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Abstract

The accurate numerical simulation of wave disturbance within harbours requires con-
sideration of both nonlinear and dispersive wave processes in order to capture such phys-
ical effects as wave refraction and diffraction, and nonlinear wave interactions such as
the generation of harmonic waves. The Boussinesq equations are the ssmplest class of
mathematical model that contain all these effects in a variable depth, shallow water envi-
ronment. There are avariety of Boussinesg-type mathematical modelsand it is necessary
to compare and contrast them both for their limitationswith respect to the physical param-
eters of the problem and also for their ease of application as part of a suitable numerical
model. It is decided here to consider a set of extended Boussinesq equations which pro-
vide an accurate model of the wave processes over a greater range of depths than the
classical Boussinesg mathematical model.

A method-of-lines numerical algorithm is proposed for these problems, combining a
finite element spatial discretisation with existing, adaptive order, adaptive step size time
integration software. Two simpler one-dimensional, nonlinear, dispersive wave models;
the Korteweg-de Vries equation and Regularised Long Wave equation, are used in the
initial development of the numerical methods. It is shown that within the shallow water
framework alinear finite element method is sufficiently accurate for these problems.

This numerical method is then applied to the one-dimensional extended Boussinesq
equations. It is shown how the previously developed method can be directly used and
that it is of similar accuracy to a previously published finite difference method. Initial
conditions and boundary conditions are described in detail taking into account physi-
cal, mathematical and computational considerations. A new formulation of internal wave
generation is devel oped which allows reflected waves to pass through the wave generation
region. The performance of the numerical model is demonstrated by comparison against
theoretical results, a previously published finite difference model and experimental re-
sults.

The two-dimensional extended Boussinesq equation system isrewrittenin aform suit-
able for the application of a linear triangular finite element spatial discretisation. The
formulation of appropriateinitial and boundary conditionsin combination with the appli-
cation of the time integration software to this equation system is considered in detail. The
performance of the numerical method istested by comparison with experimental data and
the suitability of the model for harbour design is investigated by simulation of arealistic
harbour geometry and wave conditions.
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Chapter 1

| ntroduction

1.1 Boussinesgq wave equations

The design of a harbour will generally involve the testing of a number of possible layouts
for avariety of possible wave conditionsin order to produce a design that minimiseswave
disturbance within the harbour. Such problems can be analysed experimentally with scale
modelsin wave tanks, or numerically by the application of a suitable mathematical model
and numerical method. The advantage of numerical modelsis the ease with which differ-
ent layouts can be constructed and tested compared to rebuilding of the physical model.
However the assumptions required in their formulation limit their application and impor-
tant physical processes may not be modelled correctly if an inappropriate mathematical
model is chosen. The numerical models are usually based on shallow-water mathematical
models, however there are a variety of further simplifying assumptions that can be made
depending on the observed physical situation of the model. The wave processes within
and surrounding a harbour can generally be termed to be within the nearshore zone, ie. the
region of water where the shape of the free surface is affected by the shape of the sea bed,
althoughitislimited by the exclusion of regionswithin which waveswould be expected to
break and hence invalidate the shallow-water mathematical model. In the nearshore zone
accurate prediction of wave activity needs to account for both nonlinear and dispersive ef-
fects. Important wave processes in thisregion include diffraction, refraction, shoaling and
harmonic interaction. While the incompressible Navier-Stokes equations would provide
an accurate mathematical model of these processes the numerical solution of a realis-
tic problem would involve a large three-dimensional spatial domain with a free-surface
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boundary. In practice the shallow-water nature of this class of problem can be used to
simplify the mathematical model and so reduce the computational expense of its solution.
Thisis achieved by averaging the equations through the depth and reducing the spatial do-
main of the mathematical model to two horizontal dimensions. The evolution of the free
surface isthen encapsulated in an equation derived from the three-dimensional continuity
equation. This procedure introduces, either explicitly or implicitly, a simplified represen-
tation of the vertical velocity which restricts the validity of the mathematical model to a
shallow water environment. The simplest such equation systems to capture both nonlin-
ear and dispersive wave processes are the Boussinesg equations. The derivation process
for these equations is not unique and in this work all equation systems including both
nonlinear and dispersive behaviour are termed as being of Boussinesg-type. All model
weakly nonlinear, weakly dispersive water waves in a variable depth environment, and
in shallow water their linearised dispersion characteristics approximate Stokes first order
wave theory [109].

Historically, nonlinear dispersive wave equations were first developed to explain ex-
perimental observations of solitary waves which could travel for relatively large distances
without changes in their shape or speed [109]. In the 1950's Ursell [101] unified this
work and other long wave theories by defining a parameter based on the wave amplitude,
wavelength and water depth which parameterised the relative effects of nonlinearity and
dispersion. Inthe 1960's Ursell’sresult was used by several researchers[65, 70, 78] to de-
velop Boussinesg-type equationsin variable depth environments. Peregrine [79] later pre-
sented a set of two-dimensional Boussi nesqg equations which have been the basis of much
of the modern-day work. However this system of equations is limited to very shallow
water; their linearised dispersion characteristics rapidly diverge from the true behaviour
in deeper water rendering the model invalid in these situations. In recent years there have
been several proposals of extended Boussinesq systems for which the dispersion relation-
ship is valid up to the deep water limit, increasing the useful range of these models for
many applications. Madsen et al. [66] added extra dispersion termsto the original system
in order to improve the linear dispersion characteristics. This procedure was extended to
avariable depth environment [67], although more recent work by Beji and Nadaoka [11]
has suggested that there may be inconsistencies in this approach. Beji and Nadaoka [11]
have produced an extended Boussinesq system, valid in a variable depth environment, by
a simple algebraic manipulation of Peregrine’s origina system. The consistency of the
various equation systemsiis still being debated [12, 87] although most recently Schaffer
and Madsen [88] have suggested that these equation systemsare all equivalent and can be
derived from a further set of extended Boussinesq equations involving an additional free
parameter [86]. In contrast Nwogu [ 72] derived an extended system of equationsfrom the
full fluid equations by choosing the velocity at an arbitrary depth as one of the variables.
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Although the extended systems have improved dispersion characteristics they are all still
formally of the same accuracy as the original system and hence are restricted to a shallow
water environment.

Most of the numerical schemes for the Boussinesq equations are based on finite dif-
ference methods. Peregrine [78] presented probably the first finite difference method for
a Boussinesg-type equation system. However Abbot et al. [1, 2] pioneered the finite dif-
ference solution of the origina Boussinesq system for practical engineering problems,
and analysed the methods carefully to ensure accurate solutions. Madsen et al. [66, 67]
and Nwogu [72] applied extensions of these techniquesin their finite difference methods
for the extended Boussinesq equation systems. More recently Wei and Kirby [106] pre-
sented an alternative technique for deriving finite difference schemes for Boussinesg-type
systems and demonstrated that accurate solutions could be obtained. These finite differ-
ence methods have been used to predict wave elevationsinside harbours [2, 94] and wave
interactions in the nearshore zone [73].

The finite difference methods are simple to formulate, but difficulties in modelling
irregular geometries in two space dimensions with structured grids can lead to a loss of
accuracy [94]. Finite element methods are straightforward to apply on complex spatial
domains but their application to the Boussinesq equations has until very recently been
limited to the original Boussinesq system [8, 56, 57]. Langtangen and Pedersen [58, 59]
have developed Gaerkin finite element methods based on unstructured grids of linear
triangles and biquadratic rectangles within the framework of the DIFFPACK software.
Ambrosi and Quartepelle [6] applied a modified linear Taylor-Galerkin method to the
Boussinesq equations and applied thisto problems on unstructured linear triangular grids.

At the start of this project there were, to the author’s knowledge, no applications of fi-
nite element methods to extended Boussinesq equation systems. However, very recently,
Li et a. [62] have described a bilinear quadrilateral finite element method for Beji and
Nadaoka's extended system [11]. Thiswork is compared and contrasted with the numer-
ical model developed here throughout the thesis. However there appear to have been no
applications of finite element models of these equationsfor realistic engineering problems
at thistime.

1.2 Outlineof thethesis

Theam of thiswork isto design anumerical method for the ssimulation of the wave distur-
bance inside and around harbour geometries. The Boussinesq wave equations, accounting
for both weakly nonlinear and weakly dispersive wave processes, have been identified as
a suitable mathematical model athough their form is not unique and the precise form of
the system will have to be chosen. In Chapter 2 the derivation of Boussinesg equation
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systemsis considered and the properties of various aternative systems are compared and
contrasted. In particular it is shown that extended Boussinesq equation systems signifi-
cantly increase the range of depths over which the model is applicable and one such model
is selected for use in this work.

The numerical method used must be suitable for arbitrary two-dimensional spatial do-
mains and al so must be accurate over the long time periods required for the computations.
In thiswork it is proposed to combine an unstructured triangular finite element method
with existing adaptive order, adaptive time stepping software within a method of lines
framework. Initial investigations of potential numerical methods use two simpler nonlin-
ear dispersive wave equations, the Korteweg-de Vries equations and the Regul arised Long
Wave equation. These equations retain many of the important mathematical properties of
the Boussinesq equations but are written in only one variable which simplifies the devel-
opment of the numerical algorithms. The derivation of these equations is considered at
the end of Chapter 2 and their numerical approximation is described in Chapter 3. Many
different one-dimensional spatial discretisationsare possible, although only those that can
be extended to two-dimensional unstructured triangular grids are considered in detail. In
particular it is shown that by rewriting the Korteweg-de Vries equation, which contains
athird spatial derivative, as a system of two equations of lower order differential form a
novel linear finite element method can be devel oped and accurate solutions obtained. The
accuracy of the numerical scheme is analysed and numerical experiments are performed
with exact solitary wave solutions of the equations.

The numerical modelling of the one-dimensional form of the extended Boussinesq
equations is considered in Chapter 4. It is shown here that the numerical methods devel-
oped in the previous chapter can be directly applied to this equation system. Particular
attention is paid to the initial conditions and boundary conditions for these problems and
techniques are described that enable efficient use of the time integration software in com-
bination with them. The accuracy of the numerical method is analysed and compared to a
previously published finite difference method. The performance of the numerical method
is demonstrated by comparison with theoretical results, the previously published finite
difference method and experimental data.

The numerical approximation of the two-dimensional extended Boussinesg equations,
representing the most general problem to be considered in thiswork, isdescribed in Chap-
ter 5. It is necessary to rewrite some parts of the equation system so that the previously
developed numerical method can be applied. The equation system is rewritten in a novel
lower order differential form by extending the techniques devel oped in the previous chap-
ter. The approximations necessary are discussed in detail here. The spatial discretisation
is then achieved with alinear finite element method based on an unstructured triangular
grid. Accurate solution of these problems necessitates the adequate spatial resolution of
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the surface waves and thiswill result in alarge sparse differential-algebraic equation sys-
tem which must be solved efficiently for the method to be fully practical. Sparse direct
and iterative solution strategies are considered together with reordering techniques that
can further increase efficiency. The performance of the numerical method is evaluated
by tests involving simple theoretical solutions, experimental data and the simulation of a
realistic harbour configuration.

In Chapter 6 the suitability of the numerical method proposed here for the simula-
tion of the wave disturbance in harbours is reviewed. Areas requiring further work are
discussed in detail and possible extensions to the numerical model are outlined.



Chapter 2

The Boussinesg Equations

2.1 Introduction

Boussinesq equation systems model water waves in shallow water, including the first
order effects of nonlinearity and dispersion. Various ways of deriving Boussinesg-type
systems have been discussed in the literature. These can generally be split into so-called
engineering derivations [3, 68, 69, 81] and more rigorous derivations based on small pa-
rameter expansions [70, 72, 80]. Here the rigorous derivation of nonlinear, dispersive
equationsis considered, as the techniques and approximationsinvolved provideimportant
insights into the numerical methods proposed in the following chapters. The mathemat-
ical framework for the analysis of nonlinear, dispersive shallow-water waves is outlined
in Section 2.2 based on the initial assumptions of an inviscid, incompressible Newto-
nian fluid. The appropriate non-dimensionalisation and scaling of the equations is de-
scribed in detail. The derivation procedure for Boussinesg-type shallow water equations
is not unique and a variety of different equation systems have been proposed, for exam-
ple [11, 66, 72, 80]. It isthe aim of this chapter to evaluate the possible models and to
select the most suitable one for numerical computation. The Boussinesq models can be
evaluated theoretically through their linear dispersion characteristics, but it is also impor-
tant to consider the practicalities of applying a numerica method, bearing in mind the
eventual aim of solving three-dimensional problemsin variable depth environments. The
classical form of the Boussinesq equations is derived in Section 2.3. The work in this
section follows the derivation procedure presented by Peregrine [80] but includes the ef-
fect of a spatially varying depth to derive the variable depth equation system stated by
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Peregrine in that work. The associated dispersion properties of this equation system are
described and compared to linear dispersive wave theory.

More recently the original Boussinesqg equation system has been extended to include
the higher order effects of both nonlinearity [107] and dispersion [11, 66, 72, 95]. Here
the detailed derivation of two so-called extended Boussinesq systems, which improve the
dispersive properties of the equations, is presented in Section 2.4. The first, due to Beji
and Nadaoka [11], is produced by a simple manipulation of Peregrine's original Boussi-
nesq system. The second, dueto Nwogu [72], isderived by an aternative procedure. Here
these variable depth equations are derived using the non-dimensionalisation and scaling
of Peregrine [80], for consistency with the previous work in this chapter. The dispersion
properties of these extended systems are compared to the classical equations and to the
linear theory. Detailed derivations are given for these dispersive properties with com-
parison of the results made to those stated in the literature, and to those for alternative
extended Boussinesq systems.

The Boussinesq equations have arelatively unusual differential form compared to the
more standard fluid flow equations, such asthe Euler or Navier-Stokes equations, and may
pose specia difficultiesin their numerical approximation. It is shown in Section 2.5 how
two simpler nonlinear dispersive equations are derived from the Boussinesq equations
which contain these unusual features but in equations of only one variable. These ssmpler
equationswill serve as prototypesfor the numerical methods presented in the next chapter.
Exact solutions of these equationsin the form of solitary waves are derived in this section
and the appropriate scale of these waves within the Boussinesq framework is considered.

In Section 2.6 the equation systems derived in this chapter are reviewed and the form
of the Boussinesq equations chosen for use in thiswork is discussed.

2.2 Themathematical model

The starting point for modelling water waves is the incompressible Navier-Stokes equa-
tions. However the numerical solution of these equations, a three-dimensional problem
with afree-surface boundary, is extremely complex and it isusual to make some simplify-
ing assumptions before the numerical solution is attempted. If the water isinitially at rest
and waves propagate into the domain from the boundary then the flow can be assumed to
be inviscid and irrotational [80]. Vorticity can diffuse in from the boundary once the fluid
isin motion but for afinite time the effects will not be felt throughout the fluid.

The Boussinesq equations describing shallow water flow are derived from the incom-
pressible, irrotational Euler equations[80]. For smplicity of presentation only two spatial
dimensions are considered; (x,z) being horizontal and vertical respectively. The z coor-
dinate varies between the free surface 1 (x,t) and the sea bed —h(x) with the origin taken
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at the still-water depth. The frame of reference isillustrated in Figure 2.1. The governing

z

z=n(xt)

z=h) |

Figure 2.1: The frame of reference.

equation system is comprised of horizontal momentum, vertical momentum, incompress-
ibility and irrotationality equations respectively. These equations are written in terms of
the two-dimensional velocity field (U, W), pressure p, constant density p and acceleration
due to gravity g with respect to the coordinate system (x,z) and timet.

gUu | dU 9U  19p

W+UW+WE+E(9X =0 (2.1)
g_lj(+%—vg = 0 (2.3)
‘z_LZ’_%_VXV _ 0 (2.4

At the free surface z= n(x,t) the particles are free to move with the fluid vel ocity, hence
there is a kinematic boundary condition,

on Jdn
W—Uﬁ—ﬁ =0 (2.5)

At the surface it is also assumed that surface tension is negligible and that there are no
applied stresses [80], hence there is a simple constant pressure boundary condition,

p =0 (2.6)
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where the constant pressure is set to areference level zero at the free surface.
The bottom boundary z= —h(x) is assumed to be fixed and impermeable and hence
the kinematic boundary condition reduces to,
dh

WHUZ =0 @2.7)

2.2.1 Non-dimensionalisation

The parameters p, g, and H are chosen to non-dimensionalise the system variables, where
H isatypical water depth eg. the average depth. This choice follows the work of Pere-
grine [80], but is not unique.

., X . zZ &~ h . m . g
R=m =0 h_H, = t= Ht
~ U ~ W ~ p
U:—, W:—7 = —-
Var g’ "7 bt
2.2.2 Scaling

To be able to examine the magnitude of individual terms of the equations it is necessary
to scale theindividual variables so that every aspect of the problem has variation of '(1).
The physical system can be characterised by the typical water depth H, a typical wave-
length A and a typical wave amplitude a. The nonlinearity and dispersion present in the
system are parameterised by the ratios € and o respectively [80].

(2.8)

o = (2.9

> IIw

Ursell [101] discovered a correlation between these two parameters that predicts which
wave theory will be applicable. Thisisknown as the Ursell Number, Ur, where.
e aA?

Ur = —

o = W (210

The Boussinesg wave theory requirese < 1, o < 1and Ur to be £(1) [101]. The equa-

tion system can then be consistently derived from the suitably scal ed and non-dimensionalised

fluid flow equations by integrating through the depth and then expanding in terms of the
small parameters o and €. Terms up to and including &' (&, 2) are retained.

The coordinates are now scaled appropriately. The horizontal coordinate is scaled
such that the scaled coordinate X changes /(1) over one wavelength. Timeis also scaled
in this manner since the flow will be horizontal to first order and this choice will produce
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an 0'(1) horizontal velocity. The free surface elevation is scaled to be &/(1) compared to
atypical wave amplitude.

X=o% f=of, ﬁ:g (2.11)

Examining the free surface boundary condition (2.5) and the continuity equation (2.3)
leads to the following scaled velocities.

LW

U= 9, W = (2.12)
€ €0
All other variables are assumed to have scaling factors of one.
Inserting these new variables into the equations (2.1)-(2.4) gives,
aU 220 au o 9p
aA +e“U aA W5+5 =0 (2.13)
oW oW oW 9p
52 2520 e262R op _
€0 o +e0 UaA GW8”+8”+1 0 (2.19)
U W
=0 2.15
9% oz (215
dU 28W
55 O = 0 (2.16)
At the free surface Z = 1) the boundary conditions (2.6) and (2.5) become,
p =20 (2.17)
~ a0n 9N
W-—eU——-—— = 0 2.18
dx ot (2.18)
At the bed Z= —h the boundary condition (2.7) becomes,
. .oh
W+Uax =0 (2.19)

These equations represent a non-dimensionalised, scaled system for small amplitude non-
linear water waves and are the basis for the derivation of all the Boussinesg-type shallow
water equations considered in this work.
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2.3 Theclassical form of the Boussinesq
eguations

2.3.1 Derivation

Peregrine [80] provided a precise mathematical framework for the rigorous derivation of
water wave equations. In that work a one-dimensional system of Boussinesq equations
describing small amplitude nonlinear water waves in a constant depth environment was
derived by expanding equations (2.13)-(2.19) in terms of the small parameters € and o.
Following the procedure outlined by Peregrine the derivation of one-dimensional Boussi-
nesq equations is shown here in detail with the effects of a variable depth included in the
derivation. Although the depth is assumed constant initially, terms involving a variation
in depth are not neglected in the derivation procedure and the extension to the variable
depth equations, stated by Peregrine [80], follows straightforwardly afterwards.
Integrating equation (2.15) with respect to Z and applying Liebnitz’ Rule ! gives,

7 oW
/ﬁa dz = /a*
9

< z ~ d(=h
|~———/U _g1 20N gy,

A

C>

N

s
|

W~_
i ox

Using the boundary condition (2.19) at Z = — h, and the fact that the coordinates X and Z
are independent gives,

) PR
W = ——/~U dz (2.20)

The vertical velocity W|; is simply denoted W. Substituting equation (2.20) in equation
(2.16), and integrating with respect to Z,

W W
9z = ox
20° 7 J dz 2.21
——Ga)zz/ﬁUZ 2.21)
U = Uk +0(c? (2.22)

where Ug(%,f) is an arbitrary function of % and f introduced by the integration. Equa-

Liebnitz Rule: Given f(x,2), a(x) and b(x), where f and % are continuousin x and z,
and a and b are differentiable functions of X,

123 dz = & (2 dz) + F(x2) %2~ F(xb) 2

RS
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tion (2.22) therefore implies that U is independent of 7 to ¢(c2). Substituting equa-
tion (2.22) in equation (2.20) and using the independence of U from Z to evaluate the
integral leads to an expression for the vertical velocity W.

“ Jd oA
W o= a_x/ Uo(%,£) dZ+ 0(c?)

= —j— ((z+h)Uo) + 6(0?)

B auo a(ﬁoo) 5
= —Z52 = +0(c?) (2.23)

Substituting equation (2.23) in equation (2.16) and integrating with respect to Z obtains
an expression for U.

020y 030
= = —o? (z a>220+ éx °)>+@’( ) (2.24)

. - 2020y .0%(h0o)
i ~ 2[4 0 ~ 0 4
U = UgXt)—o (2 5% +2Z % >+6’(0' )

(2.25)

Equations (2.14) and (2.23) are now used to obtain an expression for the pressure.

Thisisintegrated with respect to Z from an arbitrary depth Z to the free surface e1).

hop 2[00 02(M00)1"  Leh
/ ~-dZ = —¢o [E 220t "¢ %9t , + (25" + 0(e26%,e6%) (2.26)
The boundary condition (2.17) gives fi|.5 = 0. Denoting |z simply as  and expanding
the right hand side terms, noting that evaluation at €7 introduces only &'(£26?) terms,
gives,

5 e ?8200+282(
b= 2 9%0t % o%ot

))+6n—z+ﬁ( o2,e0%) (2.27)

The expressions for W (2.23), U (2.25) and p (2.27) are substituted in the horizontal
momentum equation (2.13). Rearranging the terms and collecting the high order termsin
€ and o on theright hand side,

dUg dUg Lo

_ 2 4
5t + el 9% 8)2 = O(eoc*,0") (2.28)
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A,

Now define the depth averaged vel ocity, Ti(%, ) [80], in termsof thevelocity field U (%, ,©);

- 1 en .
0= - A/~Udz (2.29)
h+en/-h
The choice of velocity variable is not unique. Mei and Le Méhauté [70] use the bottom
velocity U (X, —ﬁ,f) to derive an equivalent set of equations. However it will be seen later
in this section that the choice of depth averaged velocity alowsa particularly simpleform
for the Boussinesqg continuity equation. Substituting from equation (2.25) and rearranging

the terms to separate out higher order termsin € and o,

1 (e o of{(eR)3+h3 0200
ﬁ{Uo(h+sn) o) (( 5 9%

(ef)2—h2\ 92(hJo) 4
+< > % +0(0”)
2 h3 2217 2 A2/
= Op— -2 (h_a go_h_&}:@jLﬁ(wz?&))

O h? 920y  ho?(h0o)
-0 6 I 2 OR

b
I
l

) +0(e0?, 0% (2.30)

A,

This is rearranged to give an expression for Uo(f(,t) noting that from equation (2.30)
Uo =T+ 0(c?).

Up =T

o2 (ﬁz 020 ho?(ho)

o™l h 2 4
592 2 9% >+ﬁ’(80‘ ,0) (2.31)

Substituting this in equation (2.28) obtains the momentum equation in the Boussinesq
system.
o0 .00 dn (HZ 92 (aﬁ> h 92 <~aﬁ
+0

o4 ou n ou) _ho” [zoUu)) _ 2 4
gt "ot % 6% \3t)  20% haf)) oeoton) (233

To obtain the second equation of the Boussinesq system equation (2.15) is integrated

through the depth.
/ MY M g
“h \JdX 0%

Using Liebnitz’ Rule, the boundary conditions (2.18) and (2.19) and the definition of the
depth averaged velocity (2.29),

0 (2.33)
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a—;(((h+sﬁ)ﬁ)+—A =0 (234

Returning the variables to dimensional, unscaled form via the transformations defined in
Sections 2.2.1 and 2.2.2, gives the Boussinesg equation system,

Jou _du dn K 9%t ho3(ho)

2t Y Yx Te et 2ot O (2.35)
on o o

With a constant depth, H, Peregrine’s Boussinesq equation system (2.35)-(2.36) ssim-
plifiesto,

du _Jdu dn H? 9%

2t Y% Y% "3t - ° (2:37)
an d N
—8t +8—X((H+n)u) =0 (2.38)

For a variable depth environment an extra scaling parameter characterising the varia-
tion in depth must be introduced. Peregrine [80] defines a parameter,
oh
= — 2.
o = Mmax ( 8)”() (2.39)
over the spatial domain. This scaling primarily affects the bottom boundary condition
(2.7). The new scaling leads to the modified form,

~ ~ (oh
oW + a0 (5) =0 (2.40)

Comparison with the original scaling in equation (2.19) leads to the conclusion that re-
quiring ap = ¢ (o) will lead to the same set of equations as before. This implies that
the depth must not vary rapidly over the scale of atypical wavelength, and in particular
sudden changes in depth, such as a step, will lead to inconsistenciesin this formulation.

A similar procedure in three dimensions leads to the two-dimensional form of Pere-
grine’s Boussinesg equations [80]. Both horizontal velocity components can be non-
dimensionalised and scaled in an identical manner to the one-dimensional horizontal ve-
locity.

o h? ou\ h ou\\
ﬁ+(u-V)u+gVn+€V<V-ﬁ)—§V<V-(hﬁ)> =0 (2.42)
%—?+V-((h+n)a) = 0 (242
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where TU(x,y,t) is the two-dimensional depth averaged velocity field, and V denotes the
two-dimensional gradient operator with respect to horizontal coordinatesx and y.

These equations have been derived by making assumptions about the physical param-
eters of the problem, specifically that the wave amplitude is small compared to the depth,
and that the depth is small compared to the wavelength. These statements were made
precise by the introduction of the parameters € (2.8) and o (2.9). It isimportant to have
some idea of the range of application of the Boussinesq model with respect to these pa-
rameters so that its usefulness with respect to practical problems can be assessed. In the
next section linear dispersive wave theory [109] is introduced and this is then compared
to the Boussinesq model in the following section.

2.3.2 Linear dispersive wavetheory

It is common to compare the linear dispersion characteristics of the Boussinesg equation
systemswith those of linear wavetheory [11, 67, 72]. Three quantities are generally used;
phase velocity, C, which is the velocity of a point on the free surface, group velocity, Cy,
which governs the propagation of energy in a wave train, and the shoaling gradient, s,
which relates the change in wave amplitude to the change in depth.

