Hg =€, €=/ #dof x 1071 ¢, = 1074 (5.128)

The particular choices for the constants are the same as in [31]. However, this strategy is much
more general [54]. The guiding philosophy being a desire to guarantee super-linear convergence
while simultaneously not over-solving with unnecessary GMRES iterations.

The non-linear nature of the inexact Newton steps may shed doubt as to whether or not this
solver preserves the divergence free nature of the magnetic field. The following result arises from
an understanding of how Faraday’s Law is used to predict the magnetic field. The reality is that
since this Law is linear then our finite difference approximation to its Jacobian will, in fact, be

exact.

Theorem 5.60.1 Suppose that dxj, solves
DG(CUh)(Swh = —G(mh), (5.129)

then
divéBy, = div (B} — By,). (5.130)

Proof. Testing (5.129) against y;, = (0, C’,IL7 0,0) yields

_(H,Ch) — (rot B, Cy) (5131

AL (5Bh7ch>g + (rot 5Eh,Ch) = Al & En

h h
since C', can be selected arbitrarily the above is equivalent to

At~ [6B), + B), — B} = —rot <5Eh + Eh) . (5.132)

Taking divergence on both sides yields (5.130). O
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Corollary 5.60.1 [f the initial conditions on the magnetic field By satisfy that div By = 0 then

updates defined by (5.125) will satisfy that
VO<n<N,O0<m<M: div&BZ’m:(). (5.133)

Implying that

YO<n<N: divBj =0. (5.134)

Proof. The divergence of the initial estimate can be computed using the commuting prop-

erty of the diagram in Theorem 3.70.1. Indeed:
div BY = divZ® (By) = Z""(div By) = 0 (5.135)

Next, suppose that div ;, B;) = 0 then by definition div BZH’O = 0. For the inductive step we can

further assume that div BZ“’m = 0 thus from Theorem 5.60.1 we have that

div BTV = div BT 4 dive BT = div (2B — BRY) = 0. (5.136)

5.61 The Jacobian Matrix

In this subsection we will compute the action of the Jacobian at the point x; on a vector

oxyp,. We are referring to the quantities

8G(:1}h)5:1}h (5.137)
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Then, we will use the expression attained to come up with a matrix representation for the Jacobian.

To do this, first we must select a direction y;, € &}, o. Then by definition we have that

190G (@n)os) - g, = lim S+ OT) U = G(@n) wn,

e—0 €

The limit above yields

[0G(xp)0n] - yn = €1(yn) + L2(yn) + L3(yn) + €a(yn),
Lh = (ﬁ{L,Bi,E,{,pfl), 5113h: ((5’&%,53%76@{“(5]9{), Yn = (’U}IL,C]{,D]{”Q}IL),

0 (yn) = At_1<5ah’vh)wh +0R;! [Mih,’vh}w +

h

+ G(Eh,IVh(vh X HRTth))V + 9(5Eh,zvh (vp, ¥ HRTBh))V -
h h

— | div oy, ) ,
( hphp

h

Oo(yp) = 9(div5ah,qh)p L la(yn) = At*l(ch,ch)g + (rot 5Eh,Ch)5 ,

h h h

Ca(yn) = (5Eh 0TV (@), x RTS8 By, + 6y, x T By), Dh> n

Vi,

+ R;,'0(6 By, rot hDh)sh'

Therefore, the matrix representation of the Jacobian is given by

(A 0 B C© 0 G+1 0 0\] [oa!

0 D E 0 0 0 00 §Bi

G (xp)0x), = + .
BT ET F 0 0 H 00 SE}

\Cc" 0 0 0 0 0 0 0/ \dp

(5.138)

(5.139a)

(5.139b)

(5.139¢)

(5.139d)

(5.13%¢)

(5.140)
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The matrices above are given by
A = At "Mpy, +0R; 'Sy, +3MEMy, Mg, B =60MEMy,, (5.141a)

C=diviMp,, D =0R,'At"'M¢,, E =0R,'Mgrot;,, F=My,, (5.141b)

H=60My,M,, I= 93MTBMVhMu (5.141¢)
where

ol Sy ul = [vh,uh]ﬂ) , (5.142a)
h

0\ Mp,pf = (apn) . Cf-Me,Bj = (CBy)_. (5.142b)

h & h

D{L-Mthg:(Dh,Eh>V, rot , B! = [rot E)',  divpul = [divyun]!,  (5.142¢)

h

I I
vy, - Myy, uy = (uh,vh)
] Vh

My Bl = [Z7Vr (ay, x TP By))T, Mpul = [27V0 (4, x TFT By,)) . (5.142d)

The matrix G can be computed by selecting a basis consistent with the degrees of freedom for

T V10 and another one for &, say {U‘ZL} and {C} } respectively then

Gij = G(Eh,z"h(vngRTcmv +63 (IVh (ahxHRTBh),IVh(v;'LxHRTCg))V . (5.143)
h h

5.7 Well-posedness and Stability of the Linear Solve

The linearization strategy laid out in Section 5.6 can be summarized as follows. We are
given a set of initial conditions. Then, at each time step we perform a series of Newton Iterations.
Each of these consists of solving a linear system that looks like: Find éx}, € X}, o such that given
xp, € X0 we have that

aG(wh)5$h = —G(:l}h). (5-144)
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In this section we will study the well-posedness of each of these linear systems. We will show that

this linear problem is a saddle-point problem. Then, we will show that this problem satisfies the
hypothesis of Theorem 2.20.2.
Let us define the space:

Xn=TVho xEn X Vo (5.145)

And, aj, : X x X;, — R whose evaluation at §&;, = (51’ih,5Bh,5Eh), nn, = (v, Ch, Dy) is
given by ap(0&r, mp) = C1(vn) +02(Ch) 4 £3(Dy,) as they are defined in equations (5.139). Here,
and for the remainder of the section, we have fixed the value of x;, = (up, By, Eh) We can
present problem (5.144) as:

Find (6&n, 0pn) € Xp, X Py o such that for all (my, qn) € Xy X P it holds that

an(6&n, M) —bn(vn, 6pn) = f(1n), (5.146a)

br(0Un, qn) = g(an). (5.146b)

Where f € X} and g € P} , are some appropriate bounded linear functionals and

br(vn, qn) = (diV Vp, Qh>79 (5.147)

h

We will follow a similar strategy to the one presented in Section 3.10. First, we introduce problem
an auxiliary problem. Then we will show that such a problem and (5.146) are equivalent. We
conclude our proof by showing that the auxiliary problem is well posed.

The auxiliary problem is given by

Find (0&p,,0pp) € Xp X Pp o such that for all (ny,, qn) € Xp, X Pho it holds that

an0(0&h, Mn)—bn (v, 6pn) = fr(nn), (5.1482)

bn(6Un, gn) = gn(an)- (5.148b)
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The difference lies in that

ah70((5£h,17h) = ah(éfh,nh) + HR;# (diV 0By, div Ch) . (5.149)

Ph

To establish the equivalency between (5.146) and (5.148) first we must present the following

theorem:

Theorem 5.70.1 Let 6&, = (dup, 6 By, 5Eh) € Xy, and py, € Py solve (5.148) should the initial

conditions on the magnetic field be divergence free then div 6 By, = 0.

Proof. Testing (5.148) against g5, = 0, and n = (0, C}, 0) yields

B, — B}
At (6Bh +rot 6y, Ch> n (div 5By, div ch) S (u + rot Ej, Ch)
gh ph At h
(5.150)
or equivalently
B”,m _ n
At <5Bh trotdE, + —h —h | vot By, Ch> —_ (div 5By, div Ch) . (5.151)
At gh Eh
Therefore, making
B"" — By
C), = 6By, + rotdE), + hTth + rot Ej,. (5.152)
Note that if div B}} = div B;""™" = 0 then
AtTHICHIZ, = —IlldivoBalll3, (5.153)
As a consequence the only solution is that divd By = 0. O

The result of the above theorem can be leveraged to show that both problems (5.146) and

(5.148) are in fact equivalent. We present this result in the following lemma:

Lemma 5.70.1 The problems (5.146) and (5.148) are equivalent.



128

Proof. 1f 6&;, = (up, Bp, Eh) and 6py, € P solve the linear system (5.146). Then, by Corol-

lary 5.60.1 we know that div § Bj, = 0 and therefore

Vi € Xnot ano(0&n, mn) = an(0&n, Mn)- (5.154)

Implying that 6&} and dpy, solve (5.148).
Similarly, if 0&, = (up, By, Eh) and dpy, solve the linear system (5.148). Then, by Theo-
rem 5.70.1 we know that div d By, = 0 and equation (5.154) is satisfied. This implies that dx;, and

dpy, solve (5.146). O

Finally, we can present the well-posedness of (5.148). In the spirit of [59] we introduce the

following norm on &5, = (up, By, Er) € Xp 0 as

H|£h|”32€h,0 = llonlll2, ¢ + BRI, 0. + 1B, . (5.155a)
2 A1 2 2 —114 2

lunllly, ¢ = At Hllwalll7, + [wn|7y, + At Hldiv sl (5.155b)

IBallI%, ,, = At IBall2, +llldiv Byl[l?, . (5.155¢)

R, o0 = NIERII, + Atllrot Byll2 . (5.155d)

Well-posedness relies on Theorem 2.20.2. The following two lemmas prove that (5.148) satisfies

its hypothesis.

Lemma 5.70.2 Suppose that At'/%%y, Gy, By, € [L°(Q)]2 and Ej, € L*(Q) then bilinear form

ap,o is continuous in the norms defined in (5.155a).

