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Abstract

The purpose of this paper is to present a finite element approximation of the scalar
hyperbolic wave equation written in mix form, that is, introducing an auxiliary vector
field to transform the problem into a first order problem in space and time. We explain
why the standard Galerkin method is inappropriate to solve this problem, and propose
as alternative a stabilized finite element method that can be cast in the variational
multiscale framework. The formulation is extended also to the modified Boussinesq
equations as a model for waves in shallow water flows.

1 Introduction

There are several mathematical models for flows in shallow domains. However, a feature
they have in common is the mathematical structure of the coupling between the water
elevation and the velocity, the unknowns of the problem. This coupling is already present
in the simplest setting, modeling linear gravity waves in shallow domains, and is also
present in more complex models, such as the Saint-Venant or the Boussinesq equations.

In this work we present a finite element approximation of the modified Boussinesq
equations introduced in [5]. Our main concern is the development of a formulation allowing
to use equal interpolation for the water elevation and the velocity. In general, this is not
possible, not even for the linear problem which we use to explain the source on instability
of the classical Galerkin method.

Our formulation is based on the variational multiscale approach in the format intro-
duced in [3, 4]. The basic idea is to split the unknowns into a resolvable component,
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which can be reproduced by the discretization method (in our case finite elements) and
the remainder, which we will call sub-grid scale or subscale. Rather than solving exactly
for the latter, the formulation results from a closed form approximation for the subscales,
which is designed in order to capture their effect on the discrete finite element solution.
This leads to a formulation that allows the use of equal velocity-depth interpolations. We
prove analytically this fact in a particular case, only aiming to explain the stabilization
mechanism introduced by the approximation of the subscales.

2 Problem statement

2.1 Initial and boundary value problem

Let us consider the motion of a fluid in a shallow domain whose horizontal projection is
Q c R? and whose depth, measured when the fluid is at rest from a horizontal free surface
to the bottom of the domain, is H(x), = (x1,x2) € Q. The vertical coordinate is taken
x3 = 0 at the free surface, so that x3 = —H(x) is the equation for the bathymetry. Let
n(x, t) be the free surface elevation of the fluid in motion and wu(x, t) the velocity measured
at 3 = SH, with the parameter 3 given, and with ¢ € [0, T], the time interval of analysis.

Let a be the amplitude and A the wavelength of a characteristic mode of a wave
propagating in the domain of analysis. Let also Hy be a characteristic depth of this domain,
and define the dimensionless numbers ¢ := a/Hy, p := Hp/A. The Boussinesq wave theory
is obtained by expanding the equations of motion for an inviscid incompressible fluid in
terms of ¢ and j, and retaining only terms of order up to O(g) and O(u?), so that it
requires ¢ << 1, u << 1 and /p? = O(1).

The modified Boussinesq equations presented in [5] can be written as

Om+V - (Hu) + eV - (nu) + p?V - J, =0, (1)
ou+ gVn+eu-Vu+ p?J, =0, (2)
where g is the magnitude of the gravity acceleration and we have introduced the auxiliary
fields J, := C1H3E + C3H?E" | J, := CoH?0,E + BHO,E”, E := VD, D := V - u,
Ef .= vDH DH .= V. (Hu), where C;, i = 1,2,3, are constants defined in terms of 3
(see [5]).
The boundary conditions to be considered are of two types:

e Inflow boundary, I't. The elevation is known, so that n =% on 'y, where the overbar
denotes given boundary conditions. The velocity « depends on the elevation 7.

e Reflecting boundary, I'g. In this case, the normal component of the velocity must
be zero. It can be shown that this implies that the normal component of J, must
vanish [6], so that n-u =0 and,n-J, =0 onl&R.

Finally, initially conditions of the form n(z,0) = n°(x) and w(z,0) = u’(x) have to

be appended to the problem.