The phase velocity of awave train with frequency @ and wave number k is defined as,

C= % (2.43)
For the linear wave theory [109],
2
> o tanh(kh)
Cc = D7 gh < (2.44)

The group velocity of a wave train with frequency w and wave number Kk is defined
as[109],

dw
Co = 3¢ (2.45)

Using the definition of the phase velocity (2.43) to eliminate w,

) oC
Cg = 5, (KC) = Ctk—p (2.46)

Using the phase velocity from linear wave theory (2.44) one arrives at the form stated by
Madsen et a. [67],

c 2kh
€ =3 (” sinh(2kh)> (2.47)
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To simplify the following algebra in this section the group velocity is written in a more
convenient form. Let,

Cq = CF(9) (2.48)

where,
¢ = kh (2.49)
F(9) = %(Hsi#f’z(p)) (2.50)

To derive the shoaling gradient consider a wave train described by a constant fre-
quency, @, and spatialy varying wave number, k(x), and wave amplitude, a(x), over a
varying depth, h(x). The statement of the constancy of energy flux is[11],

J
5 (@Cg) =0
Ja 20Cy
Za&qﬁaw =0
lda 1 J0Cy
From equation (2.48),
1 9C, 19C  10F
C,ox ~ Cox Fax (2:52)

This equation can be simplified by differentiating the phase velocity (2.43) with respect
to x,

dC
Ox
10C
C 9x

_wdk
k2 9x
10k

k 9x (253)

Using thisin the group velocity expression (2.52) and substituting this into the shoaling

gradient relation(2.51) resultsin,

loa 1
aox 2

(

10F 10k
F ox kox

10k

) - o

(2.54)

Termsinvolving F are eliminated from equation (2.54) by differentiating equation (2.50)
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with respect to x,
JF  d¢ JF
X~ 9x d¢
_ 9¢ (sinh(2¢) —2¢ cosh(2¢)
- &( 2sinh2(2¢) >
19F 193¢ <2¢(sinh(2q>)—2¢cosh(2¢))> (2.55)
Fox ¢ ox\ snh(20)(Snh(29) + 29) |
From the definition of ¢ (2.49),
do Jdh Ik
& = k&+h8_x
109  10h 10k
5x — hox ' kox (259)

A relationship between the wave number gradient and the depth gradient is derived from
the phase velocity. Rearranging equation (2.44),

2
%h — ¢ tanh(¢) (2.57)

Differentiating (2.57) with respect to x,

w2oh 3¢ 9
% = s 0 tamh(e) (258)

Using (2.57) to eliminate the w terms,

10h _19¢ )
Hﬁtanh(qb) = 5 9x (tanh(¢) + ¢ (1 —tanh*(¢))) (2.59)
Equation (2.56) is used in equation (2.59) to derive arelationship between the wave num-

ber gradient and the depth gradient. After rearranging the terms,

10k —2¢ 10h
Kox ~ <—2q>+sinh(2¢)) hax (260)
Substituting equation (2.55) in the shoaling gradient relation (2.54), and using equa-

tion (2.60) to substitute for terms involving k, the shoaling gradient can be written,

10a 10h B

2o TShay = O (2.61)
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where,

_ 2¢(sinh(2¢) + ¢(1—cosh(2¢)))

(2¢ +sinh(2¢))? (262)

Some manipulation of this expression shows that it is identical to the form stated by
Madsen et a. [67].

2.3.3 Dispersion characteristics of Peregrine’s Boussinesg equation
system

The Boussinesg equation system (2.35)-(2.36) is only weakly nonlinear, the nonlinear-
ity present being proportiona to the small parameter €. Linearising these equations by
neglecting the nonlinear terms is therefore only a small perturbation to this system and
analysis of the linearised equations should provide an adequate model for the full equa-
tion system. Considering the constant depth equations (2.37)-(2.38) and neglecting terms
proportional to &, as shown in the scaled nondimensionalised equations (2.32) and (2.34)
gives,

Ju dn H? 9%u

2t 9% 3 ad (2.63)
an Ju
TnS = 0 (2.64)

The dispersion relation for this equation system is derived by assuming a steady periodic
wave of amplitude a, period T = 27/ and wavelength A = 27/k,

n(xt) = asn(kx— wt) (2.65)
tu(x,t) = bsin(kx— wt) (2.66)

Substituting this in the system (2.63)-(2.64),

2
—a)b+gka—%a)k2b =0 (2.67)

—wa+Hkb = 0 (2.68)

Thisleads to the velocity magnitude,

wa
b = (2.69)
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and the dispersion relation,

w2 gH
T3
Hence, using the notation (2.49) of the previous section and the definition (2.43), the
phase velocity for the systemiis,

c = (%) 2.71)
1+ %
The group velocity is derived from the phase velocity (2.71) and the definition (2.46).
=C _3 (2.72)
G = 3+ ¢2 :

Following a similar argument to that used for the linear wave theory in Section 2.3.2
the shoaling gradient coefficient can be derived for the Boussinesq equations. Key points
are the formation of the spatial derivative of the group velocity component F(¢) (2.55),

10F ([ 29° \10¢
Fox (3+¢2)¢8x

(2.73)

and the relationship between the wave number gradient and the depth gradient (2.60),

1ok  1/(¢? 10h
Kox ~ 2 (3—1> hax (2.74)
Thisfinally leads to,
s = 3(1—¢2) (2.75)
1 .

2.3.4 Comparison with linear theory

The comparisons between the Boussinesq and linear theory dispersion characteristics are
shown graphically by Figures 2.2(a)-(c). The graphs of phase velocity and group velocity
show % error relative to the linear theory, where the error is determined by,

100 (CBoussi nesq — Clinear ) (2.76)

CI inear

Figure 2.2(a) showsthat the phase velocity isover 5% in error for depthsin excess of 3/10
of the wavelength. Figure 2.2(b) showsthat the group velocity isamost 10% in error at a
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depth corresponding to 2/10 of the wavelength. The plot of the shoaling gradient, shown
in Figure 2.2(c) aso rapidly diverges from the linear theory. Thisrestricts the application
of the model to very shallow depths compared to the wavelength, or put another way to
very long wavelengths compared to the depth. This is a fairly severe restriction on the
usefulness of a computational model based on Peregrine’s Boussinesq equations.

2.4 Extended Boussinesg equation systems

2.4.1 Introduction

It has been noted in the last section that the dispersion relation of Peregrine's Boussi-
nesq equation system isonly an accurate approximation to Stokesfirst order wave theory
for very small values of . Much of the recent work in this area has concentrated on
extending the validity of the dispersion relation to larger values of o [11, 66, 72, 111].
Witting [111] presented a one-dimensional constant depth system with improved linear
dispersion characteristics. However it appears difficult to generalise this approach to ei-
ther higher dimensions or a variable depth environment. Madsen et al. [66] improved the
dispersion characteristics of Peregrine's system by adding extra dispersive terms to the
momentum equation (2.37). The amount of dispersion added was chosen by matching
the dispersion characteristics to linear wave theory. This procedure was extended to a
variable depth environment [67], although more recent work has suggested that there may
be inconsistencies in this approach [11, 12, 87]. Beji and Nadaoka [11] designed a vari-
able depth extended Boussinesq system by a simple algebraic manipulation of Peregrine’s
system. Thisintroduced a free parameter which could be used to improve the dispersion
characteristics. Nwogu [72] consistently derived an extended Boussinesq equation sys-
tem from the Navier-Stokes equations by using the velocity at an arbitrary depth as one
of the dependent variables. The depth of the velocity variable is used as a free parameter
to optimise the dispersion characteristics of the equations. A detailed derivation of these
equationsis given in the following section.

The extended Boussinesq equation systems described so far have al attempted to
improve the dispersion characteristics of the basic equation system. These improvements
have been taken further [71, 86, 95] to achieve an almost perfect match with linear wave
theory but at the expense of increasing complexity in the differential form of the equations.
However the equations remain only weakly nonlinear and as such are restricted to small
amplitudes relative to the water depth. Fully nonlinear Boussinesqg models have been
developed [9, 71, 107] to simulate larger waves but again at the expense of increasing
complexity in the equations.

It was decided at this stage that the improved dispersion relations of the extended
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Figure 2.2: Comparison of the dispersion characteristics of Peregrine’s Boussinesqg equa-
tionsand linear theory
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Boussinesq equations would make them far more useful as a practical numerical model,
since they are applicable over afar greater range of depths. The extended systems of Beji
and Nadaoka[11] and Nwogu [ 72] are both derived in amathematically consistent manner
and so they are both considered as candidates for the numerical model. The derivation and
analysis of these two equation systemsis considered in the following sections.

2.4.2 Derivation of Bgi and Nadaoka's extended Boussinesg equa-
tions

The starting point of the derivation is Peregrine's Boussinesg equation system, written in
scaled nondimensional form.

il +sﬁa—ﬁ + il
of dxX  JdX
202 (ot\ ho? [o(hh)
2= )z _ 2 4
o (6 X2 (af) 208\ of )) 0(ec”,07) (2.77)
97:) +i (h+eMt)) = O(e0? 0% (2.78)
ot Jx ’

The dispersive terms from the momentum equation (2.77) are rewritten by adding and
subtracting a free parameter ag which multipliesthe dispersive terms.

a—ﬁ+8ﬁa—ﬁ+@
ot oxX  JdX
h2 02 (ou\ ho? (o(hd)
2 —_— —_— R
292 90\ ho? [o(hd)
- 2(— — | —= _ 2 4
0/:10) (6 IR2 (af) 28'\2( ot )> ﬁ(SG ,O ) (279)

The second group of dispersive terms are rewritten using the first order wave equations,

N

ou o

—_— —_— = 2

5t + 9% O(g,0%) (2.80)
on oJ(ho) 2
5 % - O(e,0%) (2.81)

Using these to substitute for first order derivatives within the dispersive terms introduces
0 (ec?,6%) corrections which do not perturb the equations within the order of approxi-
mation of the Boussinesq theory [11]. Thisleads to the extended Boussinesg momentum
equation,
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~ A

+(1+ o)o? Eaz é)_ﬁ h 97 (hd)
B 60\ ot ) 20%

8
h2a%n  ho? i
+agc? (3% ~ 5% ( g)) 0(e0?, 0% (2.82)

At constant depth H, in unscaled dimensional variables, the equations simplify to,

ou _du dn H2 93 gH? 9%n

Ut Itz e %3 e — O (2:83)
an o N
tha—x((HjLn)u) =0 (2.84)

The linear dispersion characteristics of this equation system will be considered in Sec-
tion2.4.4

2.4.3 Derivation of Nwogu’'s extended Boussinesg equations

The following section describes the derivation of Nwogu's one-dimensiona extended
Boussinesq equations. This derivation expands on that outlined by Nwogu [72] for the
two-dimensional equation system, but uses the nondimensionalised, scaled equation sys-
tem of Peregrine (2.13)-(2.19) asthe starting point, for consistency with the previouswork
in this section, rather than that presented by Nwogu.

Integrating the continuity equation (2.15) through the depth,

>

/iawdz B _/280

_f 07 N ~h dX

A d a(—hy - 0%

W|2_W|7F| = _8_)( (/ U dZ> |7F| (a)z ) _U|2_)2 (2.85)

Denoting W| s smply as W, and using Liebnitz Rule and the boundary condition (2.19)

atz=—h,
A O (15w
W = —a—f((/_ﬁu z> (2.86)

Substituting thisin the irrotationality equation (2.16),

aJ 28W
2z o
2‘92 ZAdN 2.87
B 8x2</ﬁu ) (287)

Consider a Taylor series expansion of U (%,2,t) about Z= Z. The horizontal velocity
((%,f) denotes the two-dimensional velocity at depth Z; U (%, Z,f). This Taylor expansion
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isintegrated through the depth from —htoz

. . 5 0U (2—2)? 920
U = u+(z—2)ﬁ2:z > 97|, (2.88)
2 e = ((2-2)2 (h+2)%\ 9U
/_HUdz = (E+ho+ (- )ﬁﬁ
(2-2)% (h+2)%\ 040
+< st 5 52 2:Z+... (2.89)
Substituting thisin equation (2.87),
o0 537 (. e ((2-2)2 (h+2)?\ dU
55 = "0 3% ((z+h)u+< > T )ﬁzzzjt ) (2.90)
Differentiating equation (2.90) with respect to Z,
020 202 (. . 5 dU (2—2)? 920
87 = —0 8)22 <u+(z—2)gz:z 2 az2 z:z"‘)
290 4
= —0 a)A(Zntﬁ’(cr) (2.92)

Differentiating equation (2.91) with respect to zand noting from equations (2.90) and (2.91)
that the first and second derivatives are &'(c?),

@ — _Gzi & + (2_2) @ +
0B oxe\ 07 55 07 5_5
= 0(c% (2.92)

Repeated differentiation of thisexpression will produce expressionsfor the higher deriva-
tives of U with respect to Z and show them to be of ¢#/(c*) or greater. Substituting equa-
tions (2.91) and (2.92) back in equation (2.90),

o0 5,32 (- 5. (h+2)?90 )
0% = s
= —o? - ((h+2)0) + 0(c*) (2.94)

Substituting equations (2.91), (2.92) and (2.94) in the Taylor series expansion (2.88) pro-
duces an expression for the horizontal velocity component U.

U = 0—02<(z—2) ((h+2)0) + (2_2)2820) +0(c%) (2.95)

X2 2 0%

Substituting the horizontal velocity (2.95) in equation (2.86) leads to an expression for
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the vertical velocity component W.

A . a ~ ~ A 2 (F‘"‘Z)Z 82 ~ S\ A
W= — ((h+z)u+a ( > % ((h+2)a)
(h+2)30%0 4
s o) ) tO00Y (2.96)

Using the velocities U (2.95) and W (2.96) in the vertical momentum equation (2.14),

~

£0? (— o ((2+ﬁ)0)+ﬁ’(02)) 0Py 0(e%0%) = 0 (2.97)

oxot 0z
This can be rearranged to give an expression for the pressure p.

9P 5? o ((2+h)0) + 0(e6%,€%6?) (2.98)
07 o0t ’

I ntegrating through the depth from Z to the free surface €1,

. 92 ;
A Dl — _5 2 5 4 2 2
ey +Plz = en—2Z+eo aiaf<(2+hZ)U)+ﬁ(86,ea) (2.99)

Using the free surface boundary condition (2.17) for the pressure, and denoting p|z Ssmply
as p gives,

02 7 -
R 2 Z s 4 2.2
P =¢en—2+eo af(af<<2+hz>U)+ﬁ(so ,E°07) (2.100)
Substituting the equationsfor the horizontal velocity component (2.95), the vertical veloc-
ity component (2.96) and the pressure(2.100) in the horizontal momentum equation (2.13)
gives the Boussinesg momentum equation,

%
92 (. .90\ (2-2)7292 (a0
)a?((h”)ﬁ)+ 2 ar@(ﬁ))

A

A 2 ~ -
+80—+—+628A <<§+hi> %)—Fﬁ(EGZ,GA') =0

502 (=00 2292 (90
2 _ 2 4
2 +0o <Z8>22 (haf) + 5 3% <8f>) = 0O(ec”,0”) (2.101)

The second equation of the Boussinesg system is developed by first integrating the
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continuity equation (2.15) through the depth.

d
Eﬁa

~d(—=h)
+U| j (8)?)+W

>

PR
—A/NUdz—eU
oX J_h

i —W| 5 = 0 (2102

x>

Using Liebnitz Rule and the kinematic boundary conditions at the free surface Z =
ef) (2.18) and at the bed 7 = —h (2.19) gives,

on a [en .
L = 2.1
at+a;(/_HUdz 0 (2.103)
From the expression for the horizontal velocity U (2.95),

e (@22 s
/_F]Udz = (h+en)i-o ([ 2 | .o% ((h+2)0)

+(h+eR)a+ O (ec? 6%

(P W2 h2% g%
6 2 2 )R
+(h+en)a+ O(ec?, 6%
5 h\:0%ha) (72 B2\ 0%
_ 2 _ -
- <Z+2)h IR (2 6>h8>22)
+

oM
=
p=S
+
D
(¢2)
Q
s
Q
NS

(2.104)

Substituting equation (2.104) in the free surface equation (2.103) gives the Boussinesg
continuity equation,

on d

i +—)A(((h+ en)a)
o ((5 h\-0%ha) (72 h2\ .02
2_ oy e —_— pu—
+0 ai<<z+2)h 952 +<2 6>h8x2) 0 (2.105)

Returning the variables to dimensional, unscaled form via the transformations defined in
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Sections 2.2.1 and 2.2.2, Nwogu’s Boussinesg equations are,

8u ou adn 282 (hau) Z2 97 <8u)

V9% e Mt ) T ae ) = 0 (2109

é)n 0
L+ 2 ((h+mu)

9 h\, 9%(hy) = (22 u\
+8—X<<Z+§)h 52 +(7__>hax2) = 0  (2107)

Setting the arbitrary depth Z = 6h, where —1 < 6 < 0 the system is rewritten as,

Ju Ju  dn 20% (au 9% [, du\
ot g A ( ) +hhas (h50) = 0 (2108)

81’] a a 382 Zaz(hU) .
ﬁ4_8—)(((h+17)u)+8—(8 h X - +B2h 95 =0 (2.109)
where,
62
AL = > (2.110)
A = 06 (2.111)
0% 1
B, = =% (2.112)
B, — 9% (2.113)
At constant depth H the equations simplify to,
du Jdu Jn ,0% (Ju\
ot FUax T ToH W(ﬁ) =0 (2119
d d 83
o, ((H+m)u)+BHT 5 = 0 (2.115)
at  oIx
where,
62
B = a+% (2.117)

A similar procedure in three dimensions will lead to Nwogu's two-dimensional ex-
tended Boussinesq equations [72],
an

ﬁ+v-((h+n)u)+v-(|31h3V(v-u)+Bzh2wv-(hu))) = 0 (2118
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au

ot +gVn+(u-Vju + Ah?V (V@) +AxhV (V- (h%)) = 0 (2119

ot

where the velocity vector u(x,y,t) = (u,V) represents the two-dimensional velocity field
at depth z= 6h and V represents the two-dimensional gradient operator with respect to
the horizontal coordinates x and y.

2.4.4 Dispersion characteristicsof theextended Boussinesg equations

The linearised form of Nwogu’'s constant depth equations (2.114)-(2.115) are,

du  an ,0% [du)
on ., du 03U
W+H&+6H 5 — 0 (2.121)

Assuming a steady periodic wave form (2.65)-(2.66), and following the procedure de-
scribed at the start of Section 2.3.3 one can derive a velocity magnitude,

wa
b= KA (1= (KD (2.122)
and the associated linearised dispersion relation,
w? 1—B(kH)?

Applying a similar procedure to Beji and Nadaoka's equation (2.83)-(2.84) leads to
an identical dispersion relation provided the free parameters satisfy,

o — 1+op
3

(2.124)

The following analysis is based on Nwogu's equations with the understanding that the
results apply equally as well to Begji and Nadaoka's extended equation system. Note also
that the linear dispersion characteristics of the extended equation system of Madsen et
al. [66] can be made equivalent by a similar relation between the free parameters [11].

The phase velocity is simply derived from the dispersion relation (2.123). Using the
notation (2.49) introduced previoudly.

C2 . ghl_B(pz

= g2 (2.125)
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Some more notation is introduced to simplify the following algebra.

P = 1—oa¢? (2.126)

Q = 1-pB¢? (2.127)
Hence,

C? = gh% (2.128)

Thegroup velocity isderived from the definition (2.46) and the phase velocity (2.128).

Cg=C (1_ %@) (2.129)

which is the form stated by Kirby et al. [54].

Following a similar argument to that used for the linear wave theory in Section 2.3.2
the shoaling gradient coefficient can be derived for the extended Boussinesg equations.
Key points are the formation of the derivative of the group velocity component F (¢) with
respect to x,

10F 19¢
where,
207 (1—- 0Bt
T = ~50 <3PQ—¢2 (2.131)
and the relationship between the wave number gradient and the depth gradient,
10k 1 10h
where,
2
T = 55 (1+B(a0®~2)¢?) (2.133)
Q
Thisfinally leads to,
1 T1—1
S = > <1+ 5 > (2.134)

which with some algebraic manipulation can be shown to be equivalent to the form de-
rived by Beji and Nadaoka for their extended equation system [11].
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245 Comparison with linear theory

The free parameter o in the extended Boussinesq equation system is chosen to improve
thelinear dispersion characteristics of the equations. Nwogu [72] chose oo = —0.39 from a
minimisation of the error in the phase velocity over therange o (= h/A) € [0,1/2], where
o = 1/2 represents the so-called deep water limit. More recently Chen and Liu [27] have
derived the value oo = —0.3855 from a least-squares fit of both the phase velocity and
group velocity over therange o € [0,1/2].

The dispersion characteristics are compared graphically in Figures 2.3(a)-(c). The
graphs are plotted of the dispersion characteristics of Peregrine’s Boussinesq equations,
Nwogu'’s equationswith o = —0.39, and Nwogu’'s equations with o« = —0.3855, over the
rangec =H/A €[0,1/2]

Figure 2.3(a) compares the phase velocity predicted by the linear theory (2.44) with
Nwogu's extended Boussinesq equations (2.125). The % error is again calculated us-
ing (2.76). The phase velocity of the original Boussinesq equations rapidly diverges from
linear theory and the error exceeds 5% for o = 0.3. In fact it diverges completely for
o > 0.48 [66], and hence the model will not capable of reproducing a deep water wave
a o = 1/2. The extended Boussinesg equations are both accurate and the error is less
than 1% over the whole range, although Nwogu's value o« = —0.39 is clearly more ac-
curate over most of the range. Figure 2.3(b) compares the group velocity predicted by
the linear theory (2.47) with Nwogu's extended Boussinesq equations (2.129). The %
error is determined in asimilar way to the phase velocity. The group velocity of the orig-
inal Boussinesq equations rapidly diverges again and is over 10% in error for o > 0.2.
The extended equations are clearly superior, although the errors are greater than with the
phase velocity and with Nwogu's value, oo = —0.39, are over 10% in error at the deep
water limit o = 1/2. The value o« = —0.3855 is less accurate than Nwogu'sfor o < 0.35
but over the whole range provides a better model and is only 7% in error at worst. Fig-
ure 2.3(c) compares the shoaling coefficient predicted by the linear theory (2.62) with
Nwogu’'s extended Boussinesq equations (2.134). This graph is of the actual values, as
the shoaling coefficient passes through zero on theinterval o € [0,1/2]. The shoaling co-
efficient of the original Boussinesqg equations diverges significantly from the linear theory
for o > 0.15. The extended Boussinesqg equations are both accurate for o < 0.3 but both
become significantly inaccurate at larger values.

Clearly it is possible to accurately model the phase velocity and group velocity of a
wave train over the whole range of depths with the extended Boussinesq equations. The
accuracy of the shoaling coefficient isamore discriminating test. The original Boussinesg
equation system will be inaccurate for o > 0.15, and the extended Boussinesq equation
systems, despite being formally valid at the deep water limit, o = 1/2, will be signifi-
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Figure 2.3: Comparison of the dispersion characteristics of the extended Boussinesg equa-
tionsand linear theory
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cantly inaccurate for o > 0.3.

In general the best agreement with linear theory will be obtained by choosing an ap-
propriate value of o for each particular problem. The range of depths, and hence o, inthe
problem will determine the region over which an appropriate function of phase velocity,
group velocity or shoaling coefficient can be minimised.

2.5 Somesimpler nonlinear dispersive equations

The equations described in the previous sections have several unusual features compared
to the standard fluid flow models such as the Euler and Navier-Stokes equations. Pere-
grine’sequation system (2.35)-(2.36) containsathird order derivativeterm of mixed space
and timeform, and Nwogu’s extended system (2.108)-(2.109) additionally containsathird
order spatial derivative. In devising numerical methods for these equations it will be im-
portant to investigate the numerical approximation of these particular terms. Hereit is
shown that by making further simplifying assumptions it is possible to derive ssimpler
nonlinear, dispersive wave models which can be used for the initial investigation into
possible numerical methods.
If it isassumed that wavestravel in only the positivex-direction thenit can be shown [80]

that to a first approximation the waves have a steady form, ie. the nondimensional trans-
formation,

~ ~

X = %1 (2.135)

can beintroduced. Assuming that thereisasdlight variation with time or distancetravelled,
the appropriate scaling is[80],

>
Il
a
X

(2.136)
(2.137)

-
I
Q
w
—

The free surface and horizontal velocity are scaled as before, according to the defini-
tions (2.11) and (2.12) respectively. Substituting into Peregrine’s Boussinesq equation
system (2.35)-(2.36) leads to,

ou du .du dn o2d% o* 9%

2 ~

ou_od gou,on 070U o’ Jou 2138

T X TR T ax T3 oxe T 3 9xeat (2.138)
20N In

0 A
5% 3 + 5 ((1+en)u) 0 (2.139)
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To the lowest order of approximation both equations reduce to,

on ot °
under the assumption that the initial conditions are consistent with this statement. Hence
by integrating, assuming that the order stays the same,

i = U+ 0(e, 0% (2.141)

26221 +3ef == + ——== = O(0% (2.142)

where it is assumed from the definition of the Ursell Number (2.10) that ¢ = 0(c?).
The homogeneous form of this equation is known as the Korteweg-de Vries (KdV) equa-
tion [35]. In dimensional variablesit reads,

on on 3 dn H? ?*n
W+V9Ha_+_ 5+_V9HW_O (2.143)
To first order,
on an
E A (2149

and this can be used to transform equation (2.143) into another form [78] which has
become known as the Regularised Long Wave (RLW) equation [13].

817 3 dn H?2d3n
+\/ S5 W_Fax%?t_o (2.145)

Both of the equations (2.143) and (2.145) are nonlinear and dispersive but are of asingle
variable. These ssmpler equations will be used in the initial stages of the development of
the numerical methods for the extended Boussinesg model.

Both of these equations have exact solutionsin the form of a steady translating wave
of elevation known as a solitary wave. Such a solution will be useful for validation of
any proposed numerical method. The procedure for deriving the KdV solitary wave is
described by Drazin [35]. Here the RLW solitary wave is derived by a similar method.
Consider the RLW equation,

3
9N, 9N 9N 597N

ot X Ix IX2ot

=0 (2.146)
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where,
a = /gH (2.147)
b = g (2.148)
5§ = %2 (2.149)
and assume a solution of steady translating form.
nxt) = F(x—ct) = F(X) (2.150)

cisafree parameter relating to the speed of the wave. Changing variablesto X and using
the chain rule gives,

on _ dFoX
ot dX ot
= —cg—i (2.151)
on _ dFox
ox  dX dx
= :—;:( (2.152)
Substituting thisin equation (2.146),
dF _dF dF d3F
dF bd(F?) dBF
(a—c)&qté ™~ +C5dX3 =0 (2.153)

This equation can be integrated. The arbitrary constant introduced by this process can be
taken to be zero if F and itsfirst and second derivative vanish as X — .
d?F

(a—c)F+gF2+c5W =0 (2.154)

Multiplying by the first derivative of F and rearranging,

dF b_,dF d’F dF
(a_C)Fd_X+§F d_X+CSWd_X =0

a—c)d(F?) bd(F} o5d (dF\*
( 2 ) ax 6 dx +7d—x(d—x) =0 (2.159)
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Integrating this, with the arbitrary constant again set to zero,
(a%c) F%EF%%(S—'}?)Z =0
(&) e er) -
Now try a solution of the form,
F(X) = ¥ sech?(@X)
for arbitrary scalars ¥ and ©. Substituting this in equation (2.156),

472072 sech?(©X) tanh?(©X)

2 corhd a—c b 2 _
+¥* sech (@X)( = +305‘Psech (@X)) =0
P2 sech?(©X) [407 tanh?(OX)
a—c b 5
402 tanh?(OX) + =S4 Dy sech?(@X) = 0
c§  3cd N
£~ 2 cos?(OX) — 402 Sinh2(OX) =

co

Comparing this to the trigonometric identity,

cosh?(9) —sinh?(f) = 1

leads to the relationships,
c—a = Cij
40° = |
Yb = 3cdj

—¥
3co

(2.156)

(2.157)

(2.158)

(2.159)

(2.160)
(2.161)
(2.162)

where j isan arbitrary constant. Rearranging these equations leads to expressions for ¥

and 6.
c—a

c—a
4cd

(2.163)

(2.164)

(2.165)
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Substituting these in the solitary wave solution (2.157),

B c—a >[1 /c—a
F(X) = 3<T> sech (é ?X) (2.166)

and, using the definitions (2.147)-(2.149), the solitary wave solution of the RLW equation
IS,

nixt) = 2(c—\/gT4) sech? (% G(C_::/Q_H>(x—ct)) (2.167)

Following a similar procedure for the KdV equation (2.143), noting the change to the
coefficient §, leads to a slight modification to equation (2.153),
dF  bd(F?) 5d3F

@=0gx*+57ax T

=0 (2.168)

and to a solitary wave of the form,

nixt) = 2(c—\/gT4) sech? (% 6<CT/EJ/_E|_H>(X—Ct)) (2.169)

The free parameter ¢ determines the speed and amplitude of the wave, and describes
afamily of solitary waves for a particular depth H. Benjamin et al. [13] remark that in
much of the numerical work on the KdV equation the amplitude, and hence velocity, of
the solitary wave are chosen to be too large for the shallow-water approximation. They
attribute this to the treatment of the equation without considering the physical relevance
of the coefficients. Here the value of cislimited by the shallow water condition (2.8), ie.
that the amplitude of the wave must be much less than the depth H. For the RLW and
KdV equations’ solitary wave solutions this can be stated as,

2(0—\/gH> < H
cC K gnﬂ/gH (2.170)

If c=/gH the wave has zero amplitude, and if ¢ < y/gH then calculating © from equa-
tion (2.164) will involve the square root of a negative number. Hence c is restricted to the
range,

VI < ¢ < \/gTHg (2.171)
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In practice ¢ is chosen from the formula,

c = /gH +5sg (2.172)

for the positive scalar parameter 8s < 1. Thiswill ensure solitary wave solutions compat-
ible with the shallow water model from which they are derived.