Proof. Let ¢ = (up, By, Ey) and n = (v, Ch, Ep,) be arbitrary elements in Xj,. A series
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of applications of the Cauchy-Schwartz inequality yields that

A (Funvn) < AT 5w, Aoy, < 5unlla g llonlls,g . 5156)

Sunvn] < [0y, [onlry, < [15unllla o llonlses (5.157)
A (0B Ch)y, < A H[0Bl., MG, < I15Bllarg IChlsrw s (5.158)
(rot 6By, Ch), < At2[[[rot 5Ey[[., A2 [|Chllle, < M16BAlxror IChllaae: (5159
(0Fn, Dn)y, < 0Bl 1Dullly, < OBl asror DA s ros (5.160)
(divoBy,divCy)p < |[|divBlllp, 1divChllls, < M0Balllasa IIChlllsra - (5.161)
Continuity of the coupling terms comes about by similar arguments. Here, two representative

terms. They rely on the Friedrichs-Poincaré inequality, recall that | Ep[joo < C||VEL|oa =

0,0 < C”V'UhHQQ holds for every Ej, € Vh,O C H&(Q) and vy, € TVh,O C

HI‘Ot EhHQQ and ”’Uh

H& respectively. Thus,

(27 (@, x T¥'6By), Dy)y, < CIT (@, x 6By ol Dallo.o
< Cllun]lso||6Bllo.oll Dallo.c
< Clltnlloll0Brllo.cllrot Dyllo.c
< Ol oot 2[|3Ba|[l, A2 [|[rot Dalll,

< C’H(SBhH‘At,div’HDhH‘At, (5-162)

rot °
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Finally, continuity of the second coupling term follows by

(Ivh (G, x T 5 By), IV: (v, % HRTBh)>V <
h
< C|I TV (@ x TR By) o, 27 (v, x T By) o0
=~ RT
< Cllap oo [T Bh|oo||[6Brllo.allvn 0.0

< C[|AE 28| oo | T By, || oo At ™26 By |0, Von|

0,2
< Ol A28 oo T By [l oo A2 ([[3Ball, |vR| 1y,
< CllIdBhlll s ll1onlll e v (5.163)
O

Next, we present a proof of the so-called inf-sup condition of the bilinear form ay, g.

Lemma 5.70.3 Let 6 > 0, and @y, By, € [L®(Q)]? and Ej, € L®(Q) In this case, for At is

small enough then

)
inf sup @,0(08h, In) >C >0, where Xpo={(vy,Bp, E}y) :divey, =0}.

06r€Xn.0 myexp o 10&nllle, lmnllle, —

(5.164)

Where C does not depend on h nor At.

Proof. Select &, = (duy, 6By, 0E)y) € Xy, o arbitrarily, proof of (5.164) would follow if

we can show that there exists 7, € X}, o satisfying

an,0(0&n,mn) = Cll[0&n]llx, lllmnllly, - (5.165)

We will do this by decomposing ay, o into

an0(0&n, mn) = €1(vn) + £5(Ch) + €3(Dy), (5.166)
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where /1 and /3 are defined in (5.139) and

05(Cy) = 6(Cy) + <div 5By, div Ch). (5.167)
Let us pick n = (v, C}, D) for
v, = 0ty, Cj = %(53,1 + Atrot 6E),), Dj, = 0E),. (5.168)
Then,

U(vn) = At7H[68n 7y, + B20TR] 1y, + 0(Eh,IVh(6ah X HRT(SBh))V +

h

+ 03 (5Eh,IVh (6T, HRTBh)) +6° (IVh (@p, x TRT By, IV (54, x HRTth)) +

V}L V}L

_l’_

63 (z"h G, % TTRT6 By), TV (Suy, % HRTBh)) +

123

+ 63 (I"h §tap x TIRT By), TV (81 x HRTBh)) , (5.169)

Vi

At_

05(Ch) = OR) +9R Ildiv B2 +

R_

+0 \||rot5Eh|H2 +OR (6Bh,r0t5Eh>g, (5.170)

h

t5(Dy) = IISBAIIZ, +6(2% @n x ¥ 6By), 6B, ) +

h

e(zvh(aah % TR By), 5Eh> — 0R, (6B, rot 16Ey), . (5.171)

Vi
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Note that

e(Eh,IVh(5ah X HRTth))V 46 (z"h(ah « TIRT By, TV (810, % HRTth))v +
h h

0° (T¥ (@, x I 5 By, TV (G, x 1K By))  +

Vi

+ 63 (I"h((sah x TIAT By, TV0 (6, % HRTBh)) >

Vh

> —CAt (At—1\||5Bh|y|§h + At_1\||6ﬁh||\2th> . (5.172)
Where C > 0 depends on 8, || ||so | Bh|loe and ||Ep||s. We also note that

20 <5Eh,IVh (5ﬁh X HRTBh))V + 9<Ivh (ﬁh X HRT(;B}Z), (SEh) >
h

Vh,

_ ~ _ 1., .~
> —CL AU AL 08l ) — CoAHAE 6B, ) — S IIGEAIE, - (5173)
Here C depends on ||TI*" By, ||« and C5 depends on ||2y,||oo. Putting these together we find that

ano(Ensmm) = (1= CAL = CLA) AL [5@n |||, + B2 6% 1y, +

R —1 2 . 2
+ (2 - CAt — CQAIf) At |||5Bh\||gh + |Hd1V<SBh|||£h+

RIAt
2

~ 1 -~
lxot SEAIIZ, + IR, - (5.174)

We pick At in such a way that

Rl —1

1— CAt — C1AL > Tm — CAt — Oyt > RTM. (5.175)

1
_27
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This gives that

-1

1 . [ R,
enof€nm) = min { 5. 2 1151, o +min { S, 1L 1GBIE,,

. R_l 1 . R,
+m1n{2 }H]éEh\HAtmt >m1n{ R, L }|H£hm2 (5.176)

To finish, note that

Imell, = 11(6/2) (By, + At vot En)II2,,, + I1EWI2, .,
02 1 2
= (AIBy + Atrot Bl|2, + ldiv Bullia ) + I, .,
02 -1 2 2 : 2
= 7 (ACBAIZ, + Adllrot By, +2(By.rot By ) |+ [div By3
+ NI, ...
02
=7 (At‘1||Bh|\|§h+||divBh||§,Q+2(At‘1/2Bh,Atl/zrot Eh>g +At|||rot Eh|y|§h>
h
+ NI, ..
62 _ .
< 7 (287N IBAIR, + l1div Balld o + 28t [rot Eull?, ) + I1EWI2, ..
92
< 1B, + (145 ) NEMIE, o
< (1 A 2 5.177
< (1+ 5 ) Nl G179
O

Finally, we present the main result of this section.
Theorem 5.70.2 Both problems (5.146) and (5.148) are well-posed.

Proof. Lemmas 5.70.2,5.70.3, Theorem 5.40.3 prove that the hypothesis of Theorem 2.20.2

are satisfied yielding as a conclusion that (5.148) is well-posed. By Lemma 5.70.1 problems
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(5.146) and (5.148) are equivalent. The well-posedness of one will imply the well-posedness of

both. O

We note that this well-posedness result exposes the saddle-point nature of the linear system.
This result can be leveraged to come up with efficient preconditioner following the framework laid
out in [69]. This was done for a similar MHD system in [70] using a Picard fixed point iteration
as the choice of linearization. Efficient implementation of this preconditioner will require a gen-
eralization of mass lumping. While it is unclear how this can be done in general, in [77] some
strategies are laid out in the context of elastodynamics. We also note that these type of precon-
ditioners have been used in 3D VEMs for problems in fluid flow as well as electromagnetics,

see [50]. Other physics-based preconditioners have been developed, see [31, 39].

5.8 Conclusions

In this chapter we returned to the discretization presented in chapter 3.. This chapter was
concerned with the development in 2D of a method for a model that predicts the evolution of the
electric and magnetic fields assuming that the velocity field is prescribed. The novelty is that now
we are including a model for the mechanics of a magnetized fluid. This model was derived in
Section 5.2. With this model we can product the evolution of the velocity field and the pressure.
Then, in Section 5.3 we came up with a variational formulation of the continuous system. In
the same section we proposed a VEM to approximate the solution to the variational formulation.
Some of the operators and spaces we used in presenting this variational formulation are defined
and studied in Sections 3.4, 3.5, 3.6 and 3.7 in Chapter 3.. These are the spaces and operators
that approximate the electromagnetics in the MHD model. Then, in Section 5.4 we introduced the
spaces and operators that pertain to the approximation of the mechanics of the MHD model. In this
section we showed that these spaces satisfy an important inf-sup condition that will guarantee that

approximations of the fluid flow equations will be stable with the use of the virtual elements. Then,
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in Section 5.5 we show a generalization of the energy estimates presented in 3.9. In this section we
present the continuous version of these estimates and a discrete mimicry that leads to their discrete
counterpart. The model that we presented in this chapter is non-linear. A linearization strategy
was developed in Section 5.6. We also show that this linearization will not alter the divergence of
the magnetic field. As we discussed in Section 3.2 this is required by Gauss’s law. At each time
step the linearization strategy will require the solution of a series of linear systems involving the
Jacobian. Finally, in Section 5.7 we show that these linear systems are well-posed. This is done
by writing these linear systems as saddle point problem. Then, we checked that the hypothesis of

Theorem 2.20.2 are satisfied.



136
6. NUMERICAL EXPERIMENTS

6.1 Introduction

In this section we will summarize a series of numerical experiments. First we present
experiments showing that the truncation error of the discrete form of the full MHD system pre-
sented in Chapter 5. shrinks to zero as the mesh size decays. This is the topic of Section 6.2.
Then, we present a series of numerical experiments of the electromagnetic subsystem presented in
Chapter 3.. In Section 6.3 we will test the convergence of our method and we will check that the
divergence of the magnetic field will remain around machine epsilon. Then, in Section 6.4 we will
perform a numerical exploration of the energy estimates we presented in Theorem 3.90.2. Then,
in Section 6.5 we will test our VEM using a well-understood model, the model for Hartmann flow.
The last experiment that we will perform will be presented in Section 6.6. Here we will present
a model for a phenomenon characteristic to MHD, a model for magnetic reconnection. We finish

this chapter with some concluding remarks, there will be compiled in Section 6.7.