2.2 Variational problem

Let £(x) and v(x) be the elevation and velocity test functions, respectively, belonging to
the appropriate functional spaces (see below for the functional setting in the linear case).
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To account for the boundary conditions described, & must vanish on I't and the normal
component of v must vanish on I'g.
Multiplying (1) by € and (2) by v and integrating by parts, one gets

/anmdac—/QV£-(Hu)dac—s/ﬂvg-(nu)dm—pQ/QVﬁ-Jnda::O, (3)

/v-@tuda:+g/v-vndm+a/v-(u-Vu)d:L'—i—;ﬁ/v‘Juda::O, (4)
Q Q Q Q

which must hold for all test functions £ and v.

The auxiliary fields J,, and J, involve second derivatives of the velocity. To cope with
them, there are basically two options, either to project directly E and E or to project
first D and D,

3 Space discretization using the Galerkin method

3.1 Galerkin method

Let {Q2¢} be a finite element partition of the domain €2, with e = 1,...,nq, of size h =
max, h¢, h¢ = diam(Q°€). Let also V} be a finite element space constructed from this
partition using continuous Lagrangian interpolation within each element domain. Clearly,
this space is a subspace of the space where the continuous unknowns (elevation and velocity
components) must be defined. We intend to use equal interpolation for both, and therefore
the problem consists in seeking (-, t) € Vi and up(-,t) € V;? satisfying the adequate
boundary conditions and solution of the finite dimensional time evolution problem

/fhatnh da — /th - (Hup) da — 6/ Vén - (npup) de — MQ/V&L ~Jppde=0, (5)
0 Q 0 0

/'vh-8tuhd:c+g/'vh-Vnhd:c+s/vh-(uh-Vuh)dm—k;f/'vh-Ju,hdw:O, (6)
Q Q Q Q

which must hold for all test functions &, € V}, and vy, € Vh2 satisfying the corresponding
homogeneous boundary conditions. Initial conditions have to be appended to this initial
value problem.

The standard Galerkin finite element approximation to problem (3)-(4) is (5)-(6). It
is the main goal of this work to show that it is unstable and to devise a modification to
enhance its stability properties.

3.2 Mathematical framework for the linear non-dispersive problem

Let us redefine n < 1 — 7, so that the boundary conditions are homogeneous: 1 = 0 on 'y
and n-u = 0 on I'g. If ¢ = 0 (linear problem) and u? = 0 (non-dispersive problem), the
equations to be solved for H constant are

on+HV -u = f,, (7)
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for appropriate f, and f, that depend on the boundary value 7. Problem (7)-(8) can be

re-written as
il Lo Mol =1

This problem is well posed for € V,, and u € V', where

Vy={¢€ H'(Q) | £=00nTr},
Vey={ve H(iv,Q) |n-v=00onTR}.

The usual notation is used in these expressions.
If we define the spaces V =V, x V,,, L = L%(Q2) x L?(Q), problem (7)-(8) can be cast
into the following abstract framework: find v € C°([0,7]; V) N C*([0,T]; L) such that

du
— + Au =
T + Au = f, (9)

where A : V — L is defined by

_n _ |HV-u
u = |:u:|b—>A’LL— [ 9V }

To simplify the notation, let us take ¢ = 1, H = 1 and assume all the variables are
dimensionless.

Let (-,-) be the inner product in L. The norm is a space X is denoted by || - | x.
Problem (9) is equivalent to find u € C°([0,T]; V') N C([0, T); L) such that

(?Z’“) + (Au,v) = (f,v)  Yoel. (10)

The well-posedness of the problem relies on the following properties:
1. A is monotone: (Au,u) > 0.

2. A is maximal. In the case A is monotone and L reflexive, as in our case, this is
implied by

[AullL = cillully — eollullL VueV.