2.6 Thechosen form of the equations

In this chapter it has been shown that there are a variety of mathematical models for non-
linear, dispersive, shallow water waves. Peregrine' s equation system (2.35)-(2.36) appears
to have the smplest differential form but the dispersion characteristics limit its range of
application. Extended Boussinesq equations increase the range of depth over which the
model is valid but introduce extra complexity into the differential equations. However it
isfelt that increasing the range of the model is essential if it isto be used for real applica-
tions. It will be shown in Chapter 4 that Nwogu’s extended Boussinesq equation systemis
the appropriate choice here. The form of the equationsis more amenable to the numerical
methods proposed than that of the other extended equation systems. Further extensions
to the Boussinesg equations are not considered here as the advantages they provide are
offset by the increased complexity in the equations.

In the previous section two simpler nonlinear dispersive equations were derived. The
RLW equation (2.145) contains the mixed third order derivative present in all the Boussi-
nesq equation systems. The KdV equation (2.143) containsathird order spatial derivative
which is a feature introduced by the extended Boussinesq models. Hence both of these
equations will be of use in the following chapter where appropriate numerical methods
are discussed and devel oped. The solitary wave solutions of the RLW and KdV equations,
(2.167) and (2.169) respectively, will be used to assess the performance of these methods.
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Numerical M ethods

3.1 Introduction

In this chapter the RLW and KdV equations introduced in Section 2.5 are used to inves-
tigate numerical solution procedures for dispersive wave equations. Finite difference and
finite element spatial discretisation schemes are investigated, coupled with adaptive time
integration software. The aim of the work in this chapter isto produce a scheme that will
also apply to the one-dimensional extended Boussinesq equations, and eventually to the
two-dimensional equations. Possible methods will be evaluated with these considerations
inmind.

The method of lines [18] is used as the basic framework for the numerical methods
developed in thiswork. Thisis a technique for decoupling the spatial and temporal dis-
cretisation process. A system of partial differential equationsis first semi-discretised in
space, for example with a finite difference or finite element method, reducing the prob-
lem to that of a system of ordinary differential equations in time. This system can then
be solved with an appropriate time integration method. In this work the method of lines
approach will allow existing adaptive order, adaptive step size time integration software
to be used.

Thisapproach will be applied asfollows. Finite difference methods and finite el ement
methods are introduced in Section 3.2 for the spatial approximation of the equations, and
severa discretisation methods are proposed. These are illustrated with reference to the
RLW and KdV equations, (2.145) and (2.143) respectively, introduced in the previous
chapter. In particular afinite difference method previously used for the extended Boussi-

38
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nesq equation system [106] and a new finite element method are proposed and analysed.
The application of adaptive time integration packages to the spatially discretised equa-
tionsis described in Section 3.3 and their suitability for this class of problem is assessed.

Numerical experiments with the methods proposed in the preceding sections for the
RLW and KdV equations are described in Section 3.4. The exact solitary wave solutions
for these eguations, derived in the previous chapter in Section 2.5, are used in order to
assess the accuracy of the schemes. The results are reviewed in Section 3.5 and the exten-
sion of these methods to the one-dimensional extended Boussinesg equation system, and
to the solution of the two-dimensional equationsis considered.

3.2 Spatial discretisation

3.2.1 Introduction

Within the method-of-lines framework introduced in the previous section the spatial ap-
proximation is considered first. Before the spatial approximation the equations are rewrit-
ten in amore convenient form. The RLW equation (2.145) iswritten as,

. .0% of
=052 T Tox (1)
and the KdV equation (2.143) as,
. of 93
"= Tk 0a (32
where,
: an
n = ot (3.3
f = an+gn2 (3.4)

In order to solve these partial differential equation problemsit is necessary to specify ap-
propriate boundary conditions and initial conditions. The problem domainisx € [X1,X2]
andt € [0,T]. The examples to be solved in Section 3.4 use the solitary wave solu-
tions (2.167) and (2.169). Here the spatial domain is taken to be large enough so that
the solution and its derivatives can be assumed to be zero at the boundaries x = X; and
X = Xp. Initial conditions for the time integration are provided by the solitary wave solu-
tions (2.167) and (2.169) evaluated at t = 0.
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3.2.2 Finitedifference methods
3.2.2.1 Outline of the basic method

Thefinite difference method is developed by first partitioning the spatial domain into a set
of non-coincident points, or nodes. Here, for smplicity of presentation, the discussion is
limited to a constant spacing between adjacent nodes. The spatial domain of the problem
X € [X1,Xz] is covered with a set of N+ 1 equally spaced points {X1,X2, ..., XN, XN+1}
where,

X = Xp+(i—1)A, 1<i<N+1 (3.5)

Xo—X1
A = 3.6
N (3.6)

and A istermed the grid size or grid spacing. A function is approximated over this set of
points, or grid, in terms of its value at each node. Spatial derivatives are approximated
directly at a given point by using Taylor series expansions in space to relate the derivative
at that point to adjacent nodal solution values [113]. Thiswill lead to a global equation
system with a banded matrix structure, which can be efficiently solved.

The equations to be considered here, (3.1) and (3.2), contain first, second and third
spatia derivatives. Finite difference approximations of second and fourth order accuracy,
with respect to the grid size, are shown in equations (3.7)-(3.12). The leading truncation
error terms from the Taylor series approximations are shown to make precise the accuracy
of these expressions. For the first derivative,

df 1 1 ,d3f
50 = ox (e fiig) = 282 3(6) + 0(a%) (37)
df 1
&(Xi) = m(fi—Z—Sfi—l‘f‘SfiJrl—fiJrz)
1 ,df
- 9_0A4ﬁ(xi) + 0(A°) (3.8)
For the second spatial derivative,
d?f 1 1 ,d4f 4
d?f 1
W(Xi) = @(—fi_2+16fi_1—30fi+16fi_|_1— fii2)
1 ,dof 6
+ —A"——=(X) + O(A°) (3.10)

90  dx®



Chapter3 41 Numerical Methods

For the third spatial derivative,

d3f 1
o) = paa(fiat+ 21— 2fi1 + fi2)

* 610“3%(’*) + o(a% (3.11)
%(Xi) = 8%3 (fi_z—8fi_o+13fi_1 —13fi 1 +8fi 2 — fi,3)

* %)M%(X‘) + 0(a% (3.12)

These finite difference formulae are used in the following sections to approximate the
model dispersive equations.

All the difference stencils presented above are centred on the node i. When discon-
tinuous or near-discontinuous features are present in a physical system it is possible for
such centred schemes to perform badly as they do not take account of the direction of
propagation. These problems are commonly remedied by the use of upwind stencils and
more sophisticated flux-limiting schemes, generally at the expense of introducing artifi-
cial diffusion into the scheme [76]. The diffusion isin the form of second order spatial
derivatives and within the Boussinesg framework these artificial termswill be larger than
the physical dispersiveterms, and so will degrade the solution[1]. For the equations based
on the Boussinesg wave theory introduced in Chapter 2 the nonlinearity is assumed to be
weak by the definition of the small parameter € < 1, and restrictions to long wavelengths
compared to the depth, parameterised by o < 1, rule out discontinuities. Hence only the
centred schemes are considered here.

3.2.2.2 Previouswork

Peregrine [78] proposed one of the first finite difference methods for the RLW equa-
tion, using second order spatial and temporal approximations. The reported results were
dissipative and accuracy was only maintained by choosing a sufficiently small mesh spac-
ing. Vliegenthart [102] constructed a more accurate finite difference scheme for the KdVv
equation and also introduced the possibility of a dissipative scheme by a Lax-Wendroff
type approach. Thiswas used to solve problems with discontinuousinitial conditions for
which the centred schemes produced poor results. Note however that such discontinuous
initial conditions are inconsistent with the mathematical model of shallow water waves
described here. Eilbeck and McGuire [36] analysed Peregrine's finite difference scheme
for the RLW equation and modified it to improve the accuracy by introducing a more
accurate discretisation of the first order derivative terms and a three level approximation
to the time derivative. They used this scheme to investigate solitary wave interactions for
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the RLW equation [37]. Greig and Morris [45] designed what they term as a hopscotch
finite difference method for the KdV equation. By ensuring that this scheme was numer-
ically conservative, ie. non-dissipative, they obtained excellent results for the interaction
between two solitary waves.

Here finite difference methods are proposed based on considerations of the physical
size of derivative terms in the nondimensionalised scaled equations and of the truncation
errors produced by the finite difference approximations.

3.2.2.3 Finitedifference methodsfor the RLW equation

A fully second order finite difference method for this equation using the stencils (3.7)
and (3.9) will result in a third spatial derivative in the truncation error, introduced by
the first derivative approximation (3.7). In the scaled, nondimensional form introduced
in Section 2.5 this third derivative is formally of the same magnitude as the dispersion
present and so will produce additional, numerical dispersion at asimilar level to the phys-
ical dispersion present in the system. Such a scheme istherefore likely to perform badly
in numerical tests.

A fully fourth order finite difference method for this equation using the stencils (3.8)
and (3.10) produces a scheme with at least fifth order derivativesin the truncation error.
This will clearly have sufficient accuracy but at the expense of an enlarged support at a
nodei; i —2to i+ 2 for the approximation of thefirst and second derivatives.

Wei and Kirby [106] designed an accurate finite difference scheme for Nwogu’'s ex-
tended Boussinesq equations. Noting that the non-physical dispersion present in a second
order finite difference spatial discretisation was due only to the first derivative, they dif-
ferenced these terms to fourth order, and the dispersive terms to second order. They
integrated in time with a fourth order predictor-corrector method to ensure that no more
dispersive errors were introduced.

Here it can also be seen that the non-physical dispersion in the second order scheme
is produced only by the low order approximation to thefirst derivative (3.7). By replacing
this with the fourth order approximation (3.8) and differencing the other term to second
order with (3.9) a scheme is produced that has sufficient accuracy for this equation. The
precise form of thisdifference schemeisstated below asit will bereferred to later. For the
RLW equation (3.1) this finite difference scheme with the leading truncation error terms
at anodei is,

. o . : : 1
Ry (Ni—1—2Ni+Miy1) = 1A (fi_o—8fi_1+8fi;1— fito)
5 L% $95F

—ZA

12 8x4( )+90A 78 %) (3.13)
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The scheme is only second order accurate in space overall but the high order derivatives
in the truncation error will not produce any non-physical dispersion and hence will alow
accurate computationsfor this equation.

3.2.2.4 Finitedifference methodsfor the KdV equation

A fully second order finite difference method for this equation using the stencils (3.7)
and (3.11) will introduce a third spatial derivative, from the first derivative (3.7), as the
leading truncation error term. In the KdV equation (3.2) thiswill directly introduce addi-
tional numerical dispersion of the same form as that already present in the system. Again
this schemeis therefore likely to perform badly in numerical tests.

A fully fourth order finite difference method for this equation using the stencils (3.8)
and (3.12) produces a scheme with at least fifth order derivativesin the truncation error.
Thiswill have sufficient accuracy for the KdV equation but at the expense of an enlarged
support at anodei; i — 3to i+ 3 dueto the approximation of the third derivative (3.12).

The approach of Wei and Kirby [106] can again be applied to this equation by replac-
ing the first derivative with the fourth order approximation (3.8), and the third derivative
with the second order approximation (3.11). This scheme is sufficiently accurate for this
problem and has a smaller support than the fully fourth order scheme; i —2toi+ 2 at
nodei. The form of this difference scheme is stated below as it will be referred to later.
For the KdV equation (3.2) thisfinite difference scheme with the leading truncation error
termsat anodei is,

i 1 S

ni = —ﬁ(fi—2—8fi—1+8fi+l—fi-|—2)—E(—ni—2+277i—1—277i+1+77i+2)
785 ,0°n, 1 ,40°f
—ﬁA 8—X5(X') 9_OA ﬁ(xl) (3.14)

Similarly to the RLW equation scheme (3.13) thisis only second order accurate but should
not produce significant numerical dispersion.

3.2.3 Finite dement methods
3.2.3.1 Outline of the basic method

As before with the finite difference method, the spatial domain x € [X1,X;] is covered
with a set of N + 1 non-coincident points {X1,Xz,...,Xn,Xn+1}. Each pair of adjacent
points defines a spatial interval, or element, and the set of N non-overlapping elements,
or mesh, completely coversthe domain. A set of basis functions are defined that form the
approximation over the mesh. One of the simplest such approximationsis the set of linear
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functions {¢i(x),i = 1,...,N+ 1} defined by,
di(Xj) = &ij (3.15)

where §;; is the Dirac delta function. They interpolate nodal values of the function. Fig-
ure 3.1(a) shows the linear basis function defined by (3.15) at nodei. Thisis termed the
global basis function [113]. This basis function is only non-zero on the two elements
surrounding node i. This has the advantage, similar to the finite difference method, that
spatial approximations at node i involve only nearby nodal values. Considering an ele-
ment e of the mesh, it can be seen in Figure 3.1(b) that only the two adjacent global basis
functions are nonzero on this element. The parts of these two global basis functions de-
fined on the element are termed the local, or element, basis functions [113]. They define
alinear interpolation u®(x) over the element in terms of the nodal values u; and u; ;.

u® = ¢°Ui + 9% 1Uit1 (3.16)

Thelinear basis function ¢; is piecewise continuous over the mesh. Itsfirst derivativewill
be discontinuous but can be uniquely defined on each element. Other basis functions can
be defined with more, or less, continuity than this[113]. More generally one can define
the following function spaces, known as Sobolev spaces [51], over the spatial domain Q.
First define v(x) as belonging to the set of square-integrable functions on the domain Q,
L%(Q).

vel?2@Q)  if /szdgz<oo (3.17)

Then the k' Sobolev space 7% is defined by,

ve Q) ifv, and{g%i/,izl,...,k}eLz(Q) (3.18)
This definition imposes continuity restrictions on the functions v. For example the linear
functions ¢; € 21 since ¢; and its first derivative are square integrable on the domain.
The second derivative is infinite at element boundaries [113] hence ¢; ¢ .7#2. The most
compact .72 function isthe Hermite cubic [100] where the function and itsfirst derivative
are interpolated continuously over the mesh.
The finite element discretisation procedure is illustrated here for a simple heat con-
duction equation [113], for the unknown function u(x,t) and constant coefficient y. Using
the notation (3.3) for the time derivative,

. d%u
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(a) The global basisfunction at node

(b) The local basis functions on element e

Figure 3.1: Thelinear finite element basis function
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The full specification of this initial-boundary value problem, defined on x € [X1, Xp] and
t € [0, T] is completed with appropriate boundary and initial conditions,

u(Xy,t) = Us(t) (3.20)
u(Xa,t) = Ua(t) (3.21)
u(x,0) = Up(X) (3.22)

where U1 (t), Ux(t) and Up(x) are known functions. To develop the finite element method
the partial differential equation (3.19) is multiplied by atest function y;(x) chosen from
an appropriate function space, and integrated over the spatial domain.

X2 . d4
/X1 ” (u—ym> dx = 0 (3.23)

Integration by parts can be used to reduce the order of the highest spatial derivativesin
this expression as this will reduce the continuity requirements on the interpolation of the
unknown function [113].

X (o gwyau\ [ adu]®

Note that if the expression (3.23) were used to develop the finite element method the
approximation to u would have to belong to .22 and ; to L2. In the form (3.24) the max-
imum degree of continuity required has been reduced and both y; and the approximation
to u can be chosen from 71,

The boundary term on theright hand side can be neglected in this case asthe boundary
conditions (3.20) and (3.21) specify values of u at those points. The approximation to the
unknown function u is produced by an interpolation over the set of basis functions known
asthetrial space[113],

N+1

uxt) =~ Zlq>j(X)Uj(t) (3.25)
j=

L) = Ust) (3.26)

unt1(t) = Ua(t) (3.27)

Within the method of lines framework the time derivative u is interpolated in a similar
fashion. Inserting the approximationsinto the integral statement (3.24),

o . X2 dy; 09 o
( % l[/|¢] dX) U]+'}/< % WW dX) uj = 0 (328)
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where the summation over the repeated index j isimplied. The matrix multiplying the
time derivative is formed by the integral of the product of the trial and test functions and
is generally termed the mass matrix, Mjj [113]. The other integral, involving the product
of the derivatives of the two functions is termed the stiffness matrix Kj; [113].

X2

Mij = y vig; dx (3.29)
1

o [TeIvi 99,

Kij = " X Ox dx (3.30)

Within the finite element framework this global equation system can be assembled effi-
ciently by considering each element in turn. The integral over the spatial domain can then
be split into a sum of element integrals, resulting in element-by-element assembly proce-
dures for the mass and stiffness matrices. Over each element the solution is interpol ated
by (3.16) and only the local basis functions are non-zero, hence each element integral
need only be evaluated for the basis functions local to it. All other basis functions are
zero on the element and do not contribute to the integral. Thisisillustrated for the mass
matrix here.

. N Xiet+1 .
Mjjuj = Z/Xk vio;ju; dx (3.31)
k=1
A Kt e e - .
= ) (/X Wi (DU + 91, 1 Ukrn) dX, i =k k+ 1) (3.32)
k=1 K

This means that the weighted integral form of the partial differential equation (3.23) has
been reduced to a sum of element integrals, and since the test function and trial space are
known the integral s can be performed for each element. Choosing simple polynomial trial
and test functions, such as the linear basis functions discussed previously, ensures that
these integrals are trivial to evaluate. Assembling these element integrals into a global
equation system produces a linear system of ordinary differential equationsin time. This
system will be banded due to the localised definition of the basis functions and hence
solution algorithms can take advantage of efficient banded matrix methods. The system
can beintegrated in time with an appropriate method, such as those that will be described
in Section 3.3. The approximate solution at any time is then reconstructed by substituting
the uj into (3.25).

If y; and ¢; are chosen from the same function space then the method is termed a
Galerkin finite element method [113]. Thiswill produce a centred nodal equation analo-
gous to the centred finite difference schemes previously discussed. Upwinding concepts
have been introduced in the finite element method by choosing different function spaces
for y; and ¢;, termed a Petrov-Galerkin finite element method [51]. As with the upwind
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finite difference methods described in Section 3.2.2 thiswill introduce extra artificial dif-
fusion and so these methods are not considered here.

The discretisation procedure and the particular function spaces used for the RLW and
KdV equations are discussed in detail in the following sections.

3.2.3.2 Previouswork

Alexander and Morris [4] presented dissipative and non-dissipative Galerkin finite ele-
ment methods for the KdV and RLW equations using .72 cubic spline basis functions.
The spatially discretised equations were integrated in time with adaptive time step soft-
ware for ordinary differential equations. Results were presented for the RLW equation
using the non-dissipative scheme, and for the KdV eguation using varying amounts of
dissipation to control small scale oscillations produced by the non-dissipative scheme.
They concluded that it is much harder to solve the KdV equation than the RLW equation.
Sanz-Serna and Christie [85] proposed a Petrov-Galerkin finite element method for the
KdV equation using linear test functions and cubic spline trial functions, and a Crank-
Nicolson time integration scheme. By anaysing the truncation error of the spatially dis-
cretised nodal equations produced by this scheme they showed that high accuracy could
be obtained and their results were comparable with those of Alexander and Morris[4] at
greatly reduced computational cost. Schoombie analysed a .72 Hermite cubic Galerkin
finite element method for the KdV equation [91] and aso a Petrov-Galerkin finite element
method for the KdV equation with linear test functions and variable order splines astrial
functions [92, 93]. Thiswork used a Crank-Nicolson time integration scheme. Dissipa-
tive methods were proposed for use when the solution contained discontinuous or near-
discontinuous features. Gardner et al. have published work on a cubic spline Galerkin
finite element method for the RLW equation [40] and a quadratic spline Galerkin finite
element method for the KdV equation [41, 42]. They have used these spatial schemes
together with Crank-Nicolson time integration to investigate solitary waves for both of
these equations. Katapodes and Wu [55] used a linear Galerkin finite element method for
the RLW equation. This was combined with a Lax-Wendroff type approximation in time
to produce afully explicit method. Thiswas used to model solitary wave problems.
Although the methods based on .72 and .7 finite elements are useful in one-dimension

it would be difficult to extend these methods to two-dimensional problems based on un-
structured triangular meshes. The Lax-Wendroff approach has been successfully extended
to one-dimensional [5, 56] and two-dimensional [6, 56] forms of the original Boussinesq
equations, but the form of the discretisation is not obviously compatible with the adaptive
time integration methods considered here. In this chapter the emphasis is on producing
a finite element spatial discretisation method that can eventually be applied to the two-
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dimensional extended Boussinesg equations.

3.2.3.3 Finite element methods for the RLW equation

The RLW equation (3.1) contains a third order mixed space-time derivative. However,
with the method of lines approach the time derivative is treated as anodal variable at this
stage and thisterm is simply discretised as a second order spatial derivative.

To develop afinite element method aweighted residual statement of equation (3.4) is
obtained. Denoting the weight function w;(x), and the spatial domain Q, and using the
notation,

(uv) = /qudgz (3.33)

the following is obtained.

. 92n of
(wi,n)—9o (Vﬁaﬁ) = - (u/i,$>

. dyi dn\ of
(M,n)+5<&,§ = T\ Vo (3.34)
The second derivative has been integrated by parts to reduce continuity requirements on
the finite element interpolant. At the boundary the values of n are set to zero so the
boundary integral does not appear. The functions in equation (3.34) are approximated as
follows.

nxt =~ ¢;j(m;(t) (3.35)
(3.36)
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where yi(x) and ¢ (x) aretaken from the appropriate sets of finite element basisfunctions,
and the summation over the repeated index | isimplied. Note that the nonlinear function
f(n) (3.4) isinterpolated in the same way asthefunction n. Thisapproximationisknown
to give a more accurate representation than simply interpolating n [85]. Inserting these
approximations into equation (3.34),

dy; doj ) do;
((w,¢j)+5(d—l§,£))m = —(%%) f; (3.37)

Thus only first order spatial derivatives appear in the formulation and y; and ¢; can be
chosen from 71,

Sanz-Serna and Christie [85] analysed their finite element method for the KdV equa-
tion by examining the truncation error of the difference scheme produced at a node. This
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process is applied here for a linear Galerkin finite element approximation to the expres-
sion (3.37). On a uniform mesh with element length A equation (3.37) has the following
form at an internal node;

A . o 1 S . o
g(ni71+4ni+ni+1)+§(fi+1— fi71)+g(—ni71+2ni—ni+l) =0 (339

Note that in contrast to the finite difference method (3.13) a mass matrix term multiplies
the time derivative. In the finite difference method these terms are directly replaced by
nodal values. Substituting standard Taylor series expansionsin space into equation (3.38),
and rearranging the terms,

. 2
(hi+ﬂ—5a n')

x o2
6o\ """ ox  ox2
A% 9%,
T
s 10%  10% 8§ 9%\ A
4 (72 o T woae) ~ ‘W) (3.39)

Using the original equation (3.1) it can be seen that the truncation error of the scheme at
anode has the form,

A? a4hi 4< 1 84f)i 1 9°f; o) 86f1i (3.40)

2 Y0 = - 6
12 9% 729% T1209x6 360 9% ) Tow)

The leading term is & (A?) dueto the linear approximation but multiplies amixed fifth or-
der derivative. Thiswill not corrupt the physical dispersion present in the system, which
depends on third and lower derivatives, and suggests that the linear finite element approx-
imation is acceptable for this equation.

Comparing the finite difference scheme (3.13) and the nodal form of the finite ele-
ment scheme (3.38) and its truncation error (3.40) it can be seen that truncation errors
are of a similar size. Contrasting the two schemes it can be seen that, whereas the fi-
nite difference method achieved this accuracy by afourth order approximation to the first
derivative term, the finite element scheme's accuracy is due to the mass matrix multiply-
ing the time derivative, and to the compact approximation of the nonlinear term f defined
by (3.36). The beneficial effect of this so-called product approximation of f has been
noted previously [28], and is crucia to the truncation error analysis. If the time derivative
approximation were replaced by a nodal value as in the finite difference method the re-
sulting finite element scheme would beidentical to the fully second order finite difference
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method, and hence inaccurate for this equation.

3.2.3.4 Finite element methods for the KdV equation

The KdV equation (3.2) contains a third order spatial derivative. The weighted residual
statement is obtained by multipling equation (3.2) by atrial function v (x) and integrating
over the spatial domain Q2. Using the notation of equation (3.33),

. of °n
(vi,m) = — (u/i,5> +0 (M,W>

B of dy; 9%n
- —(""7@—5(&’%) (341

In this case the integration by parts can only reduce the derivatives to second order and
hence a higher degree of continuity is required of the basis functions. Interpolation func-
tionsfrom .72 will be required, the simplest of which isthe Hermite cubic element [100].
In this case both the variable and itsfirst derivative are interpolated over the mesh result-
ing in a solution with continuous first derivative. This doubles the number of unknowns
in the discrete system.

Interpolating the variables as in equations (3.35)-(3.36), with the understanding that
uj and f; are now nodal values of the variable and its first derivative, the finite element
equation system can be written in the form,

. do; dy; d2¢;
(Wi, ¢p)nj = — (%%) fj—5<d—l§,$> nj (3.42)

As mentioned in the previous section the .2 Hermite cubic Galerkin finite element
method has been used successfully for this equation, as well as methods involving 72
quadratic and .73 cubic spline functions. However the aim here is to design a scheme
that can be generalised to atwo-dimensional finite element method based on unstructured
triangular grids. Although some work has been done on extending Hermite-type interpo-
lation onto unstructured grids [83] the additional complexity makes them impractical for
calculations with large meshes.

An aternative to using a higher degree of continuity in the finite element basis func-
tions is to rewrite the equation in a lower order form. A new variable, w, is introduced
to replace either the first or second spatial derivative of n. Thisis similar in principle
to the Keller Box finite difference scheme [76]. There are then no derivatives of order
higher than two and an . finite element approximation is possible. After considering
the form of the extended Boussinesq free surface equation (2.109) it was decided that
the second derivative was the appropriate choice for the auxiliary variable. Rewriting the
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KdV equation (3.2),
: Jaf  oJow
n = Tox ox (3.43)
0%n
w = SW (3.44)
A finite element approximation of this equation system resultsin,
eV — Cdej o Cdej
(%d);)m = —<II/|7&> f1—<llfha Wj (3.45)
dy; do;
(i, ¢))wj = =6 (d—x'vd—):> nj (3.46)

Theauxiliary variablew doublesthe number of unknownsin the system, but the continuity
restrictions on the test space have been reduced. In particular .71 functions such as the
linear approximation introduced at the start of this section can now be used.