6.2 Truncation Error

In this section we explore the trunction error for all four equations in the full system pre-
sented Chapter 5.. Our tests will be performed over the computational domain [—1,1]2. We

explore three different types of meshes, these are presented in Figure 6.1.
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FIGURE 6.1: Illustration of the meshes used for testing the rate of convergence: triangular mesh
(left panel), perturbed square mesh (central panel) and Voronoi tessellation (right panel).

JAVA

To do this we introduce an exact solution to the continuous form of the equations as given

by

el cosy 0

u(z,y,t) = . B(z,y,t) = . E(z,y,t) =sinz, p(z,y,t)=—zcosy.
0 sintcosx

6.1)

We select # = 1/2 and the boundary conditions, initial conditions and source functions set in
accordance with this solution. Next we extract the degrees of freedom from each of the functions
in equation (6.1) and consider functions in the respective discrete spaces that share these degrees
of freedom. This test will consider only one time step which is selected to be of size At = h?,
where h is the mesh size. Thus, we need only consider the following:

wy, = IV (u(AL),  uf = TVi(u(0)), B =I™(B(At), BT (B(0)), ©2)

Ej, = I (Ep(0A1)),  ph =TI (pa(9AL)).

Then we plug these degrees of freedom into the discrete form of the equations. Since these func-

tions are not a solution to the discrete equations then we will note that four remainders appear, one
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for each equation. We denote them as 7z, 7174, TF and r 4 and they satisfy:

1

_ 20
Yoy € TV}%O : (M, Uh) v + Re_l [Uz, ’Uh} - + (J,f,ZVh (Uh X HRTB,QL)>
h h

At Vi

— (divonpf) = (Fuon) = (raroon)y,s (630
h h

van € Pro: (dvuf.an) ) = (rvean) (6.3b)
VG, € &) - (BiA—tB?L’ch) o+ (rot EY, Ch)gh = (rr.Ch)g,. (6.3¢)
VDy € Vio: (i, Dn)y, — Ry (Bh,rot Dy) . — (b, Dp)y, = (ra, Da)y, (6.3d)
uwl=1-0)u)+6u),, Bl=(1-6)B)+60B}, (6.3¢)
J! = EY + TV (uf x IFTBY), (6.3f)

We use the elliptic projector as defined in Section 3.11 to define the inner product in the space
V5. We refer to equations (6.3a),(6.3b),(6.3¢) and (6.3d) as cons. of momentum, cons. of mass,
Faraday’s law and Ampere-Ohm’s law respectively. We compute each of these remainders and
their respective norms. The results are summarized in Figure 6.2 where we evidence the norm of
each remainder decays to zero as the mesh size shrinks. It is important to note that when observing
the result for Faraday’s law that the size of the norm is close to machine precision thus, after a
certain mesh-size computations are not reliable yielding what would appear as ill- behavior. In the
plot of the truncation error in Ampere-Ohm’s law shows some irregularities when using Voronoi
Tesselations. The reason is an open question but a hypothesis that is likely true regards the length
of the edges of cells in Voronoi tesselations, if they are too short then it may cause undesired

behavior in VEMs.
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FIGURE 6.2: Plot of the truncation error of each of the equations in the full MHD system. Vor
refers to Voronoi tessellations, quad to perturbed quadrilateals and trig to triangles, they allude to
the type of mesh used.

6.3 Convergence Plots Of Kinematics

The first test that we perform regards the speed of convergence of the VEM. We consider
the computational domain 2 = [—1, 1] x [—1, 1]. We will consider three different types of meshes.
A sample of these meshes is presented in Figure 6.1. We use three types of meshes to check for
convergence. These meshes are presented in Figure 6.1. We will also use the following exact

solution to the kinematic system in Chapter 3.. We consider the velocity field u = (uy, uy)T
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given by

(22 + y? — 1)(sin(zy) + cos(zy)) — 100 + 100e¥
2(50e* — ysin(xy) + y cos(zy))

(22 + y? — 1)(sin(zy) + cos(zy)) — 100e® + 100eY

2(50e¥ + z sin(zy) — x cos(zy))

ux(xa y) = - s (6.4)

(6.5)

uy(,y) =

and the initial and the boundary conditions are set in accordance with the exact solution of the
electric and magnetic fields:

50eY + z sin(xy) — = cos(zy)
B(z,y,t) = e, (6.6)

50e” — ysin(xy) + y cos(zy)

E(z,y,t) = —(50(¢” — €¥) + cos(zy) + sin(zy))e " (6.7)

The simulation uses the time discretization given by § = 1/2. This is representative of
the errors given by other values of 6, the main difference lies in the stability of the method. The
final time is 7 = 0.25 and the time step is given by At = 0.05h2. The errors we present are
relative L? errors. They are the respective mesh dependent norms of the difference between the
exact and numerical solutions divided by the norm of the exact solution. The results are shown
in Figure 6.4. Each of these plots show three different convergence curves. These refer to the
three different possibilities that we presented in Section 3.11 for the construction of the inner
product in the space V},. These plots provide evidence that the speed convergence of the electric
field is quadratic while the speed of convergence of the magnetic field is linear. We note that in
the case of Voronoi tessellations the convergence plots associated with the inner product defined
by the Galerkin interpolator (GI) show some irregular behavior. These types of meshes may
have arbitrarily small edges conflating with the criteria laid out in Section 2.4. Another possible
explanation may have to do with the G.I, note that this irregular behavior does not happen with

the other two sample inner products. Further experimentation is required to fully understand this
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behavior. An important feature of the VEM is that the divergence of the magnetic field should
remain zero throughout the simulation. In Figure 6.3 we show plots of the evolution of the L?-

norm of the divergence of the magnetic field. These show that this quantity remains very close, in

norm, to the machine epsilon.
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FIGURE 6.3: Plots of the time evolution of the square of the L? norm of the divergence of the
numerical magnetic field. We present three different types of meshes, these are displayed in the

lower right hand corner of each plot.

Remark 6 The plots in Figure 6.3 show that the divergence of the magnetic field grows very
rapidly then levels off at a very small value. This behavior is not entirely well understood. One

hypothesis is that errors in the floating point arithmetic compound until they reach a threshold

then stabilize at machine precision.
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FIGURE 6.4: Convergence plots of the VEM developed in Chapter 3.. The type of mesh used in
the simulation is portrayed in the lower right corner of each plot. The three convergence curves
shown in each plot show the different performance between the three possibilities of the inner
product in the space V), see Section 3.11. Each of these inner products is associated with a
projector, they are the elliptic projector (E), the least squares projector (LS) and the Galerkin
interpolator (GI).
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6.4 Experimental Analysis of Energy Estimates

In this section we will study, experimentally, the energy estimate presented in Theorem 3.90.2.
Specifically we will look into inequality (3.137). We define the right and left hand sides of this

inequality as

— —0+6
BRI, + A BT By

H (rot;2)

r(n) ) (6.8)
BRI,
n n A n n4+-1—4||| on—

£1n) = B THIBR 2+ 25 i B ANE N2, 69)

BRI, ’
E(n) =Er(n) —&Er(n). (6.10)

Thus, inequality 3.137 is equivalent to

Yn>1: £&(n)>0. (6.11)

The value of 5 above is defined by the condition given in (3.139). This condition necessarily
implies that 8 € (0,1). Thus we can expect that £(n) — 1 as n — oo unless the electric and
magnetic fields grow fast enough to offset this decay. We introduce the parameter C' € R and the
set of solutions

50e¥ — xsin(xy) + x cos(zy)
BC(z,y,t) = e, (6.12)

50e” + ysin(xy) + y cos(zy)

EC(z,y,t) = C(50(e” — €¥) — cos(zy) — sin(xy))eCt (6.13)
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The associated velocity field is given by u® = (uf, ug )T with

(=2 =y — D)(sin(ay) + cos(xy))
2(50e® + ysin(xy) — y cos(xy))

(=2 —y* — D)(sin(zy) + cos(zy))
2(50e¥ — z sin(xy) + x cos(zy))

ul (z,y) = =C (6.14)

(6.15)

uS(z,y) = C

and define R,,, = 1/C. Note that the Assumption (3.139) yields that 0 < Q < §~'. In Figure 6.5
we plot £ field against the value of () at time 7" = 0.5. The type of mesh or the alternative on
the nodal mass matrix do not yield significant difference to the results in this figure. Thus, we
present the results on Voronoi tessellations of the elliptic projector as a representative with mesh

size h = 0.0678. The results of Figure 6.5 indicate that, in the case that the growth of the solution
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FIGURE 6.5: Plot of Q against the resulting energy inequality at 7' = 0.5. The initial and
boundary information for the left plot is associated with C' = 0.1 and time step At = 0.001. The
results of the plot to the right are those associated with C' = 5 and At = 0.21

is relatively small only the values of () near zero yields 5 ~ 1 and the coefficients in £ will show
some exponential growth, if ) ~ 6~ then the value of + blows up yielding that £ will be large.
The rest of the values of () will show convergence towards the norm of the initial conditions on the
magnetic field. Since we normalized the error by this value we can expect a flat line of height one.

If, however, the solution grows faster than the decay brought about by the coefficients in £ then we
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will see the energy blow up. Note that the growth in time, at least in our example, of £ is mainly
ruled by terms that look like 57"t were t = nAt, hence a rule of thumb for checking whether
the energy will grow or flatten is to check if In 5 + C'At is positive or negative respectively. This
is the reason we picked such a small value for At in the right plot of Figure 6.5 since large values

of C can yield overflow errors. In Figure 6.6 we can clearly see the two different types of behavior

that the energy estimates present.
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FIGURE 6.6: Energy Plots against number of time steps. The initial and boundary information
used on the plots to the left are associated with C' = 0.1 and time step At = 0.001. In the case of
the plot to the right plot we use the information associated with C' = 5 and At = 0.21. In both

cases, h = 0.0678.

6.5 Hartmann Flow

In this section we consider a common problem in MHD used to assess numerical simula-
tions, the Hartmann Flow problem. The set up is the following: consider a square duct of infinite
length containing a conducting fluid. We subject this fluid to a magnetic field that runs along a di-
rection perpendicular to the duct. The response of the fluid will depend on the ratio of the Laplace

force and the viscous forces. This is a dimensionless quantity called the Hartmann number. There



146
is a set of known formulas that describes the solution to this problem, a proof of which can be
found in [73]. This is one of the few problems in MHD where a formula for the exact solution can
be found. For this reason researchers use the Hartmann flow problem to test the performance of
their simulations, see [36, 59, 80].