In our case, monotonicity and maximality of A are trivially checked. Since Av € L for all
v €V, we have

(Au,u)—/nV-udw—i—/Vn-udw—O,
Q Q

| Au|? = /Q V- ulde + /Q VP dz = full? — |lull3.
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If these two conditions hold, Hille-Yosida theorem guarantees that there exists a unique
solution to the problem that can be bounded as follows (see, for example, [2]):

sup |lul[L < ¢ (HUOHLJFT sup HfHL) (11)
[0,T] te[0,17]
du df
sup [|—| <c|||lwl|lv +7T sup |— 12
tefo,r) Il dt [l (H | tefo,r) || dt L) 12)

dt

) (13)
L

Let us indicate how to prove these bounds. Bound (11) is obtained by taking v = (-, t)
in (10), using the monotonicity of A and integrating from ¢ = 0 to an arbitrary ¢’. Bound
(12) follows using a similar argument to the equation differentiated with respect to t. The
important point is bound (13). It follows taking v = Aw in the variational equation,

sup lully <c (HUOHV + T sup
t€[0,T] te[0,T]

du dul]? 1
[Au||7 = (Au, Au) = (f, Au) — ( = Au ) < |fIZ + |57 + 5/lAulZ,
de dt|, 2

and then using the maximality of A and bound (12).
The discrete problem using the Galerkin method is: find u € C1([0, T]; V},) such that

du
<dth,vh> + (Aup,vp) = (f,on) Yoy € V.

Note that the test function and trial solution spaces are the same.

Bounds (11) and (12) can be proved for the discrete problem exactly as for the con-
tinuous one. However, bound (13) does not hold for the discrete problem. The reason is
quite simple: Auy, cannot be taken as test function, since for uy € Vy,, Aup € Vi. Observe
also that from the numerical point of view, (13) is what prevents oscillations, since in our
case it gives control on the divergence of the velocity and the gradient of the elevation.

As a conclusion, the standard Galerkin method may yield oscillations.

4 Stabilized finite element method

4.1 Application to the linearized non-dispersive problem

Let us consider first the non-dispersive problem and linearized using a constant velocity
field ug, so that the differential equations of the problem are

o+ HV -u+cug-Vn=fp, (14)
ou+gVn+eug-Vu = f,. (15)

We will first present the stabilized method we propose for this problem and give a stability
estimate. This stabilized method is based on a decomposition of the unknowns n and u into
their finite element component and a subscale, that is to say, n = n, +71 and u = u, +u’.
The next step is to give a closed form expression for the subscales in terms of the finite
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element components. Using heuristic arguments, whose motivation will be omitted, it can
be shown that the subscales can be approximated by

n' = 7P (O + HV -up, + cug - Vg, — f), (16)
u' = 7P (Opup, + gV, + eug - Vuy, — ), (17)

where P’ is a projection onto the space of subscales chosen and 7 is a parameter whose
expression is given by

h
T = s
01€|UO‘ + CQ\/gH

Cy and Cy being algorithmic constants. See [1] for details of the derivation.

Inserting expressions (16) and (17) into the variational formulation of the problem and
taking into account that for H and wg constant the stabilization parameter 7 will be the
same for all the elements of the finite element mesh, the stabilized formulation we propose

1S:

(18)

0= %(&nh,ﬁh) — g(un, V&) — %(2?“077}” V) — %(fméh)

+ (Orup, vn) + g(Vnn, vp) + (eug - Vup, vy) — (fu,vn)
+ T%(P’(amh + HV -up +eug -V, — fr), HV - vy, + cug - V&)
+ 7(P' (Opup, + gV + cug - Vuy, — ), gVEL + eug - Voy,), (19)

which must hold for all test functions &, and vj, in the appropriate spaces. The terms
in the first two rows of this variational equation correspond to the Galerkin contribution,
whereas those multiplied by 7 should provide stabilization. We will see next that they
indeed provide additional stability.

Let us consider the case P’ = P,f-, that is, the space of subscales is orthogonal to the
finite element space. We assume that the velocity and elevation are interpolated using
equal continuous functions. We will obtain in this situation a stability estimate for the
finite element unknown wp(x,t), nn(x, t), solution of the semidiscrete problem (continuous
in time). For that purpose, it is enough to consider the case without forcing terms in (19).
The problem to be considered is then

0= %(Gmh,&z) = g(un, V&n) — %(5“077’“ Vén)

+ (Qyup,vp) + g(Vnp,vp) + (eug - Vup, vp,)
+ T%(P,LL(HV cup +eug - V), HV - vy + cug - V&)
+ 7(PH(gVnn + eug - V), gVE, + cug - Vuy,). (20)