Some simplified schemes for this equation are also investigated to try and reduce the
extrawork required to solve the auxiliary algebraic system (3.46). In thisway the overall
computational cost can be reduced and hopefully made competitive with that of the finite
difference schemes. These savings will be essential when two-dimensional calculations
are considered in Chapter 5. Equation (3.46) can be approximated in amore explicit form.
The matrix multiplying wj, termed the mass matrix in finite element terminology [113],
is approximated in diagonal form, or lumped [113]. This approximation replaces equa-
tion (3.46) with,

N+1 dwi do;
Y (v, 0w = —6 (d—l){%) nj (3.47)

i=1

Solving this coupled system within the time integration agorithm will still result in twice
as many unknowns but the solution of the system (3.47) is now trivial. A further approx-
imation is made by decoupling the two equations and solving equation (3.47) explicitly
for w. Thisisatrivial procedure since the matrix multiplying w has been made diagonal.
Equation (3.46) isthen integrated in time. Thisreduces the number of degrees of freedom
in the time integration system to the same as for the finite difference schemes. Lumping
the mass matrix is known to decrease the accuracy of the approximation [113]; however
the analysis that follows shows that the spatial truncation error is not significantly af-
fected by this approximation. An alternative approach which regains the full accuracy
of the whole mass matrix without matrix inversion would be to use the simple iterative
method of Donea and Giuliani [34].

The truncation error of this simplified finite element scheme is now analysed in a
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similar manner to the previous section. With a linear finite element discretisation on a
regular mesh of element length A, equations (3.45) and (3.47) have the following form at
an internal node;

A . . ) 1 1
5 (Mi—1+4Mi +Niy1) + 5 (fiza—fiie) + 5 (Wip1—Wi_1) = 0 (3.48)

S
AWi‘FK(—ni—l—ani—ni—l—l) =0 (3.49)

Again, using Taylor series expansions in space and then differentiating equation (3.49)
and using it to replace the w; termsin equation (3.48),

] f 3.
(T)i—f-é—i—ﬁa n')

ox o
2 95,
S A e om

Using the original equation (3.2) the truncation error at anodeis,

A? 97 4< 1 9% 1 0°fi 8 d'n,

15 2B > — 6
12 95 72 9% T 120 9% 40 o7 ) +0(8%) (3.51)

The leading truncation error term indicates that the discretisation is ¢/(A?) accurate but
that the form of this leading error will not contaminate the physical dispersion. Impor-
tantly, the accuracy does not appear to have been significantly reduced by the diagonal
approximation of the mass matrix in equation (3.47). Hence by decoupling the algebraic
equation and solving it explicitly this finite element scheme can be solved as efficiently
as the finite difference scheme and produce results of the same order of accuracy. In
Chapter 5 this explicit approximation of the algebraic equations will be used for the two-
dimensional equations to reduce a sparse matrix system to diagonal form, resulting in a
much larger increase in efficiency than in this one-dimensional case.

3.3 Timeintegration

The gpatial discretisations described in the previous section result in a linear system of
differential equationsin the form,

Aijyi—fi=10 (352
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where in this case A;; is a constant coefficient matrix, and f(t,y) is anonlinear function
of y(t). The vector y(t) contains all the system unknowns. The localised nature of the
one-dimensiona finite difference and finite element spatial approximations will mean
that Ajj isabanded matrix, which can be solved much more efficiently than a full matrix.
Together with the appropriate initial and boundary conditions this is generally classed
as a differential-algebraic equation system [23]. Assuming that some of the boundary
conditionswill be appliedin algebraic, Dirichlet, form this system (3.52) can be classified
as an index one differential-algebraic system [23]. There are various software packages
available for solving such problems.

The SPRINT package [19, 20] contains a selection of adaptive order, adaptive step
size methods for integrating differential-algebraic systems. It has been designed for the
solution of partial differential equations in method of lines form and has efficient sparse
iterative solution strategies for large two-dimensional simulations [105]. Direct matrix
solution methods are also available, including banded matrix methods which can be used
for the one-dimensional cases in this chapter. Two of the time integration methods are
considered here; spgear, afixed coefficient backward difference formulae (BDF) method,
and spdasl, a fixed leading coefficient BDF method, which is an implementation of the
time integration method DASSL [23]. The fixed coefficient BDF methods are the most
computationally efficient for smooth problems, but have to interpolate solution valuesin
cases where the time step changes. They can become inefficient and even unstable for
some problems [23, 49]. The fixed leading coefficient BDF methods are genuinely vari-
able step methods but may be | ess efficient due to the additional work required to account
for the changing step sizes. However Jackson and Sacks-Davis [49] point out that this
additional work is proportional to the order of time integration used whereas the inter-
polation used by the fixed coefficient BDF methods to account for a variable step size
is proportional to the number of equationsin the system. Fully variable coefficient BDF
methods are also possible but are generally not efficient compared to the fixed leading
coefficient methods [23]. DASPK [25] implements the adaptive order, adaptive step size
fixed leading coefficient BDF method DASSL [23]. This method has been combined with
the SPARSKIT package [84] for the iterative solution of large sparse equation systems.
Banded matrix solution methods are also available. RADAUS [46] is an order five im-
plicit Runge-Kutta time integration method with adaptive time step control based on user
supplied error tolerances. An advantage of this approach over the BDF methods is that,
being a single step method, it can integrate over the whole time interval with fifth order
accuracy. The BDF methods, which use increasing numbers of time levels for higher
order accuracy, must begin time integration at first order accuracy and hence with arela
tively small time step to satisfy the user supplied error tolerances. However a drawback
with this package is that it does not have any sparse matrix handling implemented which
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will limit its usefulness for two-dimensional calculations. For this reason attention has
been focussed on the packages SPRINT and DASPK.

The approximation to the time derivative y is determined by the time integration
method used and to the order of that method, but has the general form,

S S
Yo = "o A (3.53)

where the exact form of z is determined by the time integration algorithm that is being
used, and depends on information from previoustime steps[19]. In particular z does not
depend on the current solution y. The constant o depends on the time integrator used and
At isthe current time step.

The equation system is supplied to the time integration algorithm in the form of a
residual vector r [19],

o= fi— Ak (3.54)

The solution is advanced in time by using the approximation to the time derivative (3.53)
in the residual (3.54) and then requiring that the residual at the next time level is suf-
ficiently small [23]. The resulting system of nonlinear equations for y is solved by a
Newton method [19]. Thisis the most computationally expensive part of the time inte-
gration process and requires the solution of a linear system of equations at each Newton
iteration.

Ji(Ay; = —aAtri(y) (3.55)

where Ay is the solution increment at that time step, and J;j is the Jacobian matrix given
by,

dr;
i = At — }
Jij o tdyj (3.56)

Substituting the form of the residual (3.54) into the Jacobian expression (3.56), recalling
that here Ajj has constant coefficients,
dfi dyk

The approximation to the time derivative (3.53) gives,

dyk 1 dy
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5|(j
o At (359
and substituting in the Jacobian expression (3.57) gives,
df
i = a At— — A .
Jj = o tdyj Aij (3.60)

It ispossible for the user of the time integration package to provide the exact form of the
Jacobian, in which case the form (3.60) is appropriate here. However it is more com-
mon to allow the package to numerically approximate the Jacobian using finite differ-
ences [20]. These two possibilities are discussed in more detail in the following chapters.
Advantage can be taken here of the local support of a nodal equation. Thiswill produce
a banded matrix system which can be solved much more efficiently than a full matrix
problem [19]. An exact Newton method would require that Jjj is recomputed after each
Newton iteration but this would require a matrix factorisation step at each iteration which
would betoo expensivein general. For thisreason the Jacobian iskept constant for aslong
as possible and only recomputed when the error produced by its approximation exceeds
agiven tolerance [20]. This produces a practical method without an excessive computa-
tional expense. Note that for the problems considered here the matrix Ajj has constant
coefficients, hence for small time steps At the Jacobian will remain amost constant. It
is found in the computations in Section 3.4 that the Jacobian is only recomputed during
theinitial stageswhen the order of the time integration is being raised. Once the order of
time integration remains steady the Jacobian is not recomputed again despite changesin
the solution values and small changes in the time step.

The choices of time step and order of time integration used are driven by error control
methods which attempt to satisfy a user-defined level of accuracy in time. The basic
strategy is outlined below.

The exact solution of the partial differential equation is denoted u(x,t). Discretising
in space produces the differential-algebraic equation system,

F(U,U)t) =0 (3.61)

which is a more general form of the system (3.52) stated previously. Thisis assumed to
have an exact solution U (t). At timet" the numerical solution of the system (3.61) is
V (t"), hence the total error, E(t) at that point is[16],

Et")y = u(xt") -V
= (UCt") U (") + U —V(t")
= e(t)+9(t) (3.62)
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e(t) = u—U represents the spatial discretisation error, and g(t) = U —V represents the
global error in the time integration.

The local error in the time integration le(t) is defined over one time step [t",t"+1] of
length At = t"+1 —t". The differential-algebraic problem,

Fy"Ly™ L") = 0 (363)

with initial condition y™1(t") = V(t") is integrated numerically producing a solution
y (™1 at t" Thelocal error isthen defined as,

el = vl —yrr (3.64)

Controlling the error in this form is known as local error per step control [16]. An alter-
nativeis to control the local error per unit step,

| eﬂ+l
At

(3.65)

In thisform it can be shown that if the local error per unit step is controlled with a certain
tolerance then the global time error is controlled by an amount directly proportional to
that tolerance [99].

The choice of time step and order of integration is determined by estimating the local
error iny, le, and requiring,

e <1 (3.66)
where,
le
g = w (3.67)

leg istheith component of the local error estimate and,
w; = rtol |y;| +atol (3.68)

is aweight factor. The choice of norm ||.|| and the values of rtol and atol, which can be
vector quantities in general, are supplied by the user. Here the Euclidean norm is used
and rtol and atol are scalar values determined by experiment; lowering their values until
the solution isindependent of them will ensure that the total error in the solution (3.62) is
dominated by the spatial discretisation error.

The initial-value problems considered here require a consistent set of discrete initial
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conditions {y(X,top),y(X,tp)} to start the time integration. In order to satisfy the irrota-
tionality condition initialy, as specified in Section 2.2, it is common to begin with an
undisturbed free surface [80] which trivially satisfies this problem. However the solitary
wave cases considered in Section 3.4 will have anon-zero initial free surface distribution.
If the solution vector y(X, tp) is specified, such asin the solitary wave problems considered
in this section, then SPRINT and DASPK will calculate consistent initial time derivatives
such that the system (3.52) is satisfied [18, 26].

3.4 Numerical examples

3.4.1 Introduction

The numerical examples considered in the following sections use the solitary wave solu-
tions (2.167) and (2.169). The depth H = 2, and the solitary wave shape parameter c is
chosen according to equation (2.172) as,

c = /gH +O.lg (3.69)

which ensures a well behaved solution within the Boussinesq framework. The spatial
domain x € [—100,900] is large enough so that the solution and its derivatives can be
assumed zero at the boundaries. The problem isintegrated in timefor t € [0,120]. Hence
theinitial conditions are of a solitary wave of amplitude 0.2, centred on the origin.

Time integration was performed with the SPRINT modules spgear and spdasl [19].
Initial tests were performed to ensure the correct convergence of the methods with de-
creasing spatial mesh size, and that the temporal error control tolerances could be reduced
until independence of the solution was obtained.

All the examples in the following sections were computed with a nodal spacing of
1, ie. 1001 nodes over the domain, and time integration error tolerances rtol and atol
both equal to 10 . The results are plotted for the wave at t = 120 and only the portion
[350, 650] of the spatial domain is shown to make any changes in shape of the wave more
apparent. The wave is effectively zero elsewhere in the domain.

In all cases considered in this chapter the adaptive time integration method rapidly
increased the order of integration until the fifth order BDF method was selected, reflecting
the high order of accuracy required for the computation of these problems. The time steps
quoted in the following sections are the constant values that the package selected, once
the fifth order BDF method was being used.



Chapter3 59 Numerical Methods

3.4.2 TheRLW equation

Figure 3.2(a) shows the three finite difference schemes described in Section 3.2.2.3 ap-
plied to the propagation of the single solitary wave. The second order scheme has clearly
dissipated the wave and an oscillatory tail is present. Examining the nodal amplitudes of
the wave reveals that the solution is 10% in error in the worst case. The time integra-
tion uses a uniform time step of 0.135 after the initial stages where the order of the BDF
method is increased to five. The fourth order scheme appears accurate and a closer ex-
amination of the nodal amplitudes reveals a maximum error of 0.1% at a node. The time
integration settlesto asimilar uniform time step of 0.132. The mixed order scheme (3.13)
produces results almost coincident with the fourth order scheme with a maximum error
also of 0.1%, which reinforces the assumption that the error was solely due to the poor
approximation of the first spatial derivative. The time integration again uses a similar
uniform time step of 0.134.

Figure 3.2(b) shows two of the finite element schemes described in Section 3.2.3.3
applied to the same problem. Both the linear and the quadratic Galerkin finite element
scheme transport the solitary wave solution with no apparent dissipation of the solution.
Closer examination reveal s the maximum nodal error to be 0.3% and 0.03% for the linear
and quadratic schemes respectively. The time integration algorithm settles to time steps
of 0.13 for both cases. The accuracy of the linear scheme is comparable with the mixed
and fourth order finite difference schemes despite being only formally second order accu-
rate [113]. The apparent accuracy of this scheme confirms the analysis of Section 3.2.3.3
and is discussed in more detail in Section 3.5.

Further tests of the RLW equation models examined the interaction of two solitary
waves [37] and the break up of an initial Gaussian profile [41]. The results exhibited the
same accuracy characteristics as for the single solitary wave cases.

3.4.3 TheKdV equation

Figure 3.3(a) shows the three finite difference schemes described in Section 3.2.2.4 ap-
plied to the propagation of the single solitary wave. The second order scheme has clearly
dissipated the wave and an oscillatory tail is present. Examining the nodal amplitudes
shows a maximum error of 10%. The time integration uses a step size of 0.134. The
fourth order scheme appears accurate and a closer examination of the nodal amplitudes
reveals a maximum error of 0.1% at a node. In this case the time integration settles to a
reduced time step of 0.08, which is probably due to the fourth order accurate stencil of
the third spatial derivative. The mixed order scheme (3.14) produces results that appear
coincident with the fourth order scheme. Closer examination reveals a maximum nodal
error of 0.5%, which isalarger difference than for the RLW equation but still comparable
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Figure 3.2: Numerical methods for the RLW equation solitary wave
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with the fully fourth order scheme. The time integration algorithm is able to increase the
time step to 0.13 and the stencil of the scheme is reduced in this case which are further
advantages over the fully fourth order scheme.

Of the finite element schemes described in Section 3.2.3.4 only the methods for the
equations rewritten in lower order form are likely to be practical in two dimensions. This
is at the expense of doubling the number of unknowns in the system. Figure 3.3(b)
shows a linear Galerkin finite element scheme with alternative solution strategies for
the auxiliary w equation (3.46). The graph labelled consistent mass solves the coupled
system (3.45),(3.46) within the time integration algorithm. In this case the time inte-
gration module spgear failed to complete the time integration of the problem. Thisisa
fixed coefficient BDF method and it is possible that problems associated with these meth-
ods, discussed in Section 3.3, are responsible for the failure, although a precise reason is
not known at present. The fixed leading coefficient time integration module spdasl was
substituted and found to work for this problem with a maximum nodal error of 0.25%,
although at a much reduced time step of 0.02. In this case the time integration system
is twice the size of the corresponding finite difference algorithm and the solution of the
system takes many more time steps making the finite element method much less efficient.
For the graph labelled lumped mass the equation (3.46) is approximated in the explicit
lumped form (3.47). The coupled system (3.45),(3.47) is then solved within the time
integration algorithm producing a maximum nodal error of 0.2% at the end of the time
integration. The time step is increased to 0.07 but the system still has double the num-
ber of unknowns of the finite difference schemes. For the graph labelled explicit lumped
mass the equations (3.45) and (3.47) are decoupled. The algebraic equation (3.47) isthen
solved explicitly for w prior to the assembly of equation (3.45) at each time step. Thisis
asimple procedure as the matrix multiplying w has been made diagonal. Equation (3.46)
is then integrated in time. This reduces the number of degrees of freedom in the time
integration system to the same as for the finite difference schemes. The numerical results
show a very slight oscillatory tail and the maximum error at a node is 2% but the results
are still comparable with the high order finite difference schemes confirming the analysis
of Section 3.2.3.4. The time step used is increased to 0.13 which is comparable to that
used by the finite difference schemes.

Further tests of the KdV equation models examined the interaction of two solitary
waves and the break up of an initial Gaussian profile. Again the results exhibited the
same accuracy characteristics as for the single solitary wave cases.
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3.5 Discussion

In this chapter two new numerical methods for the RLW and KdV equations have been
presented. The mixed order finite difference method is based on the method of Wei And
Kirby [106] which has been used successfully for the extended Boussinesq equations. The
truncation errors of the scheme are in the form of derivatives of order greater than three,
and in the non-dimensionalised, scaled Boussinesg framework introduced in Chapter 2
these terms will be small enough to not affect the model. The results for the RLW and
KdV equations show that this finite difference method is equally applicable here. The
proposed finite element method is based on linear elements. This is much simpler than
methods that have been previously used, which were outlined in Section 3.2.3.2. How-
ever the goa here is to produce a method that can ultimately be implemented in two
dimensions, so the emphasis here has been on maintaining simplicity rather than focus-
ing solely on the accuracy of the scheme. A truncation error analysis of the linear finite
element schemes showed a similar behaviour to the mixed order finite difference scheme,
and the numerical results reinforced these findings.

It has been demonstrated that these spatial discretisations can be coupled with the
adaptive timeintegration package SPRINT [19]. It wasfound that it wasrelatively easy to
solve the RLW equation. The finite difference and finite element schemes could compute
solutionsof similar accuracy with asimilar number of time stepsfor the same error control
tolerances. For the KdV equation asimilar accuracy between the finite element and finite
difference schemes could be obtained if the finite element system was solved in a fully
coupled form. Thiswas at the expense of solving afinite element equation system of twice
the size compared to the finite difference scheme and with a greater number of time steps.
It was also found that the fixed coefficient BDF method spgear was not suitable to solve
the finite element system in all cases. The fixed leading coefficient BDF method spdas
was substituted and found to work well for all the problems considered here. Decoupling
the finite element system and solving the algebraic equation explicitly reduced the time
integration system to the same size as for the finite difference method and allowed a
similar time step to be used. Thiswas at the expense of adight lossin accuracy, although
the results were still acceptable.

The greater difficulty in solving the KdV equation has been noted previously by
Alexander and Morris [4]. They ascribe this difficulty to the third order spatial deriva-
tives present in the KdV equation compared to second order spatial derivatives in the
RLW equation. Benjamin et al. [13] propose that the RLW equation is a preferable model
for water waves due to the form of its dispersion relation compared to the KdV equation.
Following the procedure described at the start of Section 2.3.3 and assuming a steady
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periodic wave form (2.65) the linearised RLW equation dispersion relation is,

W vgH
"6

and for the linearised KdV equation,

% = /gH (1— (kH)Z) (3.71)

3

For large k the KdV equation phase velocity, defined by equation (2.43), is not bounded.
The same is aso true of the group velocity, defined by equation (2.45). This implies
that small wavelength (large k) features, for example numerical truncation errors, will not
be damped away by the model, and may explain the larger errors in the solution of this
equation. The RLW equation phase velocity and group velocity are bounded for all k and
tend to zero for large k. It is thus a better candidate for numerical modelling as short
wavelength numerical errors will not be propagated [13].

In the next chapter it will be shown that the numerical methods developed here for
the model nonlinear dispersive equations can be applied to the one-dimensional extended
Boussinesq equations. Wei and Kirby’s finite difference method and the linear finite el-
ement scheme will both be used for the spatial discretisation with the SPRINT module
spdasl used to integrate in time. Examination of Nwogu's extended Boussinesq equa-
tion system shows that its dispersion relation (2.125) and group velocity (2.129) are both
bounded and tend to zero for large k. Hence it may be expected that the numerical meth-
odswill bewell behaved with respect to any short wavelength numerical errors present in
the model.



Chapter 4

An Algorithm for the One-dimensional
Extended Boussinesq Equations

4.1 Introduction

The aim of this chapter is to investigate the implementation of finite element spatial dis-
cretisation methods and the adaptive time integration software for the one-dimensional
extended Boussinesq equations. The published work on the numerical solution of the
one-dimensional Boussinesq equations is reviewed in Section 4.2 and it is noted that at
the start of this project, to the authors knowledge, there had been no other work published
on finite element methods applied to the extended Boussinesq equations. More recently a
finite element method for Beji and Nadaoka's extended Boussinesq equations, described
in Section 2.4.2, has been reported [62], athough this was after the publication of the
one-dimensional algorithm developed here [104].

The mathematical model for shallow water flow chosen here; Nwogu's extended
Boussinesq equation system, is reviewed in Section 4.3. In the previous chapter a lin-
ear Galerkin finite element spatial discretisation was presented that could, in combination
with the time integration package SPRINT, be applied directly to the RLW equation and
also to amodified form of the KdV equation. Inthissectionit will be shown that Nwogu’'s
extended Boussinesqg equations can be rewritten in aform structurally similar to coupled
RLW and KdV equations and hence that by using the novel approach adopted for the
KdV equation in the previous chapter the linear finite element method can be applied to
them. The spatial approximation of the extended Boussinesg equations is considered in

65
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Section 4.4. A previously published finite difference method [106] is reviewed and an
aternative linear finite element method is proposed. Appropriate boundary conditions
for the equations and their numerical formulations are presented in Section 4.5. Based
on the novel form of the differential equations adopted in this work new formulations of
the inflow, outflow and wall boundary conditions are derived. In Section 4.5.4 a novel
method of generating waves internally to the domain is presented which alleviates prob-
lems encountered due to reflected waves approaching the inflow boundaries. The spatial
discretisation methods are coupled with the adaptive order, adaptive time stepping soft-
ware package SPRINT. Issues concerned with the time integration and the initialisation
of the problem are discussed in Section 4.6. The spatial accuracy of the finite element
scheme isanalysed in Section 4.8 by examining the truncation error at anodein asimilar
manner to that done for the RLW and KdV equations in the previous chapter. It is shown
that the linear finite element method should provide sufficient spatial accuracy for these
equations and hence that if the error in the time integration can be controlled to be less
than the spatial error then accurate solutions will be obtained.

Numerical experiments are presented in Section 4.9 comparing the proposed finite
element method with theoretical results, experimental results and the finite difference
method. These results are used to validate the mathematical model as well as the nu-
merical model and the boundary conditions, including the new method of internal wave
generation. In Section 4.10 the results are reviewed and the issues involved in extending
this method to two dimensions are considered.

4.2 Previouswork

The first numerical schemes for the Boussinesq equations were based on finite difference
methods. Peregrine [78] used second order finite differences and a corrector step for
the free surface equation and modelled the development of an undular bore. Abbot et
a. [1] applied a finite difference scheme on a staggered spatial grid. Careful analysis
of this scheme alowed them to identify and remove sources of non-physical diffusion
and dispersion. This scheme was used to model the propagation of periodic waves [2].
Hauguel [47] presented athree stage finite difference scheme coupled with acharacteristic
type approach for the convection terms. Thiswas used to study solitary wave propagation.
Schaper and Zielke [90] applied a finite difference scheme to the equations and used
the low order shallow water equations to rewrite al the dispersive truncation errors in
a similar form. This term was then used to correct the discretisation. Examples are
given for solitary wave and periodic wave propagation. Karambas et al. [53] used afinite
difference scheme with corrections for the spatial truncation errorsto solve solitary wave
and periodic wave propagation problems.



Chapter4 67 An Algorithm for One Dimension

More recently there has been work presented on finite difference methods applied to
extended Boussinesq equation systems. Madsen et al. [66] applied the finite difference
scheme of Abbot et a. [1] to their extended equation system and showed that waves could
be simulated at depths outside the range of the original Boussinesq equations. Begji and
Battjes [10] used a predictor-corrector type scheme for these equations to model wave
propagation over a bar. Nwogu [72] presented a predictor-corrector scheme for his ex-
tended equations with corrections for truncation error terms that would produce non-
physical dispersion. He showed that these equations could be used to accurately ssimulate
periodic and irregular wave trains. Wei and Kirby [106] presented an aternative finite
difference method for Nwogu's equations that directly removed the dispersive errors by
differencing selected terms to higher order and integrating in time with a high order pre-
dictor corrector method. This method will be described in more detail in Section 4.4.1.
The results presented by Wei and Kirby [106] and other work with the same scheme[112]
confirm that thisfinite difference method is both accurate and efficient. Ohyamaet al. [74]
presented a staggered grid finite difference method for Nwogu's extended Boussinesqg
model and applied it to wave propagation over a bar. Schroter et al. [95] applied a fi-
nite difference scheme similar in principle to that of Abbot et al. [2] to a different set of
extended Boussinesqg equations and showed that these equations could model problems
outside the range of applicability of the original Boussinesq equations.

Dingemans [32] compares Boussinesg-type models for wave propagation over a bar,
including finite difference models for the original and extended equations. The results
show the importance of accurately modeling the dispersive effects, but also that the weak
nonlinearity inherent in all the models can lead to significant inaccuracies. This bar test
case will be considered in more detail in Section 4.9.

Until recently, work with finite element methods appears to have been restricted to the
original Boussinesg equations. Katapodes et a. [56] applied a Lax-Wendroff type time
discretisation to the equations combined with alinear Galerkin finite el ement method and
used the scheme to solve solitary wave problems. Ambrosi [5] applied a linear modified
Taylor-Galerkin finite element method to the equations. By ensuring that the scheme was
non-dispersive accurate results were obtained for solitary wave problems. Grasselli et
al. [44] and Perotto [82] have developed an a posteriori error estimate for the space-time
finite element method applied to the original Boussinesg equations. They have used this
to develop an adaptive finite element method which has been used to solve solitary wave
problems.

Itisonly recently that work has been published on finite el ement methods for extended
Boussinesq equations; by the author [104] for Nwogu's equation system, and by Li et
a. [62] for Bgi and Nadaoka's system. The methods described in the latter paper are
compared and contrasted with those developed here.
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4.3 Theone-dimensional extended Boussinesq
eguation system

Nwogu’s extended Boussinesq equation system (2.108)-(2.109) is written below in terms
of free surface elevation n(x,t), velocity u(x,t) at depth z= 6h, and spatialy varying
depth profile h(x).

ap 0 Al 2 0° B
n—f—&—i—a—x(Bhaz-i—Bzhaz(hU) =0 (4.2
Jf 92U 9?
+8—+A1h282+A2h82( u = 0 (4.2)

where the dot notation introduced in equation (3.3) is used for the time derivative,

p = (h+n)u (4.3)
= %u2+gn (4.4)

and the coefficients Ay, A, B1 and By, defined by equations (2.110)-(2.113), depend on
the free parameter 6.

With a constant depth H the dispersive terms can be simplified and the equations
reduce to,

0 3u

n+ asﬂs Saxs =0 (4.5)
of 92U

u+a—+ Hzax2 - 0 (46)

where the coefficients o and 8 are defined by equations (2.116) and (2.117).

Note that in this form the free surface equation (4.5) isin asimilar form to the KdV
equation (3.2) and the velocity equation (4.6) is in a similar form to the RLW equa-
tion (3.1). Hence the numerical methods developed in Chapter 3 can be applied to this
system. The spatial approximation of this coupled equation system, and the additional ap-
proximations necessary in extending these methods to the more genera dispersive terms
of the system (4.1)-(4.2) are discussed in the following section.