In this section we consider a square computational domain [—1, 1]? as cross section of the
duct and consider a fluid with R,, = 1. The magnetic field is applied in the direction of the
y—axis. Consider the case where the viscous forces and Laplace forces are of equal strength, so
that the Hartmann number is 1. Then, we can expect the fluid to behave in accordance to the

solution B = (By, 1,0), u = (ug,0,0) and E = (0,0, E,) with

cosh1/2 — coshy

e e S T
sinhy — 2ysinh 1/2
B = 6.16
2sinh1/2 — cosh 1/2
E = ~ —0.0820.
2(@.9) 2sinh1/2

Note that the y—component of the magnetic field is 1 by assumption. Therefore, we will check
if we can recover the x—component. We use the exact solution extract the necessary initial and
boundary conditions. Then, we evolve the system until 7" = 10 with step size At = 0.005. The
result shown in Figure 6.7 provide evidence that the numerical and analytic solutions are close.
We conducted a convergence test that verifies that every alternative to the mass matrix yields a
close approximation and provides additional evidence that rate of convergence of the magnetic

field is linear, these results are in Figure 6.8.

6.6 Magnetic Reconnection

The next experiment we will perform involves a characteristic feature of resistive MHD, the

phenomenon of magnetic reconnection. At very large scales, usually in space physics, the behavior
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FIGURE 6.7: Pictures of the analytic and numerical solution for the x—component of the magnetic
field, computed in a Voronoi tessellation of mesh size h = 0.017 using the elliptic projector as
the alternative to the mass matrix. The plot on the left is of the numerical solution as viewed from
above, whereas the plot on the right shows the numerical solution in a rainbow color bar overlaid
with the exact solution in bold black, both are viewed from the side.
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FIGURE 6.8: Convergence plots for the approximation of the magnetic field on the three differ-
ent mesh families. As before, the symbols E,LS,GI refers to the three alternatives we have for
constructing the nodal mass matrix; the elliptic projector (E), least squares projector (LS) and the
Galerkin interpolator (GI) respectively. See section 3.11.

of plasmas can be well-approximated using ideal MHD. In this case, the magnetic field lines will
advect with the fluid. This is often referred to as the “frozen-in” condition on the magnetic field
and it is the statement of Alfven’s Theorem. In certain regions of the earth’s magnetosphere,
namely the magneto pause and magneto tail, this process will lead to very thin current sheets that
separate regions across which the magnetic field changes substantially. In this test we consider

one Harris sheet constrained to the computational domain 2 = [—1,1]?. The magnetic field in
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this domain is given by

By(z,y) = (tanhy,0). (6.17)

The above expression will be the initial conditions on the magnetic field. This profile for the
magnetic field was introduced in [57]. Its simplicity has made it a common choice in modeling
magnetic reconnection. We will further assume that the particles in this sheet are subjected by

some external agent to a flow described by

This flow will force the magnetic field lines together at a single point making the current density
grow. A tearing instability is formed and magnetic reconnection happens as a response. This

process is described in detail in [63, 79]. We close this model by imposing the boundary conditions
Vi>0: Eu(t) € Pp(0f2), and By(t) -ndl =0 (6.19)
o0

The mesh we are using is refined near the center of the domain 2. This guarantees higher res-
olution where the phenomenon of magnetic reconnection occurs. The downside is that a series
of hanging nodes are introduced. This is an example of a simulation where the versatility of the

VEM yields advantages over more classical methods like FEM or FDM. In Figure 6.9 the reader

will find a picture of the mesh used along with a summary of the numerical experiments.
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FIGURE 6.9: Frames displaying the evolution, in time, of the magnetic field. The phenomenon
of magnetic reconnection begins right away and by T= 0.450 a steady state is achieved.
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6.7 Conclusions

In Section 6.2 we noted that the truncation error of the discretization to the full MHD decays
to zero as the mesh size shrinks. Then, in Section 6.3 we performed a convergence test for the
kinematic subsystem describing the electromagnetics of MHD. This test revealed that the speed
of convergence of our method is quadratic for the electric field and linear for the magnetic field.
Moreover, we were also able to verify that the divergence of the discrete magnetic field is well
beneath machine epsilon. Then, in Section 6.4 we verified that the estimates of Theorem 3.90.2
hold. Moreover, we discovered that there are two types of behavior. Either the overall energy goes
to infinity or it decays to zero. In Section 6.5 we showed that our method can predict the evolution
of a Hartmann flow. And, we once again verified that the speed of convergence of the magnetic
field is quadratic. The last test that we perform was presented in Section 6.6. Here we proposed a
model for magnetic reconnection happening at the center of the square [—1, 1]x[—1, 1]. Hence, we
used a mesh refined to provide higher resolution in near the center. In this process we introduced
a series of hanging nodes. The results show that the VEM is capable of handling this type of

refinement and the phenomenon is clearly visible.
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7. MODELING OPINION DYNAMICS

7.1 Introduction

The development of the following chapter was supported by the Oregon State University
National Research Trainee-ship in Risk and Uncertainty Quantification in Marine Science (OSU
NRT). This is a program funded by the National Science Foundation (NSF). The aim is to foster the
training of trans-disciplinary professionals capable of identifying the response of marine systems
to climate change and human pressures and to identify policy solutions for such responses”. As
a requirement of the NRT program, students are placed into teams in which they would develop
a Trans-disciplinary (TD) report based on collaborative research performed by the group. Then,
each of the students will take part of the work done in this report and develop an interdisciplinary
(ID) chapter in their dissertation.

The trans-disciplinary report was done in collaboration with the doctoral students Patricia
Halleran from the OSU Department of Anthropology and Elena Tuttle from the OSU Department
of Environmental Science. Our team periodically met with by Drew Gerkey, Dennis Albert, and
Vrushali A. Bokil, who are the academic advisors of Patricia, Elena, and Sebastian, respectively,
as well as Lorenzo Ciannelli, the OSU NRT representative. Our group studied cultural keystone
species (CKS). These are species that are so important to a people’s culture that their extinction
would collapse the people’s way of living. In order to protect these species and the people’s
culture, we would list them as endangered. However, the criteria that are taken into account to
list a species as endangered do not include its cultural importance. In order to make this change,
we would require a vote from policy makers and have appropriate legislation passed. The aim
of this chapter is in the development and study of mathematical models of deliberations between
policy makers that incorporates mechanisms leading to a consensus in opinion or polarization. The

models will aid in understanding the processes leading to passing legislation that would protect a
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species based on their importance to a culture. Models in opinion dynamics will be the focal tool
to study these debates.

There are two categories of models in opinion dynamics, namely space dependent and
space independent models, see [10]. In spatial models the agents engaging in the debate are
more likely to be influenced by the agents that are in close proximity to them as they themselves
move within their community whereas in space independent models the position of the agents
has no influence on the evolution of their opinions. Spatial models are effective in describing the
opinion distribution in space of large communities since in this case individuals tend to update
their beliefs based on the beliefs of the people that are in close proximity. Examples of these
models are in [10, 35]. Many of these models, as in [35], are adapted from models of biological
systems. In space independent models, agents seek to update their opinion based on the influence
of another agent in a well-mixed setting meaning that they are willing to contact anyone regardless
of spatial proximity. Examples of these types of models are those found in [9, 53].

There are major differences in the opinion dynamics in space dependent versus space in-
dependent models. The results in [10] show that the most likely long term behavior of space
dependent models is that like-minded individuals will cluster and thus will only come in contact
with individuals that hold similar opinions, what the authors call an echo-chamber and it leads to
polarization. Whereas in [9], the authors show that if the agents are willing to update their status
based on a random selection that disregards spatial location then the distribution of opinions will
eventually arrive at a steady state, leading to a consensus.

In [9, 10] the authors begin by presenting a framework, or a theory, which can then be
applied to construct space dependent and independent models. In our particular application we
will assume that the policy decision makers, whose debate can lead to a possible policy change,
seek to update their opinion based on the arguments they are presented with, rather than by the
spatial location of those making the arguments and thus a space independent model suits our case

best, where space is interpreted appropriately.
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This chapter is organized as follows. We begin by exploring how the framework presented
in [9, 10] can be used in the case of a debate where no policy decision maker is influenced by
anyone other than decision makers within the debate. We make the appropriate definitions needed
to derive a model for the temporal evolution of their opinion in the particular case of CKS. Once
a model is derived we will study its dynamical behavior and then proceed to introduce an outside
influence, that of pressure from the electorate. Finally, we conclude by exploring the amount of
pressure that the communities need to exert in order for the debate to lead to policy change and
consideration of the cultural importance of CKS when assessing the level of endangerment of
these species.

In order to arrive at meaningful results, we will need to accept a series of assumptions aside
the one we have already stated, namely that spatial proximity does not have an impact in debates

among policy decision makers. We list these assumptions below:

(A1) There is equal probability of any individual being influenced by any other individual. This to
say that the policy decision makers act in a professional manner and thus will always update
their opinion based on the argument they are presented with rather than who presents the

argument.

(A2) Every policy decision maker will update their opinion at the same time.

(A3) There are no closed minded policy decision makers, thus they are open to listening to the

arguments of anyone else within the debate, or as the case may be, the electorate.

(A4) In [9] we are assured that the type of modeling, as mentioned before, will always lead to
a consensus in the debate. We assume that the debate will be allowed to continue until a

conclusion is reached.

The model that we present in this chapter is a system of ordinary differential equations.
These cannot be solved exactly. The numerical experiments we present use Runge-Kutta dis-

cretizations in time. We note that this discretization strategy just like the VEM elsewhere in this
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dissertation are constructed to enable discrete analogs of the continuous behavior In this sense,
throughout this dissertation the discretization strategies that we pursue are all mimetic. In real
world applications we are, usually, interested in the behavior of the exact solution. Having some
guarantees that our approximations will mimic important continuum properties gives us a high

degree of confidence when making decisions based on the discrete approximations.