If at each time t we take &, = np, vy, = up, it is found that

lgd 2, 9 ypl 2
-2 = 2 IPH(HV - .
5 g Il + TP (Y -+ eug - V)|
1d
t 5 g llunll® + 7IPR (¥ + euo - Vun)||? < 0.
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Here and in what follows, we use the abbreviation || - [| = || - || 2(q). Integrating from ¢ =0
to any time ¢ one gets

lg 1 g _["
gﬁllnh(t’)ll2 + §Huh(t')\|2 + HT/O | P (HV - up(t) + eug - Vi (8))[|*dt

tl
+r/ | Pi- (gVnn(t) + eug - Vg (t))||dt
0
lg 2 1 2
< -z - ) 21
< 5 ZImOI? + 3 s 0)] (21)
If now we differentiate (20) with respect to time and at each time ¢ we take &, = Oy,
vy, = Oyuy, and after this we integrate from ¢ = 0 to any time ¢’ we get

lg
2H

t/
+ ;]IT/ 1P (HV - Bgun(t) + eug - Vo (t)) | *dt
0

1
19 (E)]* + 1O ()1

t/
+ 7'/ | P (gV O (t) + eug - Voyuy(t))||?dt
0
lg 2 1 2

< -z — : 22

< S 2o O)]> + 51 aan(0)] (22)
We assume now that the family of finite element meshes is quasi-uniform, so that there

exists a constant Cji,, such that

C’inv
Vol < =2 o (23)

for all constants in the finite element spaces, either of velocity or of elevation.

Evaluating (20) at t = 0, taking &, = 9yn(0), v, = yup(0), using Young’s inequality
ab < iaQ + %bQ for all constants o > 0, and using the inverse estimate (23) and the
expression of 7 (18), we obtain that there exists a constant C' for which

g
L0 (O + |9 (0)
< C (LIHY - un ()2 + g7 (0)]* + 2llewo - Viu (0)]2 + llewo - Vun (0)]2) . (24)

Here and in what follows, C' will denote a generic constant, not necessarily the same in
different appearances.

To obtain stability for V - up and Vrny, it is seen from (21) that we need to bound only
their component in the appropriate finite element space. For that, we can take as tests
functions in (20)

& =7Pu(&), & =HYV -uy+ecug- Vi,
vy = TP (Vn), Un = gVnu +eug - Vuy,

which yields
g = _
T IPa(EI* + 7| Pa(on) *

g g - _
<C (ﬁTH‘?t??h”z + 7| 0w + ﬁfupi(ﬁh)uz + THP,Li(vh)H?) ,
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which combined with (21), (22) and (24) yields the stability estimates we were looking
for:

Eorgax In(s)[* + max un(s)[* < H772H2 + . (25)

/ 1€R(s)l ds+7’/ o (s)||%ds

< C (G + Il + S Y Pt + gV
+ 4 rllewo - V2t + 7lleuo - Vauh|t) (26)

From the numerical point of view, estimate (25), which bounds the C°(0,T; L?(Q2)) norm
of the unknowns, is weaker that (26), since in this last case we have some control on the
divergence of the velocity, the gradient of the elevation and the convective term in both
equations (14) and (15).

4.2 Stabilized finite element method for the general problem

Extending the ideas of the previous subsection to the Boussinesq equations, the stabilized
finite element formulation we propose in this case is

Hi()(amh,m - H%(Huh, Vén) — Hioemhuh, Ven) — Hioﬁun,h, Vén)

+ (Oywn, vp) + 9(Vin, vn) + e(up - Vug, vg) + 1% (Jyp, vp)

el

+ hgToZ_:Te (P'(Omn +V - (Hup) + eV - (quun) + p°V - Ty 1)

V- (Hvp) + eV - (§pun))qe

Tlel

+ ZT "(Opun + gV + ewp, - Vup + (2T n), gVEL + euy, - Vop)g. =0, (27)

which must hold for all test functions &, and wvy. Here, Hy is a characteristic depth only
needed to scale the equations. This stabilized finite element formulation has proven to be
stable and accurate in numerical simulations.
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