Thefull specification of thisinitial-boundary value problem requires appropriate bound-
ary conditionsand initial conditions. These are discussed in detail in Sections 4.5 and 4.6
respectively.
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4.4 Spatial discretisation

4.4.1 A finitedifference method

Thefinite difference method of Wei and Kirby [106], previously discussed in Section 3.2.2
for the RLW and KdV equations, was originally designed for Nwogu’'s extended Boussi-
nesq equations. They showed that if the first spatial derivative is approximated to fourth
order accuracy, with the other terms approximated to second order accuracy, then no non-
physical dispersion is produced by the numerical scheme. For the analysis of this scheme,
and for comparison with the finite element scheme described and analysed in the follow-
ing sections, it is helpful to state the form of this discretisation with the leading truncation
error terms. Using the centred difference stencils (3.8), (3.9) and (3.11) leads to the fol-
lowing difference scheme for the system (4.5)-(4.6) at anode i on aregular grid of size
A,

) 1
ni+ 12A(I0| —8pi—1+8piy1— Pit2)
HS
+% (—Ui_2+2Uj_1— 2Ui+1+ Uis2)
_ TBH3 ,0%u, 1 ,3°p
= 50 258 T gt g V) (4.7)
. 1 aH?2 .
Ui + 12A(f' 2 —8fi_1+8fi1— fit2)+ A2 (Ui—1 — 2U; 4 Uit1)
aH2 200, 4a5f

The spatial truncation error terms are expressed in terms of fourth and higher derivatives
and will not contaminatethereal dispersivetermswhich are at most third order derivatives
in space. In the scaled non-dimensionalised Boussinesqg framework these higher deriva-
tives can be neglected as being higher order termsin € and ¢ without affecting the model.
However this scheme remains formally second order accurate in space.

The variable depth equation system (4.1)-(4.2) differs from the constant depth sys-
tem (4.5)-(4.6) in the more general form of the dispersive terms. A typical term of the
velocity equation (4.2) is differenced at a node i using the second order accurate sten-
cil (3.9) asfollows,

82
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The dispersive terms from the free surface equation (4.1) are differenced by first defining
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w as follows,

w = B; h3‘9—2u +B; h2£ (hu) (4.10)

ox2 X2
Theindividual terms of w are differenced in a similar fashion to the terms of the velocity
equation just discussed, eg. equation (4.9), and then the first derivative of w is approxi-
mated by the second order stencil (3.9) to produce the full dispersiveterm. This produces
a second order accurate approximation to the variable depth dispersive terms, which re-

duces to the scheme (4.7)-(4.8) if the depth is constant.

4.4.2 A finite lement method

The linear finite element scheme described in Chapter 3 cannot be applied directly to
the extended Boussinesq equation system (4.1)-(4.2) due to the third spatial derivatives
present in equation (4.1). This equation is rewritten by introducing w, defined by equa-
tion (4.10), as an auxiliary variable producing the system,

. dp  odw
7]‘}—&—}—& =0 (411)
T . RN L
U-i—&—f-A]_h m‘f‘Aghﬁ (huy = 0 (4.12)
2°u 92
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The form of the auxiliary variable w is suggested naturally by the form of the differen-
tial equation (4.1) in Nwogu's extended Boussinesg system. This motivated the choice
in Section 2.6 of Nwogu's extended equations over those of Beji and Nadaoka [11] for
which an equivalent replacement is not so obvious. It aso motivated the choice in Sec-
tion 3.2.3.4 of the second derivative as the auxiliary variable when developing a finite
element method for the KdV equation. It will be seen in Chapter 5 that this methodol-
ogy can be generalised easily to Nwogu’s two-dimensional extended Boussinesq equation
system.

To smplify what follows, the constant depth form of equations 4.11-(4.13) will be
used. The finite element method described will apply equally well to the more general
system. The discretisation of atypical variable depth dispersive term is considered at the
end of this section.

. dp Jdw
T]‘F&‘Fﬁ = 0 (414)
St L0k
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|_|3a_2u
IX2

w— B =0 (4.16)

where the coefficients o and 8 are defined by equations (2.116) and (2.117).

The finite element method is applied, as outlined in Section 3.2.3 in the previous
chapter. A set of N + 1 nodes is defined as the intersection points of N non-overlapping
elements that completely cover the spatial domain Q = [X1, Xo]. A set of N+ 1 H® nodal
linear basis functions (3.15) is defined on this mesh. The linear Galerkin finite element
method is devel oped by multiplying equations (4.14)-(4.16) by atrial function ¢;(x) taken
from the set of linear basis functions and integrating over the spatial domain Q. Using the
previously introduced notation (3.33),

- - Jp d _

. of of . 92U B
(q).,u)+<q>.,$>+ocH ((p.,W) =0 (4.18)
2

((bi,W)_BHS((Pi,%) =0 (4.19)

Integration by partsis used to reduce the order of the spatial derivatives appearing in this
formulation. In the previous chapter the boundary integrals so introduced were ignored
as the solitary wave solutions could be set to zero at the computational boundaries. Here
the boundary integrals are retained as they will be required in formulating the appropriate
numerical boundary conditions for the equations. These are discussed in detail in the
following section. Integrating terms of equations (4.17)-(4.19) by parts,

(¢i7ﬁ)+(¢i,%>+(¢i,g—vxv) = 0 (4.20)
o (d¢y o (dg du\ _ L0017
(q).,u)—(&,f)—ocH (&,5) = —[¢.(f+aH 5”& (4.21)
X2
' Hs<%7@> _ H?»[ i@} 4.22
(5, w) +BH 0 o BH™ | dim . (4.22)

The set of linear basis functions ¢;(x) is used to interpolate an unknown function v(x,t)
over the spatial domain as,

N+1

v(x,t) ~ '21 0;(X) vj(t) (4.23)
j=

The approximation (4.23) isused to replace the continuousfunctions i, uand w. The non-
linear terms p and f are interpolated as nodal quantitiesin the same manner using (4.23).
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This form of approximation is known to be accurate for this class of equations [28], and
is found to be crucial for the truncation error analysisin Section 4.8. Introducing these
gpatia approximations into equations (4.20)-(4.22) produces the discrete equations,

Mijnj+Ciipj+Cjw; = 0 (4.24)
ou\ 1"
MijUj—Cijfj—OtHzKijUj = — [q). <f+OCH2—>:| (4.25)
X/ [,
3 5[ du Xe
Mijw; + BHKjju; = PBH {q).a—] (4.26)
where,
Mij = /Q(Z)i(bj dQ (4.27)
do
Cj = Qd—x'q>,- dQ (4.28)
[ d¢idg;
Kij = o X dx dQ (4.29)

The integrals in equations (4.24)-(4.26) are evaluated by integrating over each element
individually and summing the results at the nodes. This procedure is simple to automate
using the isoparametric concept [113] where the integration on each element is mapped
to aunit reference element on which the values (4.27)-(4.29) can be precomputed.

Equation (4.26) represents an additional algebraic equation system to solve at each
time step which will increase the required computational time perhaps half as much again
compared to the finite difference scheme (4.7)-(4.8), which can directly approximate the
third spatial derivative. In two dimensionsthere will be two auxiliary variables and hence
two, in general sparse, matrix systems to be solved. The solution of the system (4.26)
requires the inversion of the matrix M;j, generally termed the mass matrix [113]. A con-
siderable simplification is achieved if the mass matrix can be replaced by a purely diag-
onal approximation or in the finite element terminology lumped [113], as was shown in
Section 3.2.3.4 for the KdV equation. This equation can then be decoupled from the 3N-
dimensional system (4.24)-(4.26) and solved explicitly at each time step. Thiswill make
the finite element scheme competitive with existing finite difference spatial discretisa-
tions which produce only a 2N-dimensional system of differential equationsin time. The
lumping procedure replaces equation (4.26) with,

1

W = ——
| MiL

<—BH3KijUj +BH3/F¢%(nX dF) (4.30)
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where,

N+1

ME= Y M; (4.31)
j=1

It will be shown in Section 4.8 that this approximation does not significantly affect the
accuracy of the scheme.

Thevariable depth equations (4.11)-(4.13) differ from the constant depth system (4.14)-
(4.16) in the extra complexity of the dispersive terms. To illustrate the finite element ap-
proximation of these terms, atypical dispersive term from equation (4.13) is discretised.
Multiplying the term by atrial function ¢;(x) and integrating over the domain,

(0Bt S = B (a5 ;)
— -8 (o) S (hw)

+B;, [d)ihzj—(hu)]j
_ _Bz<%¢'h2+q>. (h ),gx(hu)>

X2

120
+By {(]).h a—x(hu)] (4.32)

X1

The unknown functions are compactly approximated in a similar manner to the approxi-
mation of the nonlinear functions p and f according to equation (4.23).

N+1

W~ % 05 (h?), (4.33)
N+1
hu =~ Z (Z)j (hu)j (4.34)

Inserting these approximations into the weak form, the finite element approximation of
the dispersivetermiis,

02 doy doy d
(q)i,Bzh ﬁ(hu)) ~ —Bz( ¢(])k+q>. df(" d‘b‘) hZh;u;

X2

120
+B, [q>.h ax(hu)} . (4.35)

where summation over the repeated indices j and k isimplied. This procedure can be re-
peated for all the dispersive terms appearing in the variable depth equation system (4.11)-
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(4.13).

Li et al. [62] have recently described asimilar schemein order to apply alinear quadri-
lateral finite element method to Beji and Nadaoka's two-dimensional extended Boussi-
nesq equation system, the generalisation of the one-dimensional system (2.83)-(2.84)
presented in Section 2.4.2. These equations contain third derivatives of the free surface
elevation and in their case are discretised by introducing the gradient of the free surface
as an additional variable, which is calculated with a lumped mass approximation. How-
ever they additionally neglect several of the terms, specifically those that involve second
derivatives of the depth h(x) [62], whereas in this case the full system of equations is
discretised with no further approximations.

4.5 Boundary conditions

45.1 Inflow boundaries

In Section 2.4.4 it was shown that the extended Boussinesq equations could be applied at
depths right up to the deep water limit c = H/A = 1/2. This alows waves to be intro-
duced into the domain sufficiently far from the region of interest that boundary effects can
be considered insignificant. If nonlinearity is small at these boundaries, ie. the amplitude
issmall compared to the depth, then the linearised equations will be a sufficiently accurate
approximation to the problem and a linear wave profile can be introduced at the inflow
boundary. For the numerical experiments considered in Section 4.9 a regular periodic
wave isinput at the boundary. For example a smple periodic wave,

n(x,t) = asin(kx— wt) (4.36)

with amplitude a, wave number k and frequency w, where k and o satisfy the linear
dispersion relation for Nwogu’'s extended Boussinesqg equations (2.123). At these bound-
aries the velocity profile can be derived from the free surface profile (4.36) by using the
linearised equation system.

u(x,t) =bsin(kx— wt) (4.37)

where b is given by equation (2.122) in Chapter 2. It has been found here that Nwogu’'s
extended Boussinesq equations additionally require the specification of spatial derivative
information at the inflow boundary. This is consistent with the specification of inflow
boundary conditions described by Madsen et al. [66] for their extended Boussinesq equa-
tions. In both the finite difference and finite element schemes this is achieved by addi-
tionally specifying the variable w on the inflow boundary. At constant depth w is given
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by equation (4.16) and using the inflow velocity profile (4.37) a periodic profile can be
derived,
d%u
3
= —BH3K2bsin(kx— wt) (4.38)

With avariable depth equation (4.13) can be used to derive a similar expression.

This linear wave approximation will become inaccurate if the amplitude is significant
compared to the depth at the inflow boundary. This can be accounted for by introducing
afirst order correction to the linear wave profile for nonlinearity. Considering a nonlinear
perturbation of the free surface and velocity from the linearised solution,

n = Notem+0(e? (4.39)
U = Up+eu+ 0(e?) (4.40)

where the nonlinearity is parameterised by ¢, then the constant depth extended Boussinesq
equations (2.114)-(2.115) can be written as a series of problemsinincreasing orders of ¢.
At lowest order,

8 O 38 UO .

no+H—a +BH =5 = 0 (4.41)
8 28 UO

Up+9—— Ix + oH Fra =0 (4.42)

This has the linearised solution with ng and ug given by equations (4.36) and (4.37) re-
spectively. To first order in €,

aU]_ 38 U]_ . 8

m+H ox TBH 5 g = —5; (Noto) (4.43)
8 28 u1 o 8 UO

U +0—- Ix + oH 52 ox (E) (4.44)

Substituting the solutions ng and ug into the right hand sides of these equations gives,

duy 38 up J i 42
n1+Ha—+BH aXS - —a—X(absm (kX—(Dt))
= —2abk sin(kx— wt) cos(kx — wt)
— —abksin(2(kx— wt)) (4.45)
ony 20%01 9 (&,
u1+ga L aH 52 = —a—x<§sn (kx—wt))

= —a%k sin(kx— wt) cos(kx— ot)
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= —? sin(2(kx— wt)) (4.46)

A solution of the form,
n1(xt) = aicos(2(kx— wt)) (4.47)
ui(x,t) = bicos(2(kx— wt)) (4.48)

will satisfy thisequation system. Substituting these solutionsinto equations (4.45) and (4.46)
leads to the following expressions for a; and b;.

1 b?
a = §<%b1(1—4oc(kH)2)—z> (4.49)

ab 2

29+
O (1— 4o (kH)?) —

IN[oy
~e

b1 =

(4.50)
gH (1—4B(kH)?)

The wave profile (4.39) will have a dlightly sharper peak and a broader, slightly raised
trough, and is the first approximation to a more general periodic wave form known as a
cnoidal wave [109]. Note that this modified wave involves a wavelength of half the pri-
mary wavel ength and hence accurate modelling will require that thisis properly resolved,
leading in general to twice the resolution of the original wave.

The inflow boundary condition is based on a linearised approximation and hence ad-
ditional wave components can be introduced at that boundary by simple superposition.
However if the input wave is composed of two or more periodic components then it is
possible that nonlinear interactions between these components will produce significant
harmonic waves. The most important of these waves in coastal engineering applications
is the subharmonic, or set-down, wave [21, 22, 98]. Nwogu derived formulae for the
harmonic waves produced by two periodic wave components[72], and also extended this
analysis to two-dimensional multi-directional waves[73]. Here the derivation is outlined
for an initial wave profile consisting of two cosine waves,

No(X,t) = ag cos(kix — wit) + az cos(kox — wot) (4.51)
The velocity profile can be derived from the linearised equation system,
Uo(X,t) = byas cos(kix — w1t) + boay cos(kox — wot) (4.52)
where by and b, are given by,
w1

T AR @59




Chapter4 77 An Algorithm for One Dimension

2
2 = GRA-BH)) o9
(4.55)

Thefirst order nonlinear wave containsthe harmonic interactions of these two components
intheform [72],

2

ni(xt) = aaGy cos(kix— wit) + %GJF cos(2(kyx — wnt))
+%%G+ coS(2(koX — wat)) (4.56)
where,
ki = kitk (4.57)
Wy = witw (4.58)

and G, termed the quadratic transfer function [72], relates the amplitudes of the har-
monic waves to those of the primary waves. Considering only the subharmonic, or set-
down, components of the first order free surface elevation and velocity,

n-(xt) = aaxG_ cos(k_x— w_t) (4.59)
u-(x,t) = ajaQ- cos(k-x— w_t) (4.60)
and substituting these, and the primary wave components (4.51) and (4.52) into the first
order nonlinear equations (4.43)-(4.44) one can, after some algebraic manipulation, derive
expressionsfor G_ and Q_.

bitby - (1 2) 4 bibp _ 2
o o MEEOakHR BB
O (1—a(k H)?) —gH (1- B(k_H)?)

KRG — %
Q- = T Bin)2 (462)

It has been noted in the literature that if these set-down interactions are neglected then a
spurious free long wave will be produced at the inflow boundary with the same period but
phase-shifted by 180 degrees [98].

In a practical situation it is more likely that inflow boundary conditions will be in
the form of an irregular free surface profile, such as from measured data [72]. This can
be handled by a Fourier decomposition into a series of periodic wave components [106].
The individual periodic components and any significant nonlinear wave interactions can
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be calculated by the methods previously discussed in this section and this composite wave
can then be input to the system.

The specification of all the variables at inflow boundaries does not allow for the waves
returning to this boundary, eg. waves reflected from inside the domain. Such waves will
then be reflected in a non-physical manner and contaminate the numerical solution. For
some of the numerical tests considered in Section 4.9 wave reflection is not significant;
however it is important to have a more general purpose inflow boundary condition, in
particular if realistic two-dimensional problems are to be attempted. This problem is
considered in detail in Section 4.5.4

45.2 Solid wall boundaries

At a solid wall the physical boundary condition is that of impermeability, ie. u-n =0,
where n isthe normal to the wall at that point, which in one dimension reduces to,

u=0 (4.63)

at thewall.

A boundary condition on the free surface can be derived from a conservation argu-
ment [106]. Integrating the free surface equation (4.11) over the spatia domain, and
using the divergence theorem on the spatial derivatives,

. dp Jdw B
/Q(ﬁ‘f‘&‘f‘g) d2 = 0
a—(/nd9>+/(p+w)ndl“ =0 (4.64)
at \Ja r

where I' is the domain boundary, and n is the outward normal. At a solid boundary
the amount of mass in the system is conserved and hence the time derivative term in
expression (4.64) is zero. For the boundary integral to be equal to zero werequire p+w =
0 on the boundary. Thisis satisfied by the wall boundary condition on the velocity (4.63),
from the definition of p (4.3), and the additional requirement on the auxiliary variable w,

w=0 (4.65)

at the wall. The boundary conditions (4.63) and (4.65) together will imply conservation
at the wall from equation (4.64) and hence no boundary condition is directly imposed on
the free surface.

In the literature it has been common to specify that the normal derivative of the free
surface is zero at solid boundaries although this does not follow directly from the equa-
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tions. Wel and Kirby [106] derive this condition by considering a first order form of the
free surface equation (4.1). Li et a. [62] use this condition as it is compatible with their
choice of the gradient of the free surface as an additional variable. However it is felt that
the method described here is more consistent with the equation system and the underlying
physics.

Another useful boundary condition for practical situationsis that of partial reflection
or partial absorption, to simulate for example a beach or other non-vertical boundaries,
or other boundaries for which perfect reflection is inappropriate. Within the context of
this depth-averaged mathematical model all boundaries are assumed to be vertical and
hence such boundary conditions cannot be directly formulated. Partial reflection has been
implemented in previous work by approximations using linear theory [72] and by asim-
plified characteristic analysis [47]. The effect of these conditions would seem to be aloss
of massin the system at these boundarieswhich may be appropriate for porous boundaries
but not for other situations. In general the desired effect would be a loss of wave energy
at these boundaries rather than mass, although it is unclear exactly how to formulate this
boundary condition at present.

45.3 Outflow boundaries

An outflow boundary isanon-physical restriction of the spatial domain to a suitably small
sizein order that practical computations can be performed. Hence at these boundaries it
is important to minimise non-physical reflection of information back into the domain. A
simple radiation boundary condition [112] is not completely effective as the dispersive
waves have no single phase speed. Previous work on this problem has led to higher order
radiation boundary conditions[39] and to the addition of source terms and viscous damp-
ing terms to the momentum equations [106] to absorb outgoing waves. Here a viscous
damping layer, termed a sponge layer [48], is introduced near the outflow boundary in
the form of a viscous term which increases in magnitude closer to the outflow boundary.
This viscous term is added to the free surface equation in the form illustrated here for the
constant depth equation (4.5).

. dp 0% 9%n
M P = %5e (4:69)
where,
X—Xs n2
e(xz—XXS) -1

Cs = an (4.67)
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for x € [Xs, X2] and cs = 0 everywhere else. n; and n, are constants used to fine tune the
amount of viscosity. A dimensional analysis of the equation (4.66) shows that,

n = c(Hy/gH) (4.68)

is the appropriate choice for an &'(1) constant cy.

The actual amount of viscosity is problem dependent and has to be determined by
experiment so as to effectively damp the outgoing waves without allowing significant
reflection. It isfound in practice that the width of the sponge layer must be two to three
times the wavelength to provide sufficient damping for the cases considered here.

4.5.4 Internal wave generation

For cases where there will be significant reflected waves at the inflow boundaries the
methods described in Section 4.5.1 will not be sufficient. The specification of all the
variables at this boundary does not allow for waves returning to the inflow region and
passing out of the domain. The internal generation of wavesis proposed here as a method
of allowing reflected waves to propagate through the wave generator and hence leave
the computational domain. This is essentia if long time simulations of geometrically
complex two-dimensional regions are to be performed.

Larsen and Dancy [60] described a method by which waves could be generated inter-
nally in afinite difference method for the Boussinesq equations. They added a volume of
fluid, equivalent to that which would be displaced by the desired wave at each time step of
the method, at a chosen generation point and were able to generate periodic wavesin both
one and two dimensions. Importantly, these generation points allowed outgoing waves
to pass undisturbed and these waves were damped out with sponge layers at all open
boundaries. This method was aso incorporated into a boundary integral method for the
Boussinesq equations by Brorsen and Larsen [24], and further devel oped by Ohyama and
Nadaoka [75] in their implementation of a numerical wave tank. Skotner and Apelt [97]
recently reported the application of this method to afinite difference method for Nwogu’'s
extended Boussinesq equations. They found that instabilities were produced due to the
introduction of the wave at a single point, athough they note that Larsen and Dancy used
a staggered grid which would alleviate this problem in their case. Skotner and Apelt [97]
modified the spatial difference stencils in the neighbourhood of the wave generation re-
gion to prevent this instability. More recently Wel et al. [108] have presented a method
for deriving a source function, or aternatively an applied pressure distribution, from the
potential form of the Boussinesq equations that can be used to generate accurate wave
conditionsinternally to the domain.

Here, in contrast to that work, an analogy is drawn with atime varying sea bed, and a
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term is added to the free surface equation that simulates the lowest order effects of atime
varying depth profile. In the free surface equation (4.5) this takes the form,

.0 d%u

where the form of the seabed variation h; istaken to be,

hi(x,t) = ¢ fi(x)asin(—wt) (4.70)

where a and w are the amplitude and frequency of the required wave respectively, and the
constant ¢, and spatial function f; (x) are given by,

g = 2mwc (4.71)
fi(x) = %ebﬂ”ﬂz 4.72)

This simulates an undulating Gaussian hill at the position x = X;. The wave generation
region is illustrated in Fig. 4.1. The width of thisregion [x; — &, X + &] is generally

Figure 4.1: Schematic of the internal wave generation process

taken to be one or two wavelengths, which is consistent with the scaling of the variable
depth by equation (2.39) in Section 2.3 which requires variations in the depth to be small
over distances comparable to the wavelength. The coefficient b, is chosen such that the
function f,(x) is effectively zero at x = x| +a which is essential for the depth variation
to appear smooth to the time integration software. The function f (x) is normalised such
that its integral is one over this region. The constant ¢, includes a factor 2 as the wave
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generator will produce both a left and right moving wave, the wave speed c to give the
expression the correct physical dimensions, and the wave frequency @ to compensate for
differentiation with respect to time.

Note that the use of the Gaussian function to distribute the generated wave over several
mesh pointsis similar in principle to the method recently described by Wei et al. [108],
although this was published after this part of the work was complete. Their method how-
ever ismore general, and more rigorously derived and extends straightforwardly to multi-
component and irregular waves.

Numerical experimentswith the approach described here are presented in Section 4.9.6.

4.6 Timeintegration

Truncation errorsfrom alow order timeintegration schemewill a so produce non-physical
dispersion and contaminate the mathematical model. In previous work the time integra-
tion has usually been with a high order accuracy predictor-corrector method [106, 112],
or by alower order method with corrections for the truncation errors[1, 72]. In thiswork
the necessary accuracy is achieved by making use of variable order, variable time step
integration as implemented in the SPRINT software [18]. In the previous chapter it was
found that the time integration module spdasl was robust enough for al the numerical
tests considered and this module is used in all the computations described in Section 4.9.

The spatia discretisations described in Sections 4.4.1 and 4.4.2 produce a 2(N + 1)-
dimensional linear system of differential equationsin the form,

Ajyj—fi=0 (4.73)

where,
y = (M1,U1,M2,Uz,. .., IN11,UnN+1)" (4.74)
f = f(ty) (4.75)

The ordering of the unknowns in y maintains the banded structure of the matrix Ajj al-
though the bandwidth is doubled compared to the numerical models of the RLW and KdV
equations considered in Chapter 3 due to there being two unknowns at each node of the
mesh. The time integration software can use banded direct solution strategies to take ad-
vantage of the banded matrix structure to increase the efficiency of the time integration
process.

Use of the time integration software and the error control strategy are as described
in Section 3.3 in the previous chapter. The software controls the local error iny over
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each time step by varying both the order of the BDF method and the time step, so that
a uniformly high accuracy in time can be achieved [61]. The user controls the local
error by supplying relative and absolute tolerances, rtol and atol respectively, which are
here taken to be scalar values determined by experiment. Their values are lowered until
solution independency is established. This will ensure that the error in the solution is
dominated by the spatial discretisation error. In thiswork rtol = atol = 10~ was chosen
after repeated experiments, reflecting the high accuracy required in the time integration.

4.7 Initial conditions

Consistent initial conditions are calcul ated automatically by the software. Given an initial
solution, y(tp), initial time derivatives, y(to), are computed such that the system (4.73) is
satisfied [19]. Except for the solitary wave problems it is common to begin the compu-
tation with an undisturbed free surface and then introduce a wave at the inflow boundary
as described in the previous section. The initialisation problem is then satisfied trivially
with a zero solution. In this case however the wave can appear discontinuous to the time
integration software at the point it initially enters the domain and this forces the software
to use very small time steps. Thisis remedied here by the use of a smoothing function,

G = me M (4.76)

where 7 is the wave period, and my and m, are constants that must be determined by
experiment. Thisterm is added to the free surface equation as a viscous coefficient in an
identical manner to the sponge layer coefficient cs in equation (4.66). This term damps
the solution throughout the domain for the initial time steps but should not affect the
solution obtained after a suitably large time. This form of damping is found to improve
the efficiency of the time integration, which can take larger time steps if the solution is
smooth. A similar method has subsequently been reported by Li et a. [62] who use afixed
time step predictor-corrector time stepping method. In their case the initial damping of
the solution prevents transient oscillations caused by the discontinuousinitial conditions.

Another important consideration with respect to the efficiency of the time integration
process is that of the choice of initial time step. With an initially undisturbed free sur-
face the time integration algorithm has no information on the time scales in the problem
and so will do a considerable amount of work to calculate the initial step size. Thisin-
volves the numerical approximation and factorisation of the Jacobian matrix. In this one-
dimensional case the Jacobian matrix is banded and hence the computational expenseis
not too significant. In two dimensions the Jacobian matrix will be sparse and its compu-
tation and factorisation will be considerably more computationally expensive. The time
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integration software provides an option to supply theinitial time step and if an appropriate
value is known this is the most efficient mode of operation. A starting guess of 155 has
been used in thiswork although the value is generally problem dependent. If the software
is allowed to select an initial time step size then this value can be noted and supplied to
the code in subsequent runs of the same problem. Note that the value will be significantly
smaller than that used by the software for the mgjority of the time interval as the initial
step hasto be taken with afirst order BDF method and the order gradually raised and time
step adjusted according to the error control parameters.

4.8 Analysisof the method

In this section the truncation error of the linear finite element scheme defined by equa-
tions (4.24), (4.25) and (4.30) will be analysed. The linear finite element scheme is only
second order accurate in space and it is therefore possible that error terms will contam-
inate the physical dispersion in a similar way to a low order finite difference method.
The analysis that follows will show that this does not happen here and that the truncation
error is of a similar form to that of Wei and Kirby’s finite difference scheme (4.7)-(4.8)
described in Section 4.4.1.
With alinear finite element discretisation on aregular mesh of element length A equa-

tion (4.25) hasthe following form at an internal node;

AL o 1 aH? S

g (U140 +Uig) + 5 (fivg = fig) = == (FUi1 +20 —tipg) = 0 (4.77)
Substituting standard Taylor series expansionsin space into equation (4.77), and rearrang-
ing the terms,

! 20
(Ui+%+aH2M>

ox OX?

+A—2£ U-+@+aH2ﬂ
6 ox2 \ ' Ox X2
A2 9%

22U

H 5o

0 (A°) (4.78)

X i84l:li n 1 9°f; n aH?2 98(;
72 x4 120 0x® 360 Ox8

Using the original equation (4.25) it can be seen that the truncation error of the scheme at
anode has the form,

2A2 0%U; 4< 1 9% 1 9°f; aH?9%y

O o TA N\ 20 T 12090 T 360 96

50 ) + O(A% (4.79)
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Theleading term is &(A?) dueto the linear approximation but multiplies a mixed fifth or-
der derivative. Thiswill not corrupt the physical dispersion present in the system, which
depends on third and lower derivatives, and suggests that the linear finite element approx-
imation is acceptable for this equation.