7.2 Mathematical Background

In this chapter we will present some mathematical analysis of the existence and uniqueness
of solutions to the ODE models that we will develop. These results will come as a consequence

of the following Theorem, see [66, 85].

Theorem 7.20.1 Let D C RY be a compact domain and F : D x [0,T] — RN be a Lipschitz

function. i.e,
3L > 0 such that V't € [0,1], Vo,y € D, |F(z,t) — F(y,t)| < L]z — y]. (7.1)

Then, there exists a unique functiony : [0, T| — D such that

Su() = Fly(),0) (1.2

From this theorem we can derive a corollary which will be key in studying the models that we will

introduce.

Corollary 7.20.1 Let D C RY be a compact domain and F : D x [0, T] — RN. Further assume

that

Vte[0,T], VI <i< N: F exists and is continuous. (7.3)

(%ri
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Then, there exists a unique function y : [0, T] — R such that

Su() = Fly(),0) (.4

Proof. Using the result in Theorem 7.20.1 we need only show that F' is Lipschitz. Consider

0
V1<i{<N: L;= max F(x,t). (7.5)
z€D te[0,T] Ox;
These constants exist, by the Extreme Value Theorem, since the domain is compact. Define

L= maX{Ll, ooy LN}. (76)

Next, consider ¢t € [0,7] and @,y € D. Then, by the Mean Value Theorem there must exist

w € {4+ (1 —4)y:0<¢<1}such that
[1F (2, t) = F(y, t)]| = |0F (w, t)(z — y)|, (1.7
where OF (w, t) is the Jacobian matrix at the point (w, ¢). Finally note that

[0F (w, t)(z — y)|| < [|[F(w, 8[|z - yl| < NL|z - yl|. (7.8)

7.3 The Framework of a Debate Without Outside Influence

We begin by presenting the attitude spectrum, which is defined as the set:

a = {+1, +2}. (7.9)
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Elements of of the attitude spectrum are called attitudes. In our framework, each policy decision
maker will be assigned an attitude. The sign of an attitude symbolizes their opinion towards policy
change, approving in case it is positive and disapproving in case it is negative. The absolute value
of the attitude reflects the strength of their conviction. The set {—2, —1} is called the left side of
the attitude spectrum, {—1, +1} is the center of the attitude spectrum, {+1, 42} is the right side
of the attitude spectrum, and {—2, +2} is the extremes of the attitude spectrum. For a member of
the debate, , we denote by A(z) their attitude. We will say that agent x has strong left tendencies
or strongly opposes policy in the case that A(z) = —2, slight 2 left tendency or slightly opposes
policy change if A(x) = —1. Analogously x slightly favours policy change or has slight right
tendency when A(z) = +1, and finally = has strong right tendency or strongly favours policy
change if A(z) = +2.
For¢ > 0 denote by Lo(t), L1(t), R1(t), and Ro(t) the proportion of policy decision makers
who strongly oppose, slightly oppose, slightly favour and strongly favour policy change at time t

respectively, i.e

Loty = 20 10y =

N—
~
—
—
o~
N—

Ri(t) = =2, Ra(t) = (7.10)

The value of N is the total number of legislators, whereas the values of ¢2(t), ¢1(t), r1(t) and r2(t)
are the number of legislators that strongly oppose, slightly oppose, slightly favour and strongly
favour policy change at time ¢. The quadruple [Lo(t), L1(t), R1(t), R2(t)] is referred to as the
distribution of policy decision makers at time t. We may omit the dependence on time to ease
the notation. Finally, the distribution of policy decision makers at time ¢ = 0 provide the initial
conditions.

We proceed to explain the mechanisms involved in opinion dynamics. At every time step
every policy decision maker ¢, will telephone, with equal probability, a random policy decision

maker, p. The attitude of ¢ will be updated to reflect the influence of p as follows:

e If A(i) and A(p) have opposite signs then A(7) will move one step towards the opposite
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side of the attitude spectrum.
e If A(i) and A(p) have the same sign then there are three possible outcomes:

(M1) If p has a stronger conviction than i then A(7) will move one step towards A(p).

(M2) If the strength of the conviction of ¢ and p agree, then with probability p, individual i
will amplify their attitude by moving one step towards more extreme conviction unless
A(i) = £2 in which case their opinion will be retained. If this is the case, then we say

that ¢+ has amplified their attitude based on the opinion of p.

(M3) With probability 1 — p, individual ¢ will not amplify their attitude moving one step
towards the attitude of p. If these two agents share their conviction then this effect is

nullified and 7 will retain their attitude.

This process takes place over a discrete length of time At. The model that we present results when
we take the limit At — 0.

The value p, is the probability of attitude amplification. It is a measure of how trusting
policy decision makers are of one another and thus we will refer to it as the amplification param-
eter or degree of trust of the policy decision makers. If p, = 0, then we will say that the policy
decision makers are strongly distrusting of each other. Note that in this case they never amplify
their opinion based on that of others. Likewise, the case p, = 1 will be referred to by saying that
the policy decision makers are strongly trusting of each other, since this implies that the members
of the debate will be swayed to amplify their opinion at every chance. In case p, = 0.5, we say

that is that of policy decision makers are wary of each other.

7.4 The Model for a Debate Without OQutside Influence

The purpose of this section is to construct a dynamic mathematical model to describe

the evolution through time of the distribution of policy decision makers into the components
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Lo, L1, Ry, Ry previously described. We begin by exploring the evolution of the proportion of
the policy decision makers that strongly oppose policy change i.e, Lo. In order to model the rate
of change of Ly we must study the interactions that generate loss and gain in attitudes.. If ¢ is
an individual that interacts with p then Table 7.1 summarizes the different scenarios in which the

update of A(4) will cause a change in the proportion Ls.

Interaction Type | Attitude of ¢ Attitude of p Rate of Interaction
Loss (L1) A(i) = =2 A(p) = —1, non-amplifying (1 — pa) Lol
Loss (L2) A(l) = =2 A(p) =+1 LyRy
Loss (L3) Ai) = -2 Alp) =+2 LoRy
Gain (G1) A(i) = -1 A(p) = -2 LoLy
Gain (G2) A(i) = =1 | A(p) = —1, with amplification palily

TABLE 7.1: Summary of the interactions between policy decision makers that will cause a change
in the percentage of them that strongly oppose policy change.

The rate of change of L is therefore,

% = (G1) + (G2) — ((L1) + (L2) + (Ls)) - (7.11)

or equivalently

dL
dTZ = Ly [Ly + pali] — Lo [(1 — pa)L1 + Ry + Ro]. (7.12)

Now we explore the temporal evolution of the percentage of policy decision makers with slight
left tendency. We employ the same technique: we pick a policy decision maker ¢ and have them
interact with a random member of the debate p, Table 7.2 summarizes all the interactions that can

make a change in L. The resulting non-linear differential equation is

dLy

W =14 [1 — Ly — paLl] + Ry [Ll + LQ] — 14 [1 — (1 - pa)Ll] . (7.13)

This, again, is but the statement that the rate of change of L; is the sum of the rates of the gain
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Interaction Type | Attitude of ¢ Attitude of p Rate of Interaction

Loss A(i) = -1 A(p) = -2 LoL4

Loss A(i) = -1 | A(p) = —1, with amplification paliLy
Loss A(l) = -1 A(p) =+1 LRy

Loss A() = -1 A(p) =42 LiRy

Gain A(i) = -2 | A(p) = —1, non-amplifying (1 — pa)Laly
Gain A1) =+1 A(p) =—1 RiL;

Gain A(i) = +1 Alp) = -1 RiLs

Gain A(i) = =2 A(p) = +1 LoRy

Gain A(i) = =2 A(p) =42 LyRy

TABLE 7.2: Summary of the interactions between policy decision makers that will cause a change
in the percentage of them that slightly oppose policy change.

minus the sum of the rates of loss.

We now turn our attention to the percentage of policy decision makers that have slight right
tendency. If the focal policy decision maker ¢ interacts with another random agent labeled p then
the possible changes in R; are summarized by Table 7.3 below A balance between rates of gain

and rates of loss leads to the following non-linear ODE:

dRy

W =Ry [1 — Ry — paR1] + I [R1 + RQ] - Ry [1 — Ry — paRl] . (7.14)

And, finally when regarding how the interaction between the policy decision makers i and p affects
the value of the percentage of policy decision makers who strongly support policy change Table7.4
presents all the possibilities

Which leads to the following non-linear ODE:

dRy

o - [R2 + pafta] — R2 [(1 — pa) Ry + L1 + Lo]. (7.15)

In summary, the evolution in the debate can be summarized bu the following non-linear ODE
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Interaction Type | Attitude of ¢ Attitude of p Rate of Interaction

Loss A(i) = +1 A(p) = +2 RoRy

Loss A(i) = +1 | A(p) = +1, with amplification paR1 Ry
Loss A1) =+1 A(p) = -2 RiLy

Loss A() = -1 A(p) =42 LiRy

Gain A(i) = +2 A(p) = +1, non-amplifying (1 = pa)Ra2Ry
Gain A(l) = -1 A(p) =+1 LRy

Gain A(l) = -1 A(p) = +2 LRy

Gain A(l) = +2 A(p) = -1 RoLy

Gain A(i) =42 A(p) = -2 RyLo

TABLE 7.3: Summary of the interactions between policy decision makers that will cause a change
in the percentage of them that slightly favor policy change.

Interaction Type | Attitude of ¢ Attitude of p Rate of Interaction
Loss A(i) =+2 | A(p) = +1, non-amplifying (1 = pa)Rola
Loss A(i) = +2 A(p) = —1 RoLy
Loss A(l) = +2 A(p) = -2 Ry Lo
Gain A1) =+1 A(p) =42 RiRy
Gain A(i) =41 | A(p) = +1, with amplification paR1R1

TABLE 7.4: Summary of the interactions between policy decision makers that will cause a change
in the percentage of them that strongly favor policy change.

system:

Lo
- =
dlq
dt
dR;
dt
dRs
dt

= L1 [La + pala] — L2 [(1 — pa) L1 + Ry + R2],

= R [R2 + paR1] — R2 [(1 — pa)R1 + L1 + L] .

=Li[1—Ly—pala]+ Ri[L1+ La] — L1 [1 — (1 — pa)L4],

= Ro[l — Ry — poR1] + L1 [R1 + Ro] — R1 [1 — Ry — po R1],

(7.16a)
(7.16b)
(7.16¢)

(7.16d)
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We note that the solution to this system exists and is unique. We present this result in the following

theorem:

Theorem 7.40.1 There exists a unique y : [0, T] — [0, 1]* such that

. Y(t) = Fy(t),t). (7.17)

Where

Yy = (Ry, Ro, Ly, Ly) € [0,1]%, Vt € 0,7 :

Ly [La + pal1] — L2 [(1 — pa) L1 + R1 + Ro]
Ro[1— Ry — paRy] + Ly [Ry + Ro] — Ry [1 — Ry — puR
Fly.1) = 2 [ 2 1] 1[R1 2] 1] 2 1] (.18)
Ry [1*R2*paR1]+L1 [R1+R2]*R1

R1[R2 + palR1] — R2 [(1 — pa) Ry + L1 + Lo]

Proof. Note that the components of F' are polynomials which implies that they are infinitely
differentiable and all of their derivatives are continuous. This result follows from Corollary 7.20.1.

O

We will refer to this system as the model for a debate without outside influence or simply
as the model if it is clear from context. We say that the debate reaches a conclusion if there
exists a moment 1" > 0O for which the distribution of policy decision makers stays constant past
that moment. In other words a conclusion is a steady state or equilibrium of the dynamical system.
This is to say that for any ¢ > T’ the rates of change to the distribution of policy decision makers
is null, or

dLy dLy dR; dRy

@ odat - oa - oa (7.19)

In this case, we will say that the conclusion of the debate is the constant distribution of the atti-

tudes of the policy decision makers, the time independent quadruple. Moreover, if the conclusion
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of a debate has more policy decision makers whose attitude lies in the left side of the spectrum we
will that the left won the debate. Similarly, if said distribution has more policy decision makers
in the right side of the spectrum we will say that the right won the debate. If there are the same
number of policy decision makers on the left and the right then we will say that no side won the
debate. If [0, 0, 0, 1] is the conclusion of the debate then the debate reached a positive consensus
and similarly if it is [1,0, 0, 0] then the debate reached a negative consensus. In [9] the authors
provide numerical evidence to support the claim that open debates without outside influence reach
a conclusion regardless of the value of the amplification parameter nor the initial conditions. We

will focus on studying when the conclusion is a consensus.

7.5 Numerical Sensitivity Analysis of the Debate Without Outside Influence

In this section we are interested in exploring how the initial conditions and the amplification
parameter influence the eventual consensus. To do this we present a series of numerical experi-

ments. All computations were done using the ode45 function from the ODE suite of Matlab.
7.51 The Balanced Case

The first experiment that we will perform will explore what happens when the initial con-
ditions are balanced, meaning that the same number of policy decision makers hold a particular

attitude as those that hold the symmetric opposite attitude. Generally,

LQ(O) + L1(0> = R; (0) + RQ(O). (7.20)

We will use the initial conditions [0.25,0.25,0.25, 0.25]. We begin with exploring the case that
the policy decision makers are highly distrusting of one another.
As shown in Figure 7.1 the case where the amplification parameter p, is zero leads to an

endless debate where no consensus is reached, although the extremes of the attitude spectrum
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FIGURE 7.1: The evolution of the distribution of policy decision makers with balanced initial
conditions in the case that they are strongly distrusting of each other, the conclusion [0,0.5,0.5,0]
is reached, no side won the debate.

are not present, all the policy decision makers continue their debate from the center. Now let us
explore what happens if the policy decision makers are wary of each other. As is presented in
Figure 7.2, again, no consensus arises but although the center of the attitude spectrum lost some
policy decision makers, they now take part in the extreme. Finally we explore what happens when
the policy decision makers strongly trust each other. As Figure 7.3 shows, although each policy
decision maker will continue to update their opinion, the number of people holding each attitude
will remain the same. The conclusion is that the more trusting the agents are to one another, the
closer the debate will be to an equilibrium where one fourth of all policy decision makers will have
each of the four attitudes. Further numerical experimentation shows that if the initial conditions

are balanced then consensus does not arise.

7.52 The Slightly Unbalanced Case

In this section, we explore the consequences of a slight perturbation of the balanced case.
Note that if we permute the roles of Lo and Rs and also the roles of L; and R; then the model for
an open debate without outside influence remains unaltered. This implies that when permuting the

roles, the policy decision makers who strongly oppose and strongly favor and those who slightly
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FIGURE 7.2: The evolution of the distribution of policy decision makers with balanced initial
conditions in the case that they are wary of each other, the conclusion [1/6,1/3,1/3,1/6] is
reached and no side won the debate.

oppose and slightly favor policy change makes no difference regarding the evolution in time of
the distribution of policy decision makers. A moment’s thought reveals that an imbalance to the
initial conditions towards one side or another of the attitude spectrum results in identical results.

The unbalanced case will have the initial conditions

[L2(0), L1(0), Ry (0), R2(0)] = [0.26,0.25,0.25, 0.24]. (7.21)

We begin with exploring the results of the debate when the policy decision makers are highly
distrusting of each other. As Figure 7.4 shows, consensus is not reached but unlike the balanced
case one of the sides does win the debate, although not by a large margin. Now let us explore
what happens when the policy decision makers strongly trust each other. In this case we see,
in Figure 7.5, that the slight initial advantage tips the scale to the left and every policy decision
maker eventually agrees with the initial majority. Let us explore what the level of trust must be
in order for the policy decision makers to arrive at a consensus. To do this, we treat p, as a
bifurcation parameter and perform a numerical bifurcation analysis. We mesh this parameter and

plot it against the equilibrial or steady state values of Lo, the proportion of policy decision makers
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FIGURE 7.3: The evolution of the distribution of policy decision makers with balanced initial
conditions in the case that they strongly trust of each other, the conclusion [0.25, 0.25, 0.25, 0.25]
is reached, and no side won the debate .

that strongly oppose policy change. To do this we mesh the amplification parameter p, and plot it
against the value of the policy decision makers that are strongly opposed to policy change in the
conclusion of the debate. An interesting observation from Figure 7.6 is that it is only required for
less than 10% of the policy decision makers to amplify their views based on their level of trust in
their fellow policy decision makers to make the slight initial imbalance to tip the scale towards the
side that had the initial advantage. Further numerical experimentation reveals that this behavior is
the norm. Debates without outside influence generally conclude with a consensus that favors the
side with the initial advantage, as in the balanced case unless the policy decision makers strongly

distrust each other, even then the conclusion favors the side with the initial majority.

7.6 Framework for a Debate With Outside Influence

We now introduce an outside influence into the debate from the electorate and their sup-

porters who will be represented by 1. We will be working in the same framework as before, our
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FIGURE 7.4: The evolution of the distribution of policy decision makers with unbalanced initial
conditions in the case that they strongly distrust each other. The conclusion [0, 0.53,0.47, 0] is
reached and the left wins the debate.

attitude spectrum is

a = {+1, +2}. (7.22)

The proportion of policy decision makers with each of the four attitudes will, as before, be denoted
Lo, L1, Ry and Ry. However, the electorate I will be introduced with A(I) = +2. We will further
assume that 7 is firm in their belief and cannot be influenced by policy decision makers within the
debate. In a similar manner as before at every time step each policy decision maker, ¢, chooses an
agent, p, and updates their attitude based on the guidelines presented in Section 7.3. The difference
in this model from the previous one is that with probability p; the policy decision maker ¢ will
interact with the electorate I. This implies that with probability 1 — p; the policy decision maker
1 will interact with another within the debate. The parameter p; will be referred to as the social
activism parameter, and it is a measure of the amount of pressure the policy decision makers in
the debate are subjected to by the electorate. The social activism parameter can also be interpreted
as the proportion of policy decision makers that, at every time step, will be influenced by the social
activists.

To explore the evolution in time of the distribution of policy decision makers we will use
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FIGURE 7.5: The evolution of the distribution of policy decision makers with unbalanced initial
conditions in the case that they strongly trust each other. A negative consensus is reached.

the same strategy as before, looking for the rates of gain and loss of the different attitudes within
the policy decision makers in the debate. Since this strategy was presented in Section 7.3 we will
present the four tables and quickly jump to the model for a debate with outside influence. In each

table the focal policy decision maker ¢ seeks to update their opinion based on the agent p. A

Interaction Type | attitude of ¢ Attitude of p Rate of Interaction
Loss A(i)=-2 | A(p) = —1, non-amplifying | (1 —pa)(1 — pr)RaR1
Loss A(i) = =2 A(p) = +1 (1 —pr)LaRy
Loss A(l) = -2 A(p) =42 (1 —pr)LaRy
Loss A(i) = -2 p=1 prLlo
Gain A(i) = -1 A(p) = -2 (1 —pr)Laly
Gain A1) = —1 | A(p) = —1, with amplification (1 —pr)paL1Ly

TABLE 7.5: The interactions that, at each instant, affect the number of policy decision makers
with strong left tendency.

balance statement based on Table 7.5 will yield the following statement for the rate of change Lo:

dLsy

T (1 =pr)L1 [L2 +pala] — (1 = pr) L2 [(1 — pa) L1 + R1 + Ra] — prLa. (7.23)
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FIGURE 7.6: The equilibrial proportion of policy decision makers that strongly oppose policy
change at the conclusion of a debate with unbalanced initial conditions plotted against the ampli-
fication parameter.