With a linear finite element discretisation on a regular mesh of element length A,
equations (4.24) and (4.30) have the following form at an internal node;

A . S 1 1

g(ni71+4ni+ni+1)+§(pi+1— pi71)+§(wi+1—wi71) =0 (4.80)
3

AW,—}—BT( U—1+2Ui —Ui+1) = 0 (4.81)

Again, using Taylor series expansions in space and then differentiating equation (4.81)
and using it to replace the w; termsin equation (4.80),

api 38 U

2 32
+A 0 <'|+%+B 38 u.)

6 Ox2 ax3
A% 95U
3A7 Ui
PR o0
a1 a4hi 1 a5pi BH387Ui 6
A (7_2 o Toae T o) W) (482)

Using the original equation (4.24) the truncation error at anodeis,

B (4.83)

3A20%; 4 19%i | 1 9%  BHEIu 6
N 506 2 od T12006 40 ax ) FIB)

The leading truncation error term indicates that the discretisation is ¢/(A?) accurate but
that the form of this leading error will not contaminate the physical dispersion. Impor-
tantly, the accuracy does not appear to have been significantly reduced by the diagonal
approximation of the mass matrix in equation (4.81).

It has been shown that a linear finite element discretisation can produce a suitable
numerical model for Nwogu’s extended Boussinesq equations. The model is only second
order accurate but the form of the leading error terms will not contaminate the physi-
cal dispersion present in the equations. This scheme can therefore be thought of as an
analogue of Wei and Kirby’s finite difference scheme which approximates the first order
gpatia derivatives to higher order to produce a similar effect. Lumping the mass matrix
in equation (4.26) considerably improves the efficiency of the scheme as w can now be
calculated without the inversion of a matrix. In two dimensions this saving will be even
more significant. Thistruncation error analysis can be directly extended to the Boussinesq
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system with non-uniform depth (4.11)-(4.13) discretised on a regular mesh.

The proposed finite el ement method is simple to extend to a non-uniform mesh. How-
ever the truncation error analysis of this section has to be modified to account for a vari-
ation in the mesh size. For example, if A; denotes the length of the element [x;, X;+1], the
truncation error of equation (4.25) can, with some manipulation, be shown to be,

(Ai—m) 0% 1 (%) TSP B Ry
i—153 '

6 ox2 12 Ai+Ai1 ox4

The leading term will produce numerical diffusion in the scheme. It may be possible to
restrict the amount of diffusion present by limiting the rate of variation in the mesh size,
ie. keeping (Aj — Aj_1) small. An exampleisincludedin thefollowing section toillustrate
the effect of a non-uniform mesh.

4.9 Numerical experiments

4.9.1 A solitary wave with constant depth

The simulation of asolitary wave requiresthat both the nonlinearity and dispersion are ac-
curately modelled. This case is used here to compare the accuracy of the finite difference
and finite element models and the time integration strategy. Wei and Kirby [106] have
derived a solitary wave solution of Nwogu’'s extended Boussinesg system. This solitary
wave is not exact but is derived from the scaled, nondimensionalised equation system by
neglecting terms of order greater than that retained in the Boussinesg model itself. The
analytical forms of the free surface and velocity derived by Wei and Kirby [106] are stated
here, and additional details not mentioned in their work, concerned with the calculation
of the free parameter C, are discussed in more depth.

n(xt) = aysech?(b(x—Ct))+ap sech? (b (x—Ct)) (4.85)
u(x,t) = asech?(b(x—Ct)) (4.86)

where,
C = gHC (4.87)

a = —g (Cz(;l)Z(%) (4.89)
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a = v (S5 (490
1 c?2-1

Thevalue of thefree parameter C isderived by choosing awave amplitude 6H, noting that
the definition of a physically appropriate wave within the Boussinesq framework requires
0 < 1. From the solitary wave solution (4.85),

SH = arta (4.92)

Substituting for a; and a, and rearranging leads to a cubic equation for C2 [106].

20 (C?)° - <3a+ %+2a6> (C?)?+25 <a+ %) (c*) + <a+ %) =0 (49

This equation will generally have three real roots for the ranges of § and o considered
here, two of which are positive and hence consistent with the definition of aright moving
wave. An estimate of the value of C can be obtained by choosing o = —1/3 which
reduces the extended Boussinesq equations to a form equivalent to Peregrine’s original
system [72]. In this case the expression (4.93) smplifiesto,
2 2\2 (2

—é(c) (C°—(1+8)) = 0 (4.99)
and C?2 = 1+ § isthe only positive solution. Thiswill provide arough estimate of the ap-
propriate valuefor C, asthe value of the extended Boussinesg parameter o used in practice
isgenerally not far from —1/3, typically being in the range [—0.40, —0.38] [72]. The cor-
rect value of C can be calculated with a simple bisection search of the expression (4.93),
with an initial bracket for the root established in a neighbourhood of C? = 1+ 8.

The spatial domain x € [—100, 300] is uniformly discretised with 800 linear finite ele-
ments and, equivalently, 801 equally spaced finite difference nodes. The spatial domainis
infinite theoretically but in practiceit istruncated at a suitable distance from the wave and
all variables are set to zero at the boundaries. Inflow and outflow boundary conditions are
not considered in thisexample. Thewaveisinitially at the origin and of amplitude 0.045m
(6=0.1) and is propagated for 100s over an undisturbed depth of 0.45m. It was found that
the solitary wave exhibited a slight phase error and so the experiment was repeated with
1601 nodes. Fig. 4.2(a) compares the theoretical free surface profile of equation (4.85) at
t=100s with the numerical results from both the proposed finite element scheme and the
finite difference scheme described in Section 4.4.1 coupled with the SPRINT time inte-
gration module spdasl. Only the portion x € [200,230] of the full spatial domain is shown
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to emphasise the differences in the numerical and analytical solutions. Both methods
propagate the solitary wave accurately and there is no apparent phase error in the results,
and only avery dight dispersivetail.

The experiment was repeated with alarger solitary wave of amplitude 0.09m (6=0.2)
propagated for 100s over the same spatial domain. 1601 nodes were used for both the
finite element and finite difference methods. Fig. 4.2(b) compares the theoretical and
numerical results for this case. In this case a dight phase error is apparent, with the
numerical solutions slightly behind the theoretical solution, and the peak amplitude is
dlightly over-predicted. Thisisin agreement with the observationsof Wei and Kirby [106]
for their finite difference numerical solutions. The finite difference and finite element
methods give almost identical results.

The experiment was al so performed with a solitary wave of amplitude 0.18m (6=0.4).
Fig. 4.2(c) compares the theoretical and numerical spatial profiles at t=100s for this case.
Again there is an obvious phase error and both numerical schemes dlightly over-predict
the peak amplitude. A dispersive wave train is apparent behind this high solitary wave,
which iswhy alarger portion of the spatial domain is shown in this case. Thisreflects the
approximate nature of the solitary wave solution for these equations with the differences
becoming more apparent for higher waves, and is in agreement with the results of Wei
and Kirby [106] for a 6=0.3 solitary wave.

4.9.2 A solitary wave propagating up a slope and reflecting from a
vertical wall

The depth profile for this problem is shown in Fig. 4.3, and consists of a constant depth
region x € [—55m,0m|, a 1/50 gradient slope for x € [0Om,20m|, and a vertical wall at
x = 20m. Experimental data is available for this problem in the form of time series of
the free surface elevation at various locations on the slope [33]. The spatial domain x €
[—55m, 20m| is uniformly discretised with 600 linear finite elements and the equations
are integrated in time for t € [0s, 30s| with the wave initialy centred at x = —30m and
specified according to the equations (4.85) and (4.86) given in Section 4.9.1. At x =
—55mall variables are set to zero and at x = 20mthe fully reflecting boundary conditions
described in Section 4.5.2 are applied.

Figs. 4.4(a)-(c) compare the numerical and experimental time series of the free surface
elevation at x = 0.0m, x = 16.25m and x = 17.75m respectively for a solitary wave of
initial amplitude 0.07m. On each graph the first peak corresponds to the incident wave
and the second and subsequent peaks to the reflected wave. It can be seen from Fig. 4.4(c)
that the incident wave ismodelled with only a slight phase difference apparent by thetime
the wave nears the top of the slope at x = 17.75m. The reflected wave is modelled less
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Figure 4.3: Bathymetry for the solitary wave test cases

accurately and is generally over-predicted by the finite element method. Fig. 4.4(c) shows
that at x = 17.75m, shortly after reflection from the wall, the wave is over-predicted by
8%. It is possible that this over-prediction is produced because the method is based on
inviscid equations and also by the assumption of a perfect reflection with no frictional
losses at the wall. This is apparent in Figs. 4.4(b)-(c) where the experimental results
exhibit a larger trailing wake after reflection. Fig. 4.4(a) shows the return of the wave
to the foot of the slope at approximately t = 26s and also the appearance of a second
trailing wave which can be seen beginning to appear in the reflected wave at x = 16.25m
inFig. 4.4(b).

This experiment was repeated with a solitary wave of larger initial amplitude 0.12m.
In this case the experimental data is more noisy and it was found that the numerical
code under-predicted the incident wave at x = 0.0m. A better numerical model of the
incident wave was obtained by using an initial amplitude of 0.1284m and this was used
to generate the results shown in Figs. 4.5(a)-(c) which compare time series of free surface
elevation at the same locations as before. In this case the incident wave is significantly
over-predicted at both points on the slope and the reflected wave is over-predicted to
an even greater extent, with an error of 38% at x = 17.75m. In part this error can be
attributed to the inviscid model and assumptions of perfect reflection, and also to the
fact that the experimental data appears to exhibit a large degree of noise even before the
incident wave arrives at the measuring points. The differences may aso be due to the
fact that the extended Boussinesq equations are restricted to weakly nonlinear situations
whereasin this case the reflected wave attains an amplitude comparable to the depth at the
wall, which is clearly outside the range of validity of the Boussinesq theory as stated in
Section 4.3. Fig. 4.5(a) shows the wave returning to the foot of the slope at about t = 25s
and although the results are not accurate the model is still robust enough to capture the
decomposition of the reflected wave into atrain of solitary wavesin this highly nonlinear
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case.

4.9.3 A periodic deep water wave with constant depth

The extended Boussinesg system is able to model wave behaviour right up to the deep
water limit o = % [72]. The original Boussinesq equations are not applicable at the deep
water limit as their dispersion relation divergesfor o > 0.48 [72]. Thetest caseis a peri-
odic wave of wavelength A=1.12m and amplitude a=0.025m propagating into an initially
undisturbed region of constant depth h=0.56m. The incident wave has the form,

n(x,t) = asin(kx— wt) (4.95)

where the wave number k is given by,

2n

K =3

(4.96)

and the wave period 7 is calculated by rearranging the linear dispersion relation (2.123)
into,

B 1— B(kh)2
© = Vghk\/ (m) (.9
21

The spatial domain x € [0m,20m] is uniformly discretised with 400 linear finite elements
and the problem is integrated for t € [0s,40s]. The simple linear inflow boundary condi-
tion described in Section 4.5.1 isapplied at x=0m and the sponge layer boundary condition
described in Section 4.5.3 isused near the outflow boundary at x=20m to prevent reflection
back into the domain. Theinflow wave isdamped for the initial stages of the computation
as described at the end of Section 4.7. This ensures that the wave is introduced smoothly
into the domain.

For thefirst numerical experiment the linearised equations are used, in which case the
solution (4.95) isexact. Fig. 4.6(a) shows the free surface profiles at t=10s and t=40s. At
t=10sthe wave has entered the domain at the | eft but is still being damped. The solutionis
smooth throughout the domain which suggests that thisform of damping is effective here.
By t=40s a steady periodic flow has been established and the sponge layer is effectively
damping the outgoing wave. No reflection is apparent from the sponge layer as the wave
maintains its constant amplitude inside the domain.

This experiment was repeated with the nonlinear equation system. Fig. 4.6(b) shows
the free surface profiles at t=10s and t=40s. Theinflow damping again ensures that the so-
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lution enters the domain smoothly as shown by the solution at t=10s. By t=40saperiodic
flow has been established. However a secondary oscillation is apparent in the solution
which produces a slight spatial variation in the peak amplitude. It is possible that thisis
caused by the nonlinearity present in the system so the experiment is repeated with the
nonlinear corrections (4.47) and (4.48) added to the inflow wave, as described in Sec-
tion 4.5.1.

Fig. 4.6(c) shows the free surface profiles at t=10s and t=40s for this experiment.
The nonlinear corrections appear to have eliminated the secondary oscillation from the
solution and there is now a steady wave profile with constant peak amplitude at t=40s.

4.9.4 A periodic wave propagating over a bar

This experiment was originally proposed by Beji and Battjes[10] as atest for their finite
difference model of extended Boussinesq equations based on those of Madsen et a. [67].
A similar experiment with a finite difference model of Nwogu's extended Boussinesq
equations was carried out by Ohyamaet al. [74]. The geometry and wave conditions used
by Beji and Battjes were also used by Dingemans [32] as a benchmark test for dispersive
wave models. The experimental data from these testsis available for comparison with the
numerical results. The depth profileis shown in Fig. 4.7. This case provides a severe test

0.1 + 4
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o
N
T
1

-0.3 | -

-0.4

0 6 12 14 17 25
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Figure 4.7: Bathymetry for the bar

of the model as nonlinearity will initially steepen the wave on the up-slope and then the
increasing depth behind the bar will decompose the wave into short wave components.
Thiswill result in arapidly varying profile behind the bar with the exact form depending
crucially on the dispersive characteristics of the numerical model. Experiments with the
original Boussinesg equation system [10, 74] have shown that it produces poor resultsin
these cases due to inadequate accuracy in the dispersive terms.



Chapter4 96 An Algorithm for One Dimension

For the numerical tests here the input wave is of the form given in equation (4.95)
with wavelength 4 =3.73m, wave period 7=2.02s and amplitude a=0.01m and propagates
into an initially undisturbed region of depth h=0.40m before reaching the bar. A sponge
layer is applied at the right boundary to damp the out-going wave. The spatial domain
X € [0m,25m] is uniformly discretised with 500 linear finite elements and the problem is
integrated in time for t € [0s,40s]. Figs. 4.8(a)-(c) compare the time histories of the free
surface profile with the experimental data at x=10.5m,13.5m and 17.3m respectively. A
visual comparison of the numerical results with a similar study using a finite difference
method [112] shows no significant differences in the graphs.

495 A non-uniform mesh

The solitary wave experiment of Section 4.9.2 isrecomputed on anon-uniform grid for the
0.07mamplitude wave. The constant depth region x € [-55m,0m] isuniformly discretised
as before with 440 linear elements, producing a mesh spacing of 0.125m. On the slope
X € [0m,20m] the mesh spacing islinearly varied from the constant depth value of 0.125m
at the base to 0.036m at the top of the slope. This allows a better resolution of the wave
as it steegpens and moves up the slope. The numerical results obtained are graphically
indistinguishable from the results presented in Figs. 4.4(a)-(c). Closer inspection shows
the maximum difference between the solutions to be 1.3x10~3m or roughly 1%. This
suggests that a suitably slow variation in the mesh may not affect the accuracy of the
scheme.

4.9.6 Internal wave generation

In Section 4.5.4 a method of generating waves internally to the domain was proposed.
In thisway al open boundaries can be augmented with viscous sponge layers and waves
reflected from within the computational domain can be absorbed and hence removed from
the problem. These numerical testswill first assessthe quality of thewave that can be gen-
erated, and then areflection experiment is performed to examine if waves can propagate
through the generation region without distortion.

In the first case the problem data for the deep water wave considered in Section 4.9.3
is used to specify the wave. The depth is constant at 0.56m and the wave has amplitude
0.025m and wavelength 1.12m. For this first experiment the linear equation system is
used, in which case the sinusoidal wave (4.95) is an exact solution. The spatial domain
X € [0m,20m] is uniformly discretised with 400 linear finite elements and the problem
isintegrated for t € [0s,40s]. The wave is generated internally at x=6m. The generation
regionisx € [5m,7m] and the parametersused are ay, = 1, b, = 2. Therequired wave period
is calculated from equation (4.98). Sponge layers are used for the regions x € [Om,3m]
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and x € [17m,20m] to absorb any waves reaching the boundary. The initial time damping
of thewave isalso used in this case to ensure a smooth start-up of the problem. It isfound
that the wave generated by this method has alarger amplitude than expected, although the
period and wavelength produced are correct. Multiplying the wave generation coefficient
¢, defined by equation (4.71), by afactor of 0.5555 produces the correct amplitude. The
origin of this factor is unclear at present and further work is required on this matter.
Fig. 4.9(a) shows the spatial free surface profiles obtained at t=10s and t=40s. At t=10s
the wave has reached the left hand boundary and is being absorbed. The right moving
wave has reached the boundary but has not yet reached its peak amplitude. At t=40s the
wave profileis steady and being absorbed at both boundaries. The wave amplitude, period
and wavelength are accurately modelled.

The experiment was repeated with different wave parameters to assess any problem
dependence of the wave generation method. The spatial domain was chosen as x €
[Om,300m] and was uniformly discretised with 300 elements. A wave was generated
at x = 100m with amplitude 0.25m, and wavelength 15m with a constant depth of 7.5m.
The problem isintegrated for t € [0s,200s]. The required wave period is calculated from
equation (4.98). The wave generation region isx € [90m,110m] and the parameters used
are ap = 10, by = 0.25. Sponge layers are used for the regions x € [0m,30m] and x €
[270m,300m], and the initial time damping is used. The experiment is first performed
with the linearised equation system. It is found that the generated wave must be scaled
with the same factor 0.5555 to to produce the correct amplitude. The experiment was then
performed with the nonlinear equation system. Fig. 4.9(b) shows the spatial free surface
profiles at t=50s and t=200s for this problem. A steady periodic wavetrain is established
by t=200s with the waves being absorbed effectively at both boundaries. This wave does
not appear to exhibit the secondary oscillations observed in Section 4.9.3; however ex-
amination of the wave parameters reveals that in this case the second order nonlinear
corrections have a smaller amplitude. It is aso possible that the secondary oscillation is
produced by the imposition of the linear wave as a complete set of solution values at the
inflow boundary. These enforced values are not an exact solution of the equations and
hence will produce some perturbation. In the case of the internally generated wave the
method of introduction of the wave isin some sense weaker and the solution values are
not forced in any way.

These wave parameters are then used for a further experiment in which the sponge
layer boundary at x=300 is replaced with areflecting wall. The reflection boundary con-
ditions described in Section 4.5.2 are used at the wall. The wave generation parameters
and sponge layer at the left boundary are as described in the previous experiment. The
time interval t € [0,200] is long enough for the waves to have reflected from the right
hand wall and reached the left hand absorbing boundary. Fig. 4.9(c) shows the spatial
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profiles of the wave at t=50s and t=200s. At t=50s the wave has reached the reflecting
wall, and at t=200s the reflected wave is being absorbed at the left hand boundary and has
established a steady spatial profile. Figs. 4.10(a)-(c) show time series of the free surface
elevation at x=50m, 150m and 250m respectively for this problem. At t=100s the initial
damped wave front is still apparent in the time histories at x=50m and x=150m and a
steady periodic state is not reached until this transient has exited the domain at the left
boundary. Fig. 4.10(a) shows the time history at a point to the |eft of the generation layer.
By approximately t=180s the reflected wave has attained a steady amplitude and both it
and the left moving wave produced at the wave generator are being absorbed at the left
hand boundary. This also suggests that the reflected wave has passed through the gen-
eration region without significant distortion. In each case a steady profile is established
suggesting that there is no unwanted reflection from the internal generation region, and
that the sponge layer is effectively damping the reflected wave.

4.10 Discussion

It has been demonstrated in this chapter both by analysis and by numerical experiments
that the proposed linear finite element and adaptive time integration scheme can produce
an accurate numerical model for Nwogu'’ s extended Boussinesqg system. The solitary wave
experiment in Section 4.9.1 confirmed the accuracy of the model provided nonlinearity
isweak. The higher solitary wave cases considered in Sections 4.9.1 and 4.9.2 showed
that the model can become significantly inaccurate as nonlinearity increases, although the
model isstill robust enough to produce meaningful solutions. The deep water wave casein
Section 4.9.3 illustrated the improved dispersion characteristics of the extended Boussi-
nesq equations. In practical situations this will allow problems with a greater range of
depths to be simulated than could be done with the original Boussinesq equation system.

In Section 4.5.4 anew method for the internal generation of waves was described, de-
rived from an analogy with a time varying bed profile. It was shown in Section 4.9.6
that periodic waves could be generated internally with this method and that reflected
waves could propagate through the wave generation region without distortion. Such a
boundary condition is essential if realistic two-dimensional long-time simulations are to
be attempted.

Most importantly this finite element scheme can be extended easily into two dimen-
sions. In this case it will be shown that Nwogu's two-dimensional Boussinesq equa-
tions (2.118)-(2.119) can be rewritten in a form similar to equations (4.11)-(4.13) by in-
troducing two auxiliary algebraic equations. In this chapter it was shown that the use of
a lumped mass matrix for the auxiliary equation, and its decoupling from the time in-
tegration system made the computational cost of the finite element method comparable
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with existing finite difference schemes. In two dimensions it will be shown that these
approximations and the savings in computational cost will be even more significant. The
truncation error analysis of the one-dimensional system in Section 4.8 showed that these
approximationsdid not significantly affect the accuracy of the method. Thistruncation er-
ror analysis a so depended on the nonlinear terms being written in the compact forms (4.3)
and (4.4). An equivaent form for the two-dimensional equations is presented in the fol-
lowing chapter. The truncation error analysis suggests that good results may be expected
on regular two-dimensional grids and that if the variation of the mesh is suitably con-
trolled that the method will extend successfully to unstructured triangular grids.



Chapter 5

An Algorithm for the Two-dimensional
Extended Boussinesq Equations

5.1 Introduction

In this chapter the finite element method devel oped for Nwogu's one-dimensional Boussi-
nesq equation system is extended to the two-dimensional form of the equations, repre-
senting the most general form of the equations to be considered here. The previously
published work on finite difference and finite element methods for the two-dimensional
Boussinesq equationsisreviewed in Section 5.2, and it is noted that the time-domain solu-
tion of two-dimensional extended Boussinesq equations has, until recently, been restricted
to finite difference methods. There have been several reported finite element methods for
equation systems equivalent to the original Boussinesq equation system and, recently, a
method published for Beji and Nadaoka's extended Boussinesq equation system. How-
ever, to the author’s knowledge, there have been no attempts to apply the finite element
method to realistic, geometrically complex problems.

The extended Boussinesq equations as derived by Nwogu are presented in Section 5.3.
Some additional work is required to write the two-dimensional equations in a form suit-
able for the linear finite element approximation developed in this work, and in the rest
of the section it is shown how this can be achieved within the order of accuracy of the
Boussinesg mathematical model.

The two-dimensional linear triangular finite element method used for the spatial dis-
cretisation of these equationsis introduced in Section 5.4. The complete spatial discreti-
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sation of the equation system and the approximations necessary within this process are
presented. In Section 5.5 suitable boundary conditions and their numerical implementa-
tion are discussed. Asin the case of the one-dimensional algorithm, particular emphasis
is placed on the implementation of the boundary conditions such that the time integra-
tion may be performed efficiently. The techniques developed for the one-dimensional
extended Boussinesq equations in Sections 4.5 are extended to two dimensions with de-
tails given of the two-dimensional effects not considered in that section. In Section 5.5.5
the new method for the internal generation of waves, introduced for the one-dimensional
equations in Section 4.5.4, is extended to the two-dimensional equations.

Thetimeintegration of the spatially discretised systemisconsidered in Section 5.6. In
two-dimensions the finite element method will typically produce a sparse matrix system,
and the banded matrix solution techniques within the time integration process, described
in the previous chapter, will not be efficient. The time integration packages SPRINT and
DASPK both contain the facility for sparse matrix handling. Direct solution of the sparse
equation system, by techniques such as those contained within the SPRINT package, in-
volves the numerical factorisation of a sparse matrix and can become expensive both in
terms of computational storage and cost for large equation systems. It is shown in Sec-
tion 5.6.2.1 that the equations considered here exaggerate this problem by producing a
system with a large bandwidth due to the introduction of the auxiliary variables. This
increases the potential size of the matrix factorisation and hence the computational stor-
age and cost required. It is possible to increase the efficiency of the solution methods by
reordering the matrix system in various ways. Some of these techniques are reported in
Section 5.6.2.2 and their application to the equation system considered here is discussed.
An aternative to the direct solution methods used previoudly is to solve the matrix sys-
tem iteratively. The SPRINT software has been combined with the iterative methods
contained in the WATSIT [105] package which implement the preconditioned iterative
method ORTHOMIN. The DASPK software contains routines from the SPARSKIT [25]
package which implement the iterative method GMRES. The particular advantages and
disadvantages of these methods are discussed in Section 5.6.2.3. The evaluation and fac-
torisation of the Jacobian matrix is a computationally expensive procedure for the sparse
matrix systems produced in two dimensions. In Section 5.6.2.4 the options for its calcu-
lation and an evaluation of SPRINT and DASPK in thisregard is presented. Both of the
time integration packages are investigated here for the solution of the spatially discretised
problem and a discussion of their overall performance is detailed in Section 5.6.3.

The specification of initial conditions for the problem is considered in Section 5.7.
Issues additional to those discussed for the one-dimensional algorithm in Section 4.7 are
considered in detail.

Numerical experiments are described in Section 5.8. The algorithm is tested with a
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variety of constant depth and variable depth cases, including some standard test cases for
dispersive wave models. Results are computed using both structured and fully unstruc-
tured triangular meshes and the accuracy and efficiency of the scheme is considered in
detail. In Section 5.9 the results are reviewed and the suitability of the proposed method
for two-dimensional simulationsis discussed.

5.2 Previouswork

The first two-dimensional time domain simulations were for finite difference models of
the original Boussinesq equation system. Abbot et a. [2] developed a finite difference
method for the original Boussinesg equations where spatial terms were differenced to
second order accuracy and corrections added in to account for any non-physical disper-
sion or diffusion produced by the scheme. This scheme was probably the first Boussinesq
model to be used as an engineering tool and an application to a real harbour geometry
was reported in thiswork. Hauguel [47] presented afinite difference scheme using ahigh
order characteristic type method for the convection terms coupled with a three stage dif-
ference scheme. An example was presented of this model applied to a harbour geometry.
Smallman and Cooper [98] used a predictor-corrector timeintegration scheme and second
order spatial differences to investigate set-down in harbours.

Morerecently there have been severa finite difference methods presented for extended
Boussinesq equation systems. Madsen et al. [66] presented a finite difference scheme for
their constant depth extended Boussinesqg equations. They extended the difference scheme
of Abbot et a. [1] to these equations and to the variable depth equation system in a subse-
guent publication [67]. Nwogu [73] applied a similar difference scheme to his extended
equations. Thiswas used to investigate nonlinear interactions of irregular multidirectional
waves. Wei and Kirby [106] extended their finite difference model of Nwogu's extended
equations and compared their results with some standard experimental test cases. These
will be discussed in more detail in Section 5.8. The accuracy of this model was con-
firmed in further work by Zang et al. [112], and more recently in the work of Skotner and
Apelt [97] who applied this model to a fictitious harbour geometry. Schroter et al. [95]
applied a finite difference method, similar in principle to that of Abbot et al. [2], to an-
other set of extended Boussinesq equations. This model was used to simulate the wave
disturbancesin areal harbour geometry, reported in a separate publication [94]. Begji and
Nadaoka [11] applied athree-level time centred scheme and centred finite differences for
their extended equations. This method was validated with some standard test problems.