According to Table 7.6 the rate of change of L is given by the non-linear ODE:

dL
d—; = prLs + (1 — pp) [LaRs + 2LaRy + RiLy + (1 — pa)LaLy]

— (1 — p[)Ll [LQ 4+ poli1 + R + RQ] —prLi. (7.24)

The analysis in Table 7.7 leads to following non-linear ODE for the rate of change of R;.

dR
ditl =prLi + (1 —pr) [RaLo + 2RaLy + L1 Ry + (1 — pa)LoL1] —

— (1 =pr)R1 [Ra + poR1 + L1 + Lo] — prRy.  (7.25)

By Table 7.8 the final non-linear ODE in our system is:

dR
Tf =prli+ (1 —pr)Ri[Re + patta] — (L= pr)R2 [(1 — pa)R2 + L1 + Lo] . (7.26)

In summary, the model for the debate with outside influence is the coupling of equations (7.23),
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Interaction Type | Attitude of ¢ Attitude of p Rate of Interaction
Loss A(i) = -1 A(p) = -2 (1 —pr)Loly
Loss A(i) = -1 | A(p) = —1, with amplification | p,(1 —pr)L1L;
Loss A(i) = -1 A(p) = +1 (1 —=pr)L1 Ry
Loss A() = -1 A(p) =42 (1 —pr)L1 Ry
Loss A(l) = -1 p=1 prla
Gain A(i) = -2 A(p) = —1, non-amplifying (1 — pa) Lol
Gain Ai) = +1 A(p) =—1 (1—pr)R1Ly
Gain A1) =+1 A(p) = -2 (1 —pr)RiLs
Gain A(i) = =2 A(p) = +2 (1 —pr)L2Ry
Gain A(i) = =2 p=1 prLs

TABLE 7.6: The interactions that, at each instant, affect the number of policy decision makers
with slight left tendency.

(7.24), (7.25) and (7.26). It is important to note that in the case p; = 0, this model reduces to that
of a debate without outside influence, as expected. As before we can show that the solution to this

model exist and is unique. We present this result in the following theorem:

Theorem 7.60.1 There exists a unique y : [0, T] — [0, 1]* such that

() = Fly(0),0) a.27)

where each of the components of F' are the right-hand side of equations (7.23),(7.24),(7.25) and
(7.26).

Proof. The components of F' are polynomials. Therefore they satisfy the hypothesis of Corol-

lary 7.20.1. O

An immediate conclusion about our new model is that [1, 0, 0, 0] is no longer a steady state
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Interaction Type | Attitude of ¢ Attitude of p Rate of Interaction
Loss A1) =+1 A(p) =42 (1 —pr)RaRy
Loss A(i) =41 | A(p) = +1, with amplification | p,(1 —pr)Ri1R:
Loss A(i) = +1 A(p) = -1 (1 —pr)R114
Loss A(l) =+1 A(p) = -2 (1 —pr)RiLs
Loss A(i) = +1 p=1 prRy
Gain A(i) =+2 | A(p) = +1, non-amplifying (1 —pa)RaRy
Gain AG) = —1 Ap) = +1 (1—pr)L1 Ry
Gain A() = —1 Ap) = +12 (1 — p1)Ral
Gain A(i) =42 A(p) = -1 (1 —pr)RaLy
Gain A(i) = +2 A(p) = -2 (1 —pr)ReLaly
Gain A() = —1 p=1 prlq

TABLE 7.7: The interactions that, at each instant, affect the number of policy decision makers
that slightly favor policy change.

of this dynamical system since in this case

dLsy

—= = —py. 7.28
7 DI (7.28)

This implies that the conclusion of the debate will never be a negative consensus. Should consen-

sus arise it shall be a positive one.

Remark 7 We note that more advanced models for the influence of the electorate over the point
of view of legislators can be studied more in depth using the the framework of optimal control

theory [18].
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Interaction Type | Attitude of ¢ Attitude of p Rate of Interaction
Loss A(i) = +2 A(p) = +1 non-amplifying | (1 — p,)(1 — pr)R2Ry
Loss A(i) =42 A(p) = -1 (1 —pr)RaLy
Loss A(i) = +2 A(p) = -2 (1 —pr)RoLo
Gain A(l) =+1 p=1 prRi
Gain A(i) = +1 A(p) = +2 (1 —pr)R1Rs
Gain A(i) = +1 | A(p) = +1 with amplification (1 — pr)paR1 Ry

TABLE 7.8: The interactions that affect, at each time step, the number of policy decision makers
that strongly favor policy change.

7.7 Influence in the Worst Case Scenario

The purpose of this section is to numerically explore the proportion of policy decision
makers that need to be influenced by the indigenous communities in order for the debate to arrive
at a positive consensus. We will do this under worst case scenario conditions, this is to say that
throughout this section the initial conditions are [1, 0, 0, 0], meaning that all the policy decision
makers strongly oppose policy change initially. We proceed to perform a numerical two parameter
analysis with the parameters p, and p;. To do this we mesh the equilibrial amplification and the
social influence parameters and for each pair we find the proportion, at the conclusion of the
debate, of policy decision makers that have strong right tendency. We observe in Figure 7.7,
that there are two distinct regions one where positive consensus is reached and another where
the value of the proportion of policy decision makers with strong right tendency is essentially
zero. We proceed to explore how the degree of trust of the policy decision makers influences the
conclusion of the debate. To do this, we will vary the social influence parameter while keeping the
amplification parameter constant, i.e, we conduct a one parameter bifurcation analysis by fixing
the value of the other parameter. Looking at Figure 7.8, we can verify two important behaviors of
our model for debates with outside influence. One is that there is a well-defined bifurcation value

of py that separates the region in which positive consensus arise and where it does not. The second
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FIGURE 7.7: A numerical bifurcation plot. The horizontal axis represents the social activism
parameter, the vertical axis the amplification parameter and the color represents the value, at the
conclusion of the debate, of the equilibrial proportion of policy decision makers that strongly favor
policy change.
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FIGURE 7.8: Numerical bifurcation plot of the social influence parameter in the horizontal axis
and the equilibrial value of the proportion of policy decision makers with strong right tendency in
the vertical axis under worst case scenario conditions. The top graph represents the case in which
policy decision makers strongly distrust each other while the lower graph shows the case in which
they strongly trust each other.
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is that this value is dependent upon p,. In Figure 7.9, the bifurcation value of the social influence
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FIGURE 7.9: Plot of the amplification parameter in the horizontal axis and the critical value of
the social activism parameter that separates the region where positive consensus is the conclusion
of the debate and the region where it is not under worst case scenario conditions. A best fit 7th
degree polynomial is also presented. This curve is a fit of the boundary between the two colored
regions in Figure 7.7

parameter that separates the two regions presented in Figure 7.9 is evidenced. An immediate
observation that we can draw is that the bifurcation value of the social influence parameter depends
monotonically on the degree of trust of the policy decision makers in the debate. This is to say
that when all of the policy decision makers initially oppose policy change then the more they trust
their fellow policy decision makers the stronger the pressure from the electorate needs to be in
order to sway their opinion.

Another conclusion we can draw from Figure 7.9, is that if p; = 0.1716 then regardless of

the degree of trust of the policy decision makers the debate will always end in a positive consensus.

7.8 Mathematical Modeling and Protecting CKS

In this section, we will present ideas about how we can use mathematical modeling to

create strategies and influence policies to protect CKS. The process of arriving at the mathematical
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model requires a collaboration between a team of diverse scientists including anthropologists,
ecological and environmental scientists, mathematical modelers and computational scientist. A
possible series of steps in arriving at a mathematical model to inform policy decision making for

CKS are as follows:

1. Identify CKS: Information about these species tends to be held by indigenous communi-
ties. Unfortunately, the history of the United States demonstrates a disregard for the cul-
tural values and traditions of the native tribes. These communities have been devastated by
famines, plagues, sickness and even genocide. As a response to these injustices indigenous
communities have become distrustful of the general population. Therefore, in identifying
CKS we would need the help of an anthropologist with specialty in communicating with the
American indigenous communities. The anthropologist will be crucial in generating trust

between our team and the communities that will be impacted by the extinction of a CKS.

2. Design strategies to protect the CKS: Once the CKS are identified then we need to study
the factors that are contributing to their extinction. The reasons may be convoluted. They
could be affected by pollution, deforestation, invasive species or their source of food may be
disappearing. Often times addressing these species are affected involves the consideration
of multiple factors. Here, the expertise of a team of environmental scientist is best fit to this

task.

3. Draft legislation: The best avenue to enforce the strategies designed by our team in step 2
are the governmental institutions. Thus, we need to draft legislation using legal language in
order to guarantee enforcement by system of courts. This can be done at the municipal, state
or federal level depending on the scope of our strategies and the availability of resources. We
also need to make sure that the indigenous communities agree to these laws. A collaboration
between a team of lawyers to draft the legal language, a team of environmental scientist to
convey the strategies and a team of anthropologists to communicate the legislation back to

the communities and get feedback.



175

4. Design a simulation of debates between policy makers: A bill will only become law after
a vote from policy decision makers. However, their deliberation can, to a degree, be pre-
dicted using mathematical modeling First, we need to figure out the initial conditions. This
is to say that we need to know where each of the policy decision makers stand with respect
to policy change. There are political analysts that study the behavior of these politicians and
follow their decisions closely. Then, we need to know how strongly they are influenced by
other policy decision makers, an estimate for py, to arrive at an estimate for p,. And, finally
we need to estimate how much influence to pass legislation will come from the electorate.
For this task we can refer back to our team of anthropologists or sociologists. With this
information we need to design a model for the debate between the policy decision makers.
Our models took the form of a system of non-linear ODEs. More complete models may use
a continuum to model the attitudes of the legislators and stochastic processes to account for
the uncertainty that may arise. Then, we need to come up with compatible discretizations of
the models. The design and discretization of the model will be the job for a team of math-
ematicians. Finally, the implementation of the discretization will likely need to be done in
a high performance cluster. Engineers and computer scientist may be the best fit to create a

robust parallel code.