The application of finite difference methods to the Boussinesg equations on irregular
gpatial domains has typically been handled by approximating the domain as a series of
steps, so that a regularly spaced discretisation is maintained [2, 94]. In practice these
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boundaries may produce spurious noise and the application of smoothing to the solution
has been reported to aleviate these problems [94]. Modifications to the finite difference
stencilsare also required at points near the wall and on irregular domainsthere are alarge
number of possible cases.

The application of the finite element method has until recently been limited to the
original Boussinesq equations, or equivalent systems of the same order of accuracy. Kat-
apodes and Wu [56] developed one of the first finite element methods for the constant
depth equations. This was a Galerkin method using bilinear rectangular elements and a
L ax-Wendroff type discretisation in time. They presented computations of solitary waves
on structured rectangular grids. Antunes Do Carmo et al. [8] developed a Galerkin finite
element method with quadrilateral rectangular elements for the variable depth equations
and used it to model the flow of a solitary wave past a cylindrical obstructionin achannel.
Kawahara and Cheng [57] developed a linear triangular Galerkin finite element method
for the variable depth equations coupled with a simple explicit approximation in time.
This was applied to a model of a bay using a fully unstructured triangular grid. Lang-
tangen and Pedersen [58] developed Galerkin finite element methods based on linear tri-
angles and biquadratic rectangles within the framework of the DIFFPACK software [29].
They used a staggered time integration scheme which allowed them to solve each equa-
tion sequentially rather than in coupled form. In a subsequent paper [59] they included
correction terms to increase the time accuracy and to try and eliminate any non-physical
dispersion. They showed that unstructured grids adapted to the depth profile could be used
to solve problems with far greater efficiency than structured grids, although they found
the biquadratic rectangular elementsto be generally superior to triangular ones. Ambrosi
and Quartepelle [6] applied a modified linear Taylor-Galerkin method to the Boussinesq
equations. They used this scheme to model the flow of a solitary wave past a cylindrical
obstruction in a channel using unstructured triangular grids. At the time of the develop-
ment of the numerical model used in this project there were, to the authors knowledge,
no published finite element methods for extended Boussinesq equations; however Li et
al. [62] have recently presented a bilinear quadrilateral finite element method for Beji
and Nadaoka's extended Boussinesqg equations. This was applied to several standard test
cases for dispersive waves. As mentioned in the previous chapter there are some similari-
ties with the method described here and they are compared and contrasted in this chapter.

Although the finite element method will straightforwardly extend to irregular domains
the only work reported to the author’s knowledge on such an application isthat of Kawa-
hara and Cheng [57] who modelled wave propagation into areal bay.
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5.3 Thetwo-dimensional extended Boussinesq
eguation system

Nwogu'’'s two-dimensional extended Boussinesq equations [72] can be derived from the
three-dimensional incompressible, irrotational Euler equations in a similar manner to
that presented in Section 2.4.3. Both horizontal coordinates are nondimensionalised
and scaled in an identical manner to the one-dimensional coordinate x. Here the equa-
tions are written in terms of the free surface elevation n(x,y,t), horizontal velocity field
u(xy,t) = (u(x,y,t), v(x,y,t)) at depth z= 6h and spatialy varying depth h(x,y) with
respect to a horizontal coordinate system (x,y).

8—”+v-((h+n)u)+v-(Blh3V(v-u)+Bzhzwv-(hu))) = 0 (51

ot
Ju Jou

@+gVn+(u-V)u+A1h2V (V—) +AhVv (V(h—)) =0 (G2

ot ot ot

where the coefficients A;, Ay, B1 and B, are defined by equations (2.110)-(2.113) and
depend on the free parameter 6. The two-dimensional vector differential operator V is

defined by,
Jd o

In order to apply the linear finite element method developed in the last chapter the third
spatial derivatives must be removed from the system. Due to the structure of the free
surface equation (5.1) this can be achieved by defining a vector w as follows,

w = B1h®V (V-u) 4+ B;h?V (V-(hu)) (5.4)

Using this equation to rewrite equation (5.1) in a lower order form introduces two addi-
tiona differential equationsinto the system.

Li et al. [62] rewrite Beji and Nadaoka's extended Boussinesg equation system in
lower order form by introducing the gradient of the free surface as an additional variable
inasimilar manner.

The two-dimensional nonlinear convection terms in the velocity equation (5.2) are
expressed in a form that cannot be directly rewritten in a compact manner as in one di-
mension. However it is possible to approximate these terms within the order of accuracy
of the Boussinesq equations to arrive at a compact form. Considering the nonlinear con-
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vection term from the first velocity component u of equation (5.2),

du  du 8(u2>+8v ov  du

Uax TVay T ax\2) TVax Vax Vay
o d (1, Jdu odv
= 8_x<§ (u +v2)> +V<W_8_x> (5.5)

From the assumption of irrotationality made in the derivation of the Boussinesq mathe-
matical model in Chapter 2 the true three-dimensional velocity field,

U (X7 Y Z) = (U 7V7 W) (56)

satisfies the irrotationality condition,

oU oV
3y " 0 (5.7)

In Section 2.4.3 Nwogu's scaled, nondimensionalised velocity variable G(X, f) was shown

to be an ¢(c2) perturbation of the true velocity field U (%, ). Hence in the scaled,
nondimensionalised Boussinesq framework,

o0 99 U oV >
3% % ~ ay ox T 20)

= 0(c?) (5.8)
Using thisto rewrite the nonlinear convection termsin equation (5.5),

2V T ox

Lda - da J (1
2

- (02+\72)> +0(c?) (5.9)

Similarly the nonlinear convection term from the second velocity component v can be

rewritten as,
00 909 (1, (90 9V
_ J 1 ~2 G 2
_ 57(5 (@ +v2)>+ﬁ(c7) (5.10)

Equation (2.101) in Section 2.4.3 shows that within the Boussinesq mathematical model
the nonlinear termsare already &' (&) hence the approximations (5.9) and (5.10) are &' (£6?)
perturbations to the equation system which is within the overall order of accuracy of
the Boussinesq equations. This rewriting of the convection terms was used by Beji and
Nadaoka[11] in the devel opment of afinite difference method for their extended equation
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system, although they stated it without any explanation.

The two-dimensional equations contain dispersive terms in the form of cross spatial
derivatives, as well as mixed space and time derivatives. It is possible to rewrite the
dispersion terms by rearranging the order of differentiation, ie.

Jdu 8u> (5.11)

V(V-(uv)) = (V'ﬁ’v'a_y

However consideration of the boundary conditionsin Section 5.5.3 shows that the formin
equations (5.1)-(5.4) is the most appropriate for the numerical methods developed in this
work.

Using these approximations and the notation (3.3) for the time derivative, the equation
system (5.1)-(5.2) can be written as,

n+V-(p,g)+V-w = 0 (5.12)
AN hza—(V-U)+A hi(v-(m)) =0 (5.13)
ox T 9x 2 9% N '
. of 20 . . %, L
%, %,
Wl—Blh3a—X(V-u)—Bzhza—X(V-(hu)) =0 (5.15)
%, %,
WZ—Btha—y(V-u)—Bzhza—y(v-(hu)) =0 (5.16)
where,
1 2
f = E(u +V2) +gn (5.17)
p = (h+nu (5.18)
= (h+n)v (5.19)

The assumption of a constant depth, H, ssimplifies the equations sightly to,

n+V-(p,q) +V-w = 0 (5.20)
u+%+aH2§—x(v-U) =0 (5.21)
V+g—;+aH2%(V-U) =0 (5.22)

Wl—BHsg—X(V-u) =0 (5.23)

WZ—BH3aa—y(V-u) =0 (5.24)

where oc and 8 are defined by equations (2.116) and (2.117).
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Suitable boundary conditions and initial conditions for these equations and their nu-
merical approximations are considered in detail in Sections 5.5 and 5.7 respectively.

5.4 Spatial discretisation

54.1 Thetwo-dimensional finite e ement method

In two-dimensions the finite element method is developed by first partitioning the spa-
tial domain into a set of ne non-overlapping elements that completely cover the domain.
In this work triangular elements are used. It is possible to use general polygonal ele-
ments [113] but the use of triangular elements allows advantage to be taken of the many
software packages available for representing arbitrary spatial domains with triangles. A
piecewise linear interpolation can be defined over this set of triangular elements by using
the common vertices to define a set of np nodes. Higher degrees of polynomial interpola-
tion can be expressed by including nodal points on the common edges of the triangles and
interior to the triangular elements [113]. A set of np linear global basis functions ¢; (X, y)
are then defined on the set of nodes by,

di(Xj,Yj) = &ij (5.25)

where §;j isthe Dirac delta function. A typical global basis functionisillustrated in Fig-
ure 5.1(a), which shows that the interpolation function is non-zero only over the elements
immediately surrounding the point. On an element there will be three non-zero local basis
functions, with a typical one illustrated by Figure 5.1(b), and these are used to define a
linear interpolation over the element. By the definition of the interpolation at the nodes
an unknown function is interpolated in a piecewise linear fashion over the whole set of
triangles, and clearly ¢i(x,y) € .#%, where the definition of .77’ (3.18) is extended to two
dimensions by requiring that both first spatial derivatives belong to L2. Higher degrees of
continuity are possible in two dimensions [100] but are not considered in this work.

5.4.2 Thefinite element spatial discretisation

Nwogu'’s two-dimensional extended Boussinesq equations are discretised in space with
a linear triangular Galerkin finite element method. For clarity of presentation the con-
stant depth equation system (5.20)-(5.24) is considered first. Afterwards the discretisa-
tion procedure for atypical dispersive term of the variable depth system (5.12)-(5.16) is
considered.

The spatial domain Q is partitioned into a set of ne non-overlapping triangular ele-
ments that completely cover the domain. The vertices of these triangles define a set of np
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(a) The global basisfunction at node

(b) Thelocal basisfunction at node i on element e

Figure 5.1: Thelinear triangular finite element basis function
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nodes. A set of linear basis functions {¢j, j = 1,...,np} is defined at the nodes of the
mesh, as described in the previous section.

To devel op the Galerkin finite el ement method, equations (5.20)-(5.24) are multiplied
by a test function ¢;(x,y) from the set of basis functions and integrated over the spatial
domain Q. The notation (3.33) is used for the spatial integrals.

(¢i,m)+ (1, V-(p,q)) + (¢, V-w) = 0 (5.26)
(¢1,0) (dm ) <<l>., ) =0 (5.27)
(6i,V) (dm <¢., ) =0 (5.28)
(¢, w1) — BH <¢|, ) =0 (5.29)
(¢i,Wz)—ﬁH3<¢a,a—y(V-U)> =0 (5.30)

Integration by partsis used to reduce the order of the second spatial derivatives, introduc-
ing integrals on the boundary T'.

(‘Pivu)_(aaq)lv )_aHZ(%,VU> =

—/¢i (f+aH?V-u) n,dr (5.32)
Y 9 i
((Plvv)_ <a—y, f) —OCH (8—y7v U>

—/Fq>i (f+ aH2V.-0) ny dT (5.33)

(q)i,wl)+ﬁH3(%¢', ): ﬁH?’/Fq)i(V-u)nxdF (5.34)
(61, W) + BH? (‘9—"; v-u) = pH [a(Vundr (539

where n = (ny, ny) isthe outward unit normal to the boundary T". Introducing approxima-
tions for the continuous function 1, u, v, p, g and f over the mesh in the form,

np
FOyt) =~ Y oj(xy) Fi(t) (5.36)
=1

the discrete system can be written,

Mijnj +Cfipj +Ciaj + Cfi(wa)j + CH(wz); = O (5.37)
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Mi;U; —Cilj fj — aH? (Kiljluj —i—KiljZVj) =

_/(pi (f+aH2V-0) nedl (5.39)
T
M;;jV; —Cizj fj — oH? (Kﬁ-luj + KiZjZVj) =
_/(pi (f +aH2V-0)nydr (5.39)
T
Mij(Wl)j —I—BHS (Kﬁluj' + KiljZVj) =
BH? / 01 (V-u)ne dr (5.40)
T
Mij(Wa)j + BH? (KF'u; +KFv)) =
3 [ 4 (V.
BH /F ¢ (V-u)ny dT (5.41)

where summation over the repeated index j isimplied, and,

Mij = (¢i,9)) (5.42)
90
Cir? = (87(1 5 (Pj) (5.43)
mn  _ a(Z)i a(l)j
T = () o

with (x1,%2) = (X,y). In this form, and together with the appropriate boundary condi-
tionsand initial conditions, the discrete equations represent a system of 5np differential-
algebraic equationsto be solved within the timeintegration process. For the one-dimensional
equations the computational expense was reduced by approximating the spatially discre-
tised auxiliary eguation (4.26) in amore explicit form (4.30) by lumping the mass matrix
M. Here asimilar approximation is made by approximating the mass matrix Mj;j inasim-
ilar lumped, diagonal form for the calculation of the auxiliary variablesw; and w». This
replaces equations (5.40) and (5.41) with,

3

(wy)i = ﬁ:\/IiL ( — (Kij'uj +Kfv) + /F(Pi (V-u)ny dF) (5.45)
3

(Wo)i = ﬁ:\/IiL ( — (Kffuj +KFPyy) + /r(pi (V-u)nde) (5.46)

where,
np
ME =3 My (5.47)
j=1

The wy and w, equations are decoupled from the differential-algebraic system and are
calculated explicitly before the differential equations (5.37)-(5.39) are assembled. This
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reduces the size of the system solved by the time integration software from 5np to 3np.
Note that in this case the original discretised equations (5.40) and (5.41) are sparse matrix
systems for the nodal values (w1); and (w.); and hence the reduction to a diagonal form
represents a considerable computational saving in itself.

The two-dimensional variable depth equations (5.12)-(5.16) represent the most gen-
eral equation system to be considered here. The only difference with the constant depth
equations (5.20)-(5.24) is the more general form of the dispersive terms, which include
the effects of a spatialy varying depth h(x,y). The dispersive terms can be discretised
in a compact form analogous to that which was described for the one-dimensional equa-
tionsin Section 4.4.2. Thisis described for atypical dispersive term from equation (5.15)
below.

(q)i,Bzhzg—X(V-(hu))) = B (gbihz,aa—)((v-(hu)))

_ 8 2 .
= -8 (5 (7). v
+By / o2V - (hu) ny dT
r
96 9
= B <8—?<h2+¢i8_x (h?) ,V-(hu))
+By / 0ih2V - (hu) ny dT (5.48)
r

The unknown functions are compactly approximated over the mesh in a similar manner
to the approximation of the nonlinear functions p, g and f, by equation (5.36).

np
W o~ Y gj (), (5.49)
=1
np
hu =~ ZQ)J (hu); (5.50)
=1
np
hv =~ ZQ)J (hv); (5.51)
-1

I nserting these approximationsinto (5.48), the finite element approximation of the disper-
sivetermis,

9 90 9 06 00
<q>i,Bzh28—X(V-(hu))) ~ _BZ((a—?((PkWL(Pi%) hﬁv%hjujﬂL%thj)
4B, / 0ih2V- (hu) ny dT (552)
r

where summation over the repeated indicesisimplied. A similar procedure can be used
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to approximate al of the dispersive termsin equations (5.12)-(5.16).

Li et al. [62] useasimilar lumped approximation for their auxiliary variables; however
in discretising the variable depth equations they neglect certain terms and the underlying
mathematical model will be less accurate at this point.

5.5 Boundary conditions

55.1 Introduction

In the last chapter boundary conditions for the one-dimensional extended Boussinesq
equations and their numerical implementation were discussed. In this section those tech-
niques are extended to the two-dimensional equations. Two-dimensional effects, not con-
sidered in the previous chapter, are discussed in detail. In this work an attempt is made
to derive boundary conditions in a mathematically and physically consistent manner and
thisis compared and contrasted with previously published work.

In two-dimensions the boundary segments completely enclose the domain, and care
must be taken to ensure compatibility between conditions imposed at the intersection of
boundary segments with different boundary conditions.

55.2 Inflow boundaries

In Section 4.5.1 it was shown how periodic waves could be introduced to the domain
at inflow boundaries. These techniques can be directly applied to inflow boundaries in
two-dimensions if those boundaries are straight and aligned with the x or y coordinate
directions and the wave front is parallel to the boundary it crosses.

For more realistic cases involving complicated geometry and wave conditionsit isun-
likely that this simple boundary condition will be sufficient. In general the incident wave
conditions can be multi-directional, multi-component wave forms [73]. This fully gen-
eral caseis not considered here, but some of the issues such as the inclusion of harmonic
interactions, which was discussed in Section 4.5.1, and the introduction of waves at an
angle to the boundary are considered.

To introduce a wave at an angle to the inflow boundary the one-dimensional plane
wave solutionisrotated by the appropriate angle. Considering the one-dimensional inflow
conditions described in Section 4.5.1,

np = asin(kx—ot) (5.53)
up = bsin(kx—wt) (5.54)
wp = —BH3bsin(kx— wt) (5.55)
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the two-dimensional solution produced by a rotation of the flow direction by an angle 6r
with respect to the x-axisis given by,

nxyt) = np (5.56)
u(x,y,t) = cos(6r) up (5.57)
V(X,y,t) = sin(6Rr) up (5.58)
wi(X,y,t) = cos(6r) wp (5.59)
Wo(X,y,t) = sin(6r) wp (5.60)

As discussed in Section 4.7, for the consistency of the whole problem, all boundary
data must be zero at the initial time. The inflow boundary condition described above
will not satisfy this condition initially in general. To overcome this problem the wave is
gradually introduced into the domain in the following manner. If the inflow condition is
assumed to be a plane periodic wave of the form (5.56)-(5.60) then a wave front can be
defined as,

kzr— ot = 0 (5.61)
where,
Zr = C0S(6Rr) X+ Sin(6r) y (5.62)
moving with speed,
®
C = K (5.63)

in adirection normal to the wave front. At each time step the inflow nodes are tested and
marked as active or inactive according to the following rule,

veinfl
(sz—a)t){ <0 activeinflow (5.64)

>0 inactiveinflow

At active inflow boundary nodes the solution is multiplied by afactor,
kz,
Gn = C (1— e(wR‘t)> (5.65)

C1 is a problem dependent constant to be determined by experiment. The quantity %
represents the time at which the wave front will reach the position zg, assuming it is at
zr=0at t = 0. After thistime the coefficient ¢, ensures the wave is gradually increased
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from zero at that point. Inactive boundary nodes are set with zero solution values. This
ensures a gentle and continuous start-up of the flow across the inflow boundary which is
essential for the efficient use of the adaptive time integration software.

55.3 Solid wall boundaries

Since the equation system is based on an inviscid flow model the physical boundary con-
dition isthat of impermeability,

un = 0 (5.66)

The application of this condition to the two-dimensional velocity field in the extended
Boussinesq equations is consistent with the definition of the true three-dimensiona ve-
locity field if all boundaries are considered vertical.

In the continuous case a free surface boundary condition can be derived from the free
surface equation (5.12). Integrating this equation over the domain Q,

/Q(h+V-(p,q)+V-w)dQ =0 (5.67)

Using the divergence theorem, and taking the time derivative outside the spatial integral
gives,

% ([naa)+ [(a+wndr = o (569

WhereT" is the boundary of © and n = (ny, ny) isthe outward normal on I'. By conserva-
tion of mass the time derivative term must be zero since there is no loss or gain of mass
through the wall. Hence,

/F((p,q)-n+W-n)dF = 0 (5.69)

Using the definitions of p and q, respectively equations (5.18) and (5.19), this can be
written as,

/F((h+n)u-n+w-n)d1“ =0 (5.70)

Equation (5.66) implies that the first part of this expression is zero on I" and hence addi-
tionally requiring,

w-n = 0 (5.71)
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will completely satisfy the boundary condition (5.70). If the boundary conditions (5.66)
and (5.71) are imposed it is then inconsistent to apply the origina boundary condi-
tion (5.70) as this will over-specify conditions at the solid wall. In this work there is
no boundary condition applied to the free surface at solid walls, which is equivalent in
the discrete case to extrapol ating the boundary integral over the element neighbouring the
boundary edge. Here, equivalently, the discrete equation (5.37) does not contain a bound-
ary integral as there is no integration by parts, and assembling this equation is equivalent
to the extrapolation of the boundary integral.

The boundary condition (5.66) suppliesaconstraint on the normal velocity at the wall.
Tangentialy to the wall there is no constraint and a momentum equation is required for
the evolution of the tangential velocity at the wall. This problem has been considered
previously in the context of fluid flow problems by Engelman et al. [38].

Consider alocal coordinate system (n,s) with n aligned with the outward normal and
s aligned with the tangent at that point. This corresponds to locally rotating the (x,y)
coordinate system by an angle 6y to the new orientation (n, s). The velocity components
(un, Vs) with respect to the coordinate system (n, s) can be related to the (X,y) velocities
(u,v) by,

UN = COoSBy u+sinby v (5.72)
Vs = —Sin6y u+cosby Vv (5.73)

In the normal direction the velocity component uy satisfies the normal boundary condi-
tion (5.66),

uy = 0 (5.74)

Considering the constant depth equations (5.20)-(5.24) for simplicity of presentation, in
the tangential direction the velocity component vg satisfies the momentum equation,

. OF 20 (JduN = 0JVs B
Vst 5g T a}(%*%) =0 (.75)
where,
1, 5 W2

Notethat the surface elevation ) isinvariant under rotation, and that the quantity % (uﬁ + v%) :
corresponding to a velocity magnitude, is similarly invariant. Hence,

F(n,un,vs) = f(n,u,v) (5.77)
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Using chain rules allows the derivatives with respect to the rotated coordinates (n, s) to be
rewritten with respect to the (x,y) coordinate system,

. _ a3y
on  Jdndx dnay
0 . 0
= cosewa—xqtsneww (5.78)
9 _ 9 dya
Js  Otax otay
. 0 0
= —sne\Na—XqLcosewa—y (5.79)

Now consider the terms of the momentum equation (5.75) in turn. Using (5.73) the time
derivative becomes,

Vg = —Sn6y U+ cosby VvV (5.80)

Using (5.79) and (5.77) thefirst derivative becomes,

oF . Jf Jf
-5 = —Snfw_ +C059Wa_y (5.81)

Considering the dispersive term from equation (5.75),

dun  dVs d . d O :
“n T 9s (COSG‘N8_><+Sm6Wa_y> (cosBy U+sSinBy V)
. d d . . :
+ (—sne\Na—XqLcosGW@) (—sinBy U+ cosby V)
du ov
- 9 9y 82
ox + 7y (5.82)
ie. the divergence of the velocity is similarly invariant to rotation. Differentiating equa-
tion (5.82) with respect to s,
d (dun  dVs\ . d d .
a—s (W + g) = <—S|n6\/\/a—x+C05aNa—y> \Y (U,V) (5.83)
Substituting equations (5.80), (5.81) and (5.83) into (5.75),

—sinBy (U+ﬂ+o¢H2i(V- (u,\'/))>

dx ox
+cosOy <V+ﬂ+aH2i (V-(u \'/))) =0 (5.84)
oy oy ’ N '

Comparison with the momentum equations (5.21) and (5.22) reveals that the tangential
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momentum equation (5.84) isobtained from the dot product of the (x,y) momentum equa-
tions with the vector s= (—sin6y, cos6y ) which is the tangent to the wall at that point.

In the numerical implementation of these boundary conditionsit is noted that, when
the dot product of the tangent and the discrete momentum equations (5.38) and (5.39) is
formed, the boundary integrals disappear and need not be considered at these boundaries.

Note that this formulation of the wall boundary condition depended on the compact
form of the nonlinear term f in the equations, in particular that it is invariant to rotation.
Thisisalso the reason that the particular ordering of the dispersive derivatives was chosen
in equations (5.13) and (5.14) rather than rewriting them with the vector identity (5.11).

At asolid wall boundary the momentum equations (5.38) and (5.39) are replaced by
the velocity boundary condition (5.66) and the tangential momentum equation (5.84).
Care must be taken in the order of this replacement to ensure that the inviscid boundary
condition (5.66) does not leave a zero diagonal entry in the matrix system, eg. if the nor-
mal (ny,ny) = (1,0) and equation (5.66) replaces the y momentum equation (5.39). To
ensure against this, equation (5.66) aways replaces the momentum equation correspond-
ing to the component of the normal of largest absolute size.

At asolid wall the boundary condition on the auxiliary variable (5.71) is also applied.
Inasimilar manner to the velocity field the equations (5.12) and (5.13) can be transformed
into normal and tangential form, resulting in the disappearance of the boundary integrals
in the discrete form of the equations (5.45) and (5.46) in the tangential direction. w4 and
Wy can then be prescribed as Dirichlet values from,

wil = (w-s)s, (5.85)
widll = (w-g)s, (5.86)

In previously published work with finite difference methods the wall boundary con-
ditions usually applied are that the normal velocity and the normal derivative of the free
surface are zero. Thislatter condition can be derived from alower order form of the free
surface equation (5.12) [106] although it does not appear to directly enforce conserva-
tion asis the case with the condition (5.71) derived here. However it has been frequently
used with finite difference methods [97, 106] and also in the finite element method of
Li et a. [62]. It has aso been noted that with the finite difference schemes an addi-
tional non-physical constraint is required at a solid wall to produce a stable numerical
scheme [97, 106]. Thisis that the normal derivative of the tangential velocity compo-
nent is zero. Assuming afirst order difference approximation applied on a square finite
difference grid aligned with the wall this condition implies that the tangential velocity at
the wall is made equal to the tangential velocity at the adjacent internal point, essentially
imposing no shear at the wall. In contrast the boundary conditions derived here require



Chapter5 121 An Algorithm for Two Dimensions

no further constraints and indeed attempting to apply one will over-specify the solution at
thewall.

Corners in the wall boundary segments require special treatment in the numerical
method. At concave corners, ie. with internal angles less than 180°, a non-zero velocity
will imply flow through the wall and hence the velocity is set to zero at these points. At
convex corners, ie. with internal angles greater than 180°, the velocity can be non-zero
without implying flow through the wall. Skotner and Apelt [97] note that problems are
encountered due to non-physical oscillations being introduced at these pointsin their fi-
nite difference method for Nwogu's extended Boussinesq equations. They use upwind
differencing at these points, which introduces numerical diffusion, to prevent the oscil-
lations. Here the velocity is alowed to be non-zero and in the direction defined by the
normal formed from the average of the two adjacent boundary edges with the boundary
conditions (5.66) and (5.71).

Where a boundary segment with inflow boundary conditions meets a wall boundary
segment the inflow solution must be consistent with the wall boundary conditions on the
velocity (5.66) and the auxiliary variables (5.71).

55.4 OQutflow boundaries

Outflow boundaries are non-physical restrictions on the size of the domain and hence it
is important to minimise the reflection of information back from these boundaries. In
Section 4.5.3 viscous damping layers, termed sponge layers [48], were used near these
boundariesto absorb outgoing waves and prevent wave reflection. Here, in contrast to pre-
viously published work [106], these viscous terms were added to the free surface equation
and it was found that they effectively absorbed outgoing waves.

In two dimensions a similar approach is adopted. The viscous damping layer isim-
plemented by adding a viscous term to the free surface equation. Here thisisillustrated
for the constant depth equation (5.20).

N+V-(pa)+Vw = cV-Vn (5.87)

The coefficient of this term cs decreases exponentialy away from the boundary, and is
zero in most of thedomain. Theform of this coefficient is here taken to be ageneralisation
of the one-dimensional form (4.67),

e( Zénu;_z%)nZ _ 1
G =M—g 71 (5.88)

where z, denotes the normal distance from the outflow boundary, and the sponge layer
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extends from the boundary z, = zy t0 z, = Zs. N1 and ny are constants used to fine tunethe
amount of viscosity required at the boundary. They will generally be problem dependent.
This form appears suitable for the outflow boundaries considered in the examplesin this
work but will probably not be so in all cases, eg. for moreirregular boundary regions.

In two-dimensions these boundary conditions are often found to be much less effec-
tive [112]. Thisis probably due to the fact that the formulation of the viscous layers
is based on a one-dimensional analysis involving the wave front arriving parallel to the
layer [60]. In two-dimensions it is much harder to prevent reflections from waves that
arrive at large angles to the viscous layers. In practice this means that much more work
must be expended in fine-tuning the specification of these layers for two-dimensional
calculations.

The implementation of the sponge layer in equation (5.87) isin an isotropic form and
it is possible that wave direction information could be used to formulate a non-isotropic
coefficient and improve its performance for non-parallel waves. However such aform has
not been used in this work.

Where a boundary segment with inflow boundary conditions meets an outflow bound-
ary segment the inflow solution must be modified to prevent spurious interactions within
the sponge layer. In practice the inflow solution is reduced near sponge layer boundaries
and is made zero where the inflow boundary segment is within a sponge layer region.

5.5.5 Internal generation of waves

The simulation of realistic problems requires long time calculations in order to alow the
initial transient effects to be removed. If wave generation is implemented by prescribing
the waveform at the boundary, as described in Section 5.5.2, then a wave that is reflected
back to that boundary will not be able to pass through that region and leave the domain. In
geometrically complicated regions interactions with solid boundaries will generaly pro-
duce a multi-directional wave field and problems at such inflow boundaries will become
increasingly likely.

In Section 4.5.4 a new method of generating waves internally to the domain by sim-
ulating an oscillation of the sea bed was described. This was applied successfully to
the one-dimensional extended Boussinesq equations and allowed reflected waves to pass
through the generation region and leave the domain. In this section the application of this
method in two dimensionsis considered.

Larsen and Dancy [60] were thefirst to describe such an approach for atwo-dimensional
finite difference model of the original Boussinesqg equation system. They introduced anin-
crement to the free surface along a generation line which varied periodically to produce a
wave motion. They showed that this approach could be used on fairly general geometries,
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within the restrictions of the cartesian finite difference grid. Skotner and Apelt [97] have
described an aternative internal wave generation method for a two-dimensional finite
difference model of Nwogu's extended Boussinesq equations. This method is relatively
complex, involving amodified stencil in the wave generation region and explicit removal
of the wave in the region behind the wave generator to prevent reflection. More recently
Wel et al. [108] have rigorously derived a source function that can be added to the free
surface equation to generate regular or irregular wave fields inside the domain. Thiswas
implemented as part of their finite difference model for Nwogu's extended Boussinesq
equations [106].

Here, in two dimensions, it is found that the ssmple modification for a time-varying
depth described by equation (4.69) is not sufficient to produce accurate internal waves.
This modification of the equation system disregards the effect of the time variation of the
depth on all the other terms in the equation system. Here it is proposed to additionally
include these effects in the convective terms of the free surface equation (5.12). The
modified free surface equation is then,

n+h+V-(h+h+n)u+vw = 0 (5.89)

The time variation of the depth will also affect the dispersive terms in the system. How-
ever, asdiscussed in Section 5.5.2, thewidth of the generating region is proportional to the
wavelength and the amplitude of undulation is proportional to the wave amplitude, hence
it reasonable to assume that the perturbation to the dispersive terms can be neglected
within the order of approximation of the Boussinesq system.

5.6 Timeintegration

5.6.1 Thesystem of equations

Thetwo-dimensional finite element spatial discretisation described in the previous section
produces a differential-algebraic equation system of the form,

Ak, OW(®) = fi(y,t) (5.90)

where y and y contain al the current values of the solution and their time derivatives
respectively. The matrix Ajx has constant coefficients, and f is a nonlinear function of
y. With the explicit approximations (5.45) and (5.46) used for the auxiliary variables,
and with these equations decoupled from the differential-algebraic system as described in
Section 5.4, equation (5.90) represents a 3np-dimensional system of nonlinear equations
to be solved within the time integration algorithm, where np is the number of nodesin the
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finite element mesh. Following the description outlined in Section 3.3 the time integration
of the nonlinear system (5.90) will require the solution of the following system of linear
equations,

Ji(YAy; = —or Atri(y) (5.91)

where At is the current time step, ot is a constant that depends on the time integration
method used, and Ay is the solution increment at that time step. The Jacobian matrix Jjj
isgiven by,
dfj
Ji = o At— — Ajj 5.92

i o de Ajj ( )
for the spatial discretisation described by equation (5.90). The vector y contains the free
surface and velocity unknowns in the order,

y = (TllaulaVLT)ZaUZaVZa---annpaunp,Vnp)t (593)

The variables (1, u,Vv) at anode are stored consecutively, however in contrast to the one-
dimensional spatial discretisation considered in Section 4.6 the node numbering for a
two-dimensional finite element mesh typically produces a sparse matrix system. Within
the time integration algorithm thiswill produce a sparse Jacobian matrix (5.92) and hence
a sparse matrix equation system (5.91) to be solved at each Newton iteration. This sys-
tem will be most efficiently solved using sparse matrix techniques [84], and in particular
the banded matrix solution methods used in Chapter 4 for the one-dimensional solution
algorithm will be inefficient for these problems.

Within the time integration package SPRINT the most common solution method for
such systemsis to use a sparse direct solution algorithm via a complete factorisation of
the Jacobian matrix [20]. However for large problems the computational time required
by the factorisation algorithm and the storage requirements for the factored matrix can
become too large for practical computations [105]. An alternative to the direct solution
of the sparse matrix system is to use iterative methods. The SPRINT package has been
linked withthe WATSIT package of iterative methods [50, 105]. The most general method
contained in the package is the preconditioned truncated Krylov-subspace based method
ORTHOMIN.

The time integration software DASPK has no facility for direct solution of sparse
equation systems. However it has been combined with the iterative methods from the
SPARSKIT package [84], the most general of which is the preconditioned truncated
Krylov-subspace based method GMRES.

The following sections examine the application of direct and iterative solution meth-
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ods within SPRINT and DASPK to solve the equation system (5.91). Reordering strate-
gies for the matrix are discussed which can lead to gains in efficiency both in storage
requirements and computational time.

5.6.2 Solution methodsfor the equation system
5.6.2.1 Direct solution methods

SPRINT contains two separate modules for the direct solution of sparse linear equation
systems; the Yale Sparse Matrix Package and the NAG sparse matrix routines [20]. An
efficient storage method is necessary for the algorithmsto take full advantage of the sparse
matrix structure. Various methods exist for storage of only the non-zero elements of a
sparse matrix [84]. Both the methods within SPRINT use compressed column storage
format [20] which stores pointers to every non-zero row entry in a column and pointers
to where each new column begins in the list of row entries. These integer lists are an
additional computational overhead but thisis outweighed by the reduction in the storage
for the matrix itself for asufficiently sparse matrix. Thelocalised nature of thelinear finite
element basis used in this work will ensure that this method of storage is always efficient
for large problems. The direct solution methods both solve the system by first calculating
alower-upper (LU) factorisation of the matrix. The Yale routines are slightly less robust
asthey do not allow pivoting [20] which can lead to an accumulation of numerical round-
off errors in some cases, hence only the NAG routines are considered here.

A disadvantage of direct sparse solution methods is that the factorisation of the Ja-
cobian matrix is a computationally expensive operation both in terms of CPU time and
memory requirements. Factorising the matrix generates fill-in; non-zero entries in posi-
tions that are not included (ie. zero) in the sparse representation of the original matrix,
and the size of the factorisation is bounded only by the bandwidth of the sparse matrix
and is not directly related to the sparsity pattern. Hence the LU decomposed matrix can
have a much larger size than the matrix itself [84].

The two-dimensional finite element model considered here has extra entries on each
row of the Jacobian due to the coupling with the auxiliary w; equations. Fig. 5.2 illus-
trates the region of the discretisation coupled at a node for alinear triangular mesh. Thus
anode is coupled to two layers of elements surrounding it rather than the more usual one
layer. A typical linear triangular mesh with six elements surrounding a node will have
nineteen non-zero nodal blocks per row, and with three equations per node in the Boussi-
nesq system will correspond to fifty-seven non-zero entries per row. This increases the
size of the Jacobian matrix and greatly increases the amount of potential fill-in of the LU
factorisation.

Note that solving the equation system in the fully coupled form (5.37)-(5.41) would
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Figure 5.2: The region coupled to node i by the finite element discretisation of the ex-
tended Boussinesq equations

lead to five equations at each node. However these are coupled only to the first layer of
elements surrounding a node, typically seven nodes per row of the matrix, and hence will
typically contain thirty-five entries per row. Thisadvantage isreduced by consideration of
theincreased number of degrees of freedom of the system, and by theincreased bandwidth
of the matrix, which is discussed in more detail in the following sections.

5.6.2.2 Reorderings of the matrix

The sparsity structure of the LU factorisation is determined by the sparsity pattern of
the original matrix [84]. It is therefore possible to increase the efficiency of the process
both in storage and computational time by reordering the matrix such that the size of
the LU factorisation is minimised. Whilst this problem is too expensive to solve exactly
there are a variety of approximate solution strategies that can be used [43]. The strategies
considered here are all concerned with renumbering the nodes of the finite element mesh
with the ordering so determined leading to a reduced size of the LU factored matrix.
These procedures can all be implemented as a preprocessing step on the mesh and do not
have any overhead on the cost of the time integration.

One of the most common reordering strategies used in combination with the finite
element method is the Reverse Cuthill-McKee ordering [43]. This procedure attempts
to minimise the bandwidth of the mesh, where the bandwidth is defined as the maximum
distance from the diagonal of anon-zero entry for all rowsand columnsof the mesh. More

precisely if the set of ns edges {Ei"j,k: 1,...,ns} of the mesh is considered, wherei and
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| denote the numbers of the nodes comprising the edge, then the bandwidth is defined as,

r2§x||i—j|| vk=1,...,ns (5.94)
1]
Using the SPRINT software suitably small two-dimensional problems may be efficiently
solved by such areordering combined with the banded matrix software used for the one-
dimensional problems. However for larger two-dimensional problems the increased size
of the bandwidth makes such methods inefficient compared to fully sparse methods of
solution.

The Reverse Cuthill-McKee ordering al so reduces the fill-in produced by an LU fac-
tored matrix by constraining it to be within the bandwidth of the original matrix. However
this bandwidth will become large as the problem size increases. For example, a square
domain discretised with N2 regularly spaced nodes, and hence 2(N — 1)? triangular el-
ements, will have a bandwidth of N+1. For unstructured triangular grids over irregular
domains the bandwidth is seen to be related to the number of nodes across the smaller of
the width or height of the domain.

For the finite element method considered here a node is coupled to the two layers of
elements surrounding it as described in the previous section and the bandwidth is effec-
tively doubled. With three equations at each node the bandwidth of the time integration
system is approximately six times the nodal bandwidth of the triangular finite element
mesh. The fully coupled differential-algebraic system, with five equations at a node, is
only coupled to the first layer of elements surrounding a node, and hence the bandwidth
of the time integration system is approximately five times the nodal bandwidth of the
triangular finite element mesh.

Simplified versions of the Reverse Cuthill-McKee algorithm have been developed,
such as the advancing front renumbering method [64] although these will rarely produce
superior orderings.

An alternative ordering strategy isthat of nested dissection methods, such asthoseim-
plemented within the mesh partitioning package METIS [54]. This method is commonly
used to partition, or colour, amesh into disconnected sets of nodes but also hasthefacility
for computing fill-reducing orderings of the nodes. The basic approach isto split thefinite
element mesh into two disconnected parts with a common boundary. Thus the nodes of
one part can produce no fill-in in positions corresponding to the other disconnected part.
The procedure is then repeated recursively until the parts are suitably small.

Experiments with METIS have found that the orderings produced are not greatly su-
perior to those from the Reverse Cuthill-McKee algorithm. This may be due to the fact
that the finite element discretisation of the extended Boussinesq equations produces extra
couplings between the variables due to the w; equations and this makes the dissection
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process more complicated as the nodes are coupled to two layers of elements and the
boundaries between disconnected parts have to be thicker for a correct partitioning.

In this work the Reverse Cuthill-McKee agorithm has been used in al the two-
dimensional cases considered. This reordering method is available as an option internal
to DASPK but here it has been implemented as a stand-alone preprocessing step on the
finite element mesh according to the algorithms presented by George and Liu [43].

5.6.2.3 lterative solution methods

ORTHOMIN is a generalised conjugate residual method [50]. It is implemented within
SPRINT through the WATSIT package [105]. It is suitable for use with non-symmetric
matrices although they must remain nearly positive definite [105]. At each step of the
method a new search direction is computed which is orthogonal to the search directions
previously used and the solution is advanced by minimising the residual along this di-
rection. Each step involves a matrix-vector product which can be computed efficiently
in sparse form. The process of orthogonalisation becomes expensive if many search di-
rections are stored and so the algorithm terminates after a set number of iterations and
restarts with the latest residual and solution. This does not guarantee orthogonality in all
the search directions used but in practice is found to be a more efficient method over-
all [105].

The performance of the basic iterative method is greatly improved by the applica-
tion of a suitable preconditioning matrix to the system. This preconditioning step should
transform the system into one where the eigenvalues are tightly bunched and hence the
ORTHOMIN search will converge rapidly [105]. The idea preconditioner will be a good
approximation to the inverse of the matrix but a compromise must be made between the
accuracy of the approximation and the computational cost of forming and storing it.

The WATSIT package contains preconditioning strategies based on incomplete LU
(ILU) factorisations of the original matrix. These reduce the computational time and
storage requirements of the full LU factorisation by disregarding a certain amount of
the fill-in entries. The ILU factorisations implemented within WATSIT are based on the
graph structure of the sparse matrix and are termed 1LU(k) methods [50], the integer k
determining the level of fill-in that is alowed in the factorised matrix. The simplest such
method, termed ILU(0), produces an LU factorisation with the same sparsity pattern as
the original matrix. Thisis simple to form but may not be as efficient overall as higher
level ILU factorisations [84]. An ILU(1) factorisation allows a predetermined amount of
fill-in into the decomposition. The new, larger sparsity pattern has to be precomputed
which adds to the computational cost as well as the storage. The extra expense is traded
off against the faster convergence obtained with the more accurate preconditioner. Higher
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level ILU factorisations are also possible and it is generally problem dependent as to
which is the most efficient choice. A possible disadvantage of the ILU factorisations
described above isthat they are based on the sparsity pattern of the original matrix and do
not take the numerical values of the entries into account.

The time integration package DASPK has been combined with the iterative solu-
tion methods of the SPARSKIT package [25]. This implements the GMRES iterative
method together with sophisticated ILU preconditioning techniques, generally termed
ILU(tol) [84]. Such methods disregard fill-in entries based on their numerical size and
use numerical tolerances to control the amount of fill-in [31]. They can produce more
accurate preconditioners for the same amount of storage as ILU(k) methods but are more
computationally expensive to compute. DASPK stores the matrix and its factorisation in
compressed row format [84], whereby non-zero entries are stored row-by-row together
with pointersto indicate the start of each row and the node numbers corresponding to the
non-zero entries.

There are many other choices for the preconditioner. Simpler methods such as di-
agonal scaling or block diagonal scaling may be more efficient for some problems [84].
Other more sophisticated methods include direct approximationsto the inverse of the ma-
trix [84]. The preconditioners used in thiswork are limited to those already implemented
within the time integration packages as described previously.

The reordering strategies discussed in Section 5.6.2.2 are also useful for the iterative
methods. The Reverse Cuthill-McKee bandwidth reduction method will reduce the po-
tential amount of fill-inin the factorised matrix by constraining it to lie within a narrower
region of the matrix, and hence the ILU factorisation will be more accurate for a pre-
specified amount of storage. Recent work by Benzi et al. [14] on ordering strategies for
incomplete matrix factorisation also concluded that the use of the Reverse Cuthill-McKee
method was advantageous for non-symmetric matrix problems.

Another technique often used in conjunction with iterative methodsis red/black order-
ing [30, 105]. The equations are partitioned into two groups; the red which are coupled
only to black variables, and the black which are all the other equations. Only the black
equations are solved iteratively and the red variables are computed by back substitution
once the black variables have been computed. If the partitionisnearly even, such aswould
be the case for arectangular finite difference grid, then a system of equations roughly half
the size of the original problem is all that has to be solved. A two-dimensional linear
triangular finite element mesh can generally be partitioned into roughly one-third red and
two-thirds black nodes. However the extra coupling of variables due to the auxiliary
variables used in the finite element method here will reduce the size of the red system
significantly. Additionally, when a system of equations is solved there is more than one
equation at a node and the coupling of these equations has to be taken into account. In
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the case of the finite element method considered here only one of the three equations at a
node can be selected as red reducing the overall amount of red equations again. The extra
complications involved in solving the system in red/black order mean that the technique
isunlikely to be efficient in this case, and it has not been used in this work.

5.6.2.4 Evaluation of the Jacobian matrix

Although iterative methods generally use less storage than direct methods the time inte-
gration methods used here still need to compute and store the Jacobian matrix in order to
form an efficient preconditioner, and so these methods cannot be considered truly matrix-
free [105]. The form of the Jacobian matrix for the proposed finite el ement method is
given by equation (5.92) and the alternativesfor its evaluation within the time integration
process are that of numerical approximation by the software or of supplying an analytical
form of the Jacobian as discussed in Section 3.3.

Supplying an analytical form of the Jacobian is likely to be the most efficient mode
of operation [20] if it can be simply constructed. In the case of the finite element method
it would be desirable to form this matrix with a finite element assembly loop, with a
computational expense equivalent to the spatial discretisation of the equations. However
the sparse storage scheme used for the matrix meansthat it is not straightforward to locate
where an element of the Jacobian must be stored. Once the required column is located
a simple search could find the position but this will be expensive as it has to be repeated
several timesfor each element matrix. For asimple one variable per node linear triangular
finite element model an element of the mesh will have a three-by-three element Jacobian
matrix hence an alternative is to store a three-by-three array of precomputed pointers to
the locations within the sparse structure. This has been successfully implemented for a
simple heat conduction problem within the SPRINT framework. However the extended
Boussinesq equations have three equations per node and hence a nine-by-nine element
Jacobian matrix. Therefore a significant amount of extra storage would be required for a
similar pointer structure. The additional support of anode described in Section 5.6.2.1 due
to the auxiliary variables in the extended Boussinesq system further complicates matters
as the support of a node extends beyond the immediate neighbourhood of the node and it
may be that this pointer system is not suitable for this system.

The computation of this matrix can also be performed numerically within the time
integration codes. Within SPRINT this matrix is computed by a series of spatial dis-
cretisations which build up anumerical approximation to the Jacobian by perturbing each
degree of freedom of the equation system in turn [20]. Advantage can be taken of the
sparsity of the matrix to perturb several variables at once if their dependence on the other
variables of the system does not intersect. Within SPRINT, non-intersecting groups of
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columns are formed from the sparsity pattern and the Jacobian is evaluated numerically
with a minimum number of spatial discretisation steps [20]. Within DASPK the Jaco-
bian is evaluated numerically by grouping rows separated by a distance corresponding
to the bandwidth of the matrix, which ensures non-intersection of the rows. This can
become inefficient for the two-dimensional finite element method developed here as the
mesh bandwidth may become large. If the Reverse Cuthill-McKee method described in
Section 5.6.2.2 is used this problem is minimised but the cost of the numerical approxi-
mationisstill significantly greater than that of SPRINT. DASPK uses the compressed row
sparse storage format and so the sparse assembly procedure using groups of columns as
implemented within SPRINT, which is based on the compressed column sparse format, is
not directly applicable.

5.6.3 Application of these methodsto the spatially
discretised system

Simpletest cases for the two-dimensional agorithm, such as the channel flow considered
in Section 5.8 showed that the sparse direct solution methods rapidly become inefficient
as the problem size increases, and hence attention is focused on the iterative methods.

For quasi-one-dimensional flow, both SPRINT and DASPK compute accurate solu-
tionsto the problems. However when considering fully two-dimensional flowsit isfound
that the iterative methods used with SPRINT occasionaly fail to converge. This prob-
lem has been traced to the form of the Jacobian matrix, which can become non-positive
definite due to the mixed second order spatial derivatives present in equations (5.13)
and (5.14). These produce significant off-diagonal terms in the Jacobian which are not
apparent for one-dimensional flows when the cross derivatives are effectively zero. The
ILU(K) preconditioners appear to become inaccurate in these cases as these off-diagonal
termswill produce significant fill-in in the factorised matrix in positions that are not con-
sidered by these graph based methods unless a high order ILU(K) factorisation is chosen.
The ILU(tol) preconditioners used within DASPK are based on numerical tolerances and
hence these off-diagonal entries and the fill-in they produce are included in the factorisa-
tion making them significantly more accurate.

The numerical examples in Section 5.8 are all produced using the time integration
software DASPK with the GMRES iterative method and ILU(tol) preconditioning. The
Jacobian matrix is computed numerically within DASPK, despite the inefficiencies noted
in Section 5.6.2.4. It ishoped that the Jacobian matrix does not have to be evaluated many
times during the time integration process, as discussed in Section 3.3, in which case the
effect of thisinefficiency may not be too significant. The finite element mesh is prepro-
cessed with the Reverse Cuthill-McKee method to minimise the bandwidth. This reduces



Chapter5 132 An Algorithm for Two Dimensions

the fill-in of the factorised matrix and aso minimises the work done in the numerica
approximation of the Jacobian matrix within DASPK.

5.7 Initial conditions

It is common to begin the numerical simulations with an undisturbed free surface. This
hasthe advantage of automatically satisfying theirrotational flow condition. It also avoids
the calculation of consistent initial conditions for the time integration process, ie. cal-
culating consistent initial time derivatives given an initial solution, which can require a
relatively large amount of additional work [26].

The drawback of imposing zero initial conditionsis that they do not give any indica-
tion to the time integration software as to the initial behaviour of the system. The time
integrator has do alot of work on the first step in order to calculate a suitable initial step
size. It is possible to supply the initial step size to the code and this will greatly reduce
the amount of work done in theinitial stages; however, if thisinitial step sizeis set inap-
propriately large or small a substantial amount of additional computational work will be
performed.

The most efficient way to deal with thisisto run the code oncefor aparticular problem
for only a few time steps. The initial time step chosen by the code is then supplied for
subsequent runs of this problem. This appears to greatly reduce the amount of work
required for the first step, athough changing the physical parameters of the problem,
particularly the wave conditions, will affect the value.

The initial stages of the calculation are damped by the addition of a viscous term to
the free surface equation in a similar manner to that done for the sponge layer in equa-
tion (5.87). Thisis achieved by the addition of a second coefficient c; to the cs coefficient
previously introduced for the sponge layer.

G = mpe Mt (5.95)

my and mp are constants that must be determined by experiment. This term damps the
solution throughout the domain for the initial time steps in order that the initial wave
front does not appear discontinuous to the time integration software but should not af-
fect the solution obtained after a suitably large amount of time. This damping improves
the efficiency of the time integration, which can take larger time steps if the solution is
smooth.
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5.8 Numerical experiments

5.8.1 Onedimensional periodic waves

Initially the schemeistested for amonochromatic periodic wave propagating in a constant
depth channel parallel to the y-axis. The numerical scheme is tested for three different
types of finite element mesh, shown in Figures 5.3(a)-(c), and termed uniform, symmetric

(a) Uniform mesh (b) Symmetric mesh (c) Unstructured mesh

Figure 5.3: Different types of mesh

and unstructured respectively. These tests will allow an assessment of the accuracy of the
discretisation and also of any possible mesh dependency effects.

In the first instance the linearised equation system is used. The inflow conditions are
then an exact solution of the equation system and are imposed on the inflow boundary as
described in Section 5.5.2.
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These examples use a monochromatic wave input of the form,

nixt) = asin(Zn(%—%)) (5.96)

The wavelength A is calculated such that the linear dispersion relation (2.123) is satisfied
for agiven period T and depth h.

Thedomainis(x,y) € [0, 2] x [0,10] with an inflow boundary at y = 0 and solid walls
at x =0 and x = 2. The outflow boundary has an absorbing sponge layer, as described in
Section 5.5.4, activefor y > 8.

The flow parameters are,

h=056m a=0.025m
7 = 0.85s A =1.14m

Figures 5.4(a)-(b) show the solution at t=40s on 21x101 uniform and symmetric
meshes. There are 2121 nodes and 4000 elements, and the wave is resolved with ap-
proximately 10 nodes per wavelength in the y direction. The results are very similar for
the two meshes and both show a slight phase error. Figure 5.4(c) shows this experiment
repeated on a 31x151 symmetric mesh with 4681 nodes and 9000 elements, approxi-
mately 15 nodes per wavelength, the phase error is removed and the centreline results
agree well with the analytical solution. Figure 5.5 shows however that there are signif-
icant differences between the overall solutions obtained on the uniform and symmetric
structured meshes. The solution on the uniform grid has become non-symmetric, whereas
the solution on the symmetric grid remains symmetric. This mesh dependent effect can
be attributed to the non-symmetric stencil at a node on the uniform grid which biases the
numerical solution. On the symmetric grid the stencil is symmetric at a node but the form
of the stencil alternates from node to node, though this does not appear to significantly
affect the solution.

An unstructured grid is produced by moving the nodes of the symmetric mesh slightly,
in this case by a random amount up to 5% of the average edge length of the mesh in a
random direction. In the one-dimensional case it was shown in Section 4.8 that small
perturbations to a uniform grid would not affect the accuracy of the scheme significantly.
Repeating the numerical experiment confirms that the solution is not significantly differ-
ent, although the solution is visibly less regular than on the fully symmetric grid. The
mesh connectivity is then altered by swapping edges of the mesh if it reduces the inter-
nal angles of the triangles neighbouring that edge, with the nodal positions remaining
fixed. Repeating the numerical experiment on this grid shows a much greater difference
in the accuracy, with the centreline free surface elevation at t=40s shown in Figure 5.6(a)
showing errors in both the phase and amplitude of the wave. This unstructured mesh is
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(a) Regular mesh (b) Symmetric mesh

Figure 5.5: Contours of free surface elevation at t=40s

then uniformly refined, doubling the mesh resolution of the wave, and the numerical ex-
periment is repeated. Figure (5.6)(b) shows that the accuracy of the solution is increased
and the wave propagation is modelled correctly.

It appears necessary to resolve the domain with a much finer grid if the mesh is un-
structured. On a structured grid there will probably be a degree of cancellation of the
truncation errors as in the one dimensional case [104]. On an unstructured grid there are
lower order truncation errors present and a finer mesh isrequired to control their size. In
one dimension it was shown in Section 4.8 that an irregular grid produced diffusive er-
rors proportional to the change in the mesh size. A similar analysiswould be possible, but
more complicated, in two dimensionsto precisely quantify the suitability of fully unstruc-
tured grids for these computations. The numerical experiments also revealed a sensitivity
to the connectivity of the mesh, with grids of equal mesh size but differing connectivity
producing quite different results. An analysis of the truncation error would also have to
take these factors into account.
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5.8.2 Wavediffraction at a corner

This example considers the diffraction of a wave at a corner. The domain is shown in
Figure 5.7(a). Thereisan inflow boundary at y = 0 and solid wallsat x = 0, x = 900, and
y = 100. The outflow boundaries at x = 1500 and y = 1000 have an absorbing sponge
layer, active for x > 1300 and y > 800. For an input wave of small amplitude compared
to the depth a comparison can be made to the Sommerfeld diffraction solution which is
based on linear wave theory [110]. The numerical solution of the extended Boussinesqg
equations for this problem has been previously reported [66, 97] and the spatial domain
and wave conditions used here are the same as those used by Madsen et al. [66].
The inflow parameters used here are those given by Madsen et al. [66],

h = 40.0m a=1.0m
7 =8.0s A = 98.6m

Thiswave isweakly nonlinear, e = a/h = 0.025, hence the specification of alinear input
wave is sufficient, and the depth is such that o = h/A = 0.4, implying that the original
Boussinesq equation will not be an adequate model.

Initially the domain is discretised with a node spacing of 6.7m giving a resolution of
approximately 15 nodes per wavelength in the coordinate directions. Near the corner the
mesh is refined by introducing two levels of uniform subdivision of the triangular ele-