5. Influence the electorate: In the case that our simulations show that legislation is unlikely
to pass, then we need to influence the electorate to pressure the legislators. We will need
a publicity plan that will convey to the public that we will all benefit from this legislation
in one way or another. This step is best suited by a team of publicists, artist and social

communicators.

6. Poll the electorate: After our publicity campaign we need to assess its effectiveness. This
is done to update the parameters of our models. We recommend a team of statisticians and

mathematicians for this task.
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7.9 Conclusions

In this chapter, we explored how we can use mathematical modeling to help protect CKS.
Change will only be enforced if legislation is passed. We can use mathematical modeling to
predict the outcomes of debates between policy decision makers. We have presented two models
one in which the electorate do not pressure the legislators and another in which they do. These
two models are called the models for debates without and with outside influence respectively.
From the analysis in [9] we are assured that debates without outside influence will always arrive
at a conclusion. Although we have no guarantee that the time to conclusion will be reasonable,
this question is left for future research. A reasonable starting point may lie in the following
references [91, 92]

From the analysis presented in Section 7.5, we find that the conclusion is strongly dependent
upon the initial conditions and the amplification parameter. If the initial conditions of the debate
are balanced, meaning that the same number of policy decision makers hold a particular attitude as
those that hold the symmetric opposite attitude, then although a conclusion to the debate will arise,
it will never be a consensus. Moreover, no side will win the debate. The outcome of debates with
balanced initial conditions will differ depending on the degree of trust among the policy decision
makers. If they are strongly distrusting of one another then, as shown in Figure 7.1, the conclusion
will favor the center of the attitude spectrum. This is due to the fact that policy decision makers
are not likely to amplify their views based on that of others within the debate. As the degree of
trust increases, however, there will be policy decision makers whose attitudes lie in the extreme
end of the spectrum, testament to which are the results presented in Figures 7.2,7.3.

If the initial conditions are unbalanced, meaning that there is an initial majority, however
slight, between the policy decision makers whose attitudes lie on the left side of the spectrum
and those on the right, then the conclusion tends to favor the initial majority. A major difference

between the balanced and unbalanced case is that the unbalanced case will, almost always, lead
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to the conclusion of the debate being a consensus. This depends on the degree of trust among the
policy decision makers. This was evidenced by the fact that in Figure 7.4, debates with unbalanced
initial conditions where the policy decision makers strongly distrust each other lead to a conclusion
that was not a consensus, whereas in Figure 7.5, when they are strongly trusting of each other the
debate terminated with a consensus. In each case the conclusion favored the initial majority.
Further exploration on the degree of trust that is necessary to arrive at consensus showed that if
the policy decision makers are willing to amplify their attitude based on that of others at least
0.1% of the time then consensus arises. This was the take away from Figure 7.6, and thus when
there is an initial majority very little trust is necessary to tip the scale in its favor.

Finally, when in the debate, we include the pressure from indigenous communities then the
first conclusion that we arrive at is that the debate will never end with a negative consensus. If
consensus arises then it will be a positive consensus. In order to find some estimates as to what
proportion of policy decision makers need to be influenced in order for positive consensus to be
the conclusion of the debate we need to consider the worst case scenario conditions, when initially
all of the policy decision makers strongly oppose policy change. Should positive consensus arise
under the worst case scenario conditions then we can be assured that the conclusion of the debate
will be the same under any initial conditions.

Under the worst case scenario conditions we find, in Figure 7.7, that there are two important
regions of the amplification and social activism parameters, one for which positive consensus will
arise and one where it will not. Moreover from Figure 7.8, we learn that the effect that these two
parameters have on the number of policy decision makers that strongly support policy change at
the conclusion of the debate is not gradual, rather, for every degree of trust there exists a critical
value of the social activism parameter with the property that any debate with a lower one will lead
to no consensus and any debate with a larger one will arrive at a positive consensus. In Figure 7.9,

we find that this dependence can be computed with an error of less than 0.001 by the seventh
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degree polynomial

pr = 2.7p7 — 11p5 — 15p2 4+ 7.6p3 — 2.4p2 4 0.64p, + 0.0015. (7.29)

This polynomial is monotone and therefore the higher the degree of trust among the policy de-
cision makers the higher the proportion of them that need to be influenced by the indigenous
communities in order to lead to a positive consensus. Moreover, if the measure of the degree of
trust is not available then, as a rule of thumb, if the we can influence at least 17.16% of the policy
decision makers then the debate will end with a positive consensus in any circumstance.

Finally, in Section 7.8, we present a set of ideas regarding how we can use models like the

one developed in the chapter to drive policy change.
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8.  CONCLUSIONS

In this thesis, we considered the numerical discretization of mathematical models in MHD.
As discussed in the introduction, this is an important area of research with applications that have
broad impacts to society. We also considered an application of mathematical modeling and simula-
tion to the social sciences, as part of a trans-disciplinary research project involving the intersection
of conservation ecology, public policy and the mathematical sciences.

In this chapter, we outline the major novel contributions presented in this dissertation. In
Chapters 3.,4. we prescribed the flow of a magnetized fluid (MHD kinematics) and derived a
model for the evolution of the electric and magnetic fields from Maxwell’s equations. This was
done in two and three dimensions respectively. A variational formulation of this model revealed

the chain of spaces.

H(rot; Q) —°% H(div;Q) —2 L2(Q). (8.1)

In developing a VEM we first defined a discrete version of these spaces. Their discrete versions

also form a chain:

div

v, =25 &, Ph. (8.2)

These spaces were introduced in [16]. We can define Fortin projectors making the following

diagram commute

H(rot; Q) —° H(div;Q) —2 L2(Q)
lzvh lzgh lZPh (8.3)

ot di
Vi, AL & s P,

This commuting property is the central result needed to prove that the discrete approximations
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to the magnetic field are divergence free. In order to approximate the inner product terms in
the variational formulation we define inner products that are equivalent to those associated with
their continuous counterparts. Following the framework laid out in [16], we do this by defin-
ing L?—orthogonal projections onto polynomial spaces. Unfortunately this projector is not com-
putable in V},. A novel aspect in the formulation presented is that this inner product is constructed
via an oblique projector.

In Chapter 5., we dropped the assumption that the flow was known to us and developed a
model that predicts the velocity field as well as the pressure of a magnetized fluid. This model
was coupled with our previous model for a complete simulation of a magnetized fluid that includes
both the electromagnetic and fluid mechanical phenomena. In developing a VEM we considered
the two dimensional case. The variational formulation of this coupled model reveals two chains of
spaces, the first is associated with the electromagnetics. This chain is (8.1) which we approximate
using the same spaces presented in (8.2). The second is the chain associated with the fluid flow

and is given by
[HY(Q)]? 2 12(9). (8.4)

We use P}, to approximate L2(Q) and introduce the space 7V}, forming the chain.

TV, —2 5 P, (8.5)

These spaces are borrowed from [90]. Similar to the case presented in the spaces in (8.2), we
develop an inner product in 7V}, that is equivalent to its continuous counterpart. These spaces
form a inf-sup stable stokes pair. The coupling in this system is non-linear. Thus, we develop a
linearization strategy. We can show that this strategy will provide approximations to the magnetic
field that remain divergence-free.

For all of the VEMs that we developed throughout this dissertation we were able to obtain
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important energy estimates that attest to their stability. Simulations based on these methods will,
at each time step, solve one or more linear systems. We were able to identify these as well-posed
saddle-point problems.

The series of simulations that we presented provide evidence about the rate of convergence
of the electric and magnetic fields, they are quadratic and linear respectively. We show that some
of the energy estimates do in fact hold. We also provide a model for magnetic reconnection.
The computational domain is the square [—1,1] x [—1,1]. The phenomenon happens near the
center of the domain. To show the versatility of the VEM we use an adaptively refined mesh to
provide higher resolution in this region. This mesh introduces a series of hanging nodes which
would make it difficult for other methods to provide formulations. However, this mesh agrees
with the assumptions we made on the mesh and the VEM provides approximations without any
complications.

This work presented is only meant to be a first step into research in this area and leaves a

series of open questions that we document in what follows.

(Q1) How to we develop and implement efficient preconditioners? As we mentioned before, at
each time step a linear system needs to be solved. This is a rather slow process without a
preconditioner to speed up an iterative solver like GMRES. This result can be leveraged to
come up with efficient preconditioner following the framework laid out in [69]. This was
done for a similar MHD system in [70] using a Picard fixed point iteration as the choice of
linearization. Efficient implementation of this preconditioner will require a generalization
of mass lumping. While it is unclear how this can be done in general, in [77] some strategies
are laid out in the context of elastodynamics. We also note that these type of preconditioners
have been used in 3D VEMs for problems in fluid flow as well as electromagnetics, see [50].

Other physics-based preconditioners have been developed, see [31, 39].

(Q2) How do we parallelize the VEMs developed? We have not addressed the implementation

aspects of the VEM. Although the similarities between FEM and VEM do imply that many
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of the techniques currently in use for FEMs can be imported over the extent to which this is

the case has yet to be studied.

(Q3) Why should the numerical approximations converge to the exact solutions as the mesh size
shrinks? Although we did provide evidence in the form of numerical experiments, see

Chapter 6., a formal proof of convergence is left for future work.

In Chapter 7., that comprises the OSU NRT interdisciplinary chapter, we introduced the
concept of CKS, species of utmost importance to a people’s culture, and an approach that utilizes
mathematical modeling of opinion dynamics to understand how opinions can be influenced to
develop policy that will protect CKS. This is presented in Section 7.8. Central to this idea is
the development of a model for debates between legislators. In this chapter, we developed a
mathematical model based on a non-linear system of ODEs.

The main conclusion that we can draw from the analysis in this chapter is that, if the elec-
torate influences at least 17.16% of the legislators then appropriate legislation is guaranteed to
pass. Thus, the modeling gives a quantitative estimate of the percentage of legislators that need
to vote in a certain way. If the assumptions are changed this quantitative estimate will change.
The main lesson that we can take away is that mathematical modeling can be successfully used in
collaborationn with environmental scientists, ecologists and public policy experts to model social

dynamics and inform public policy.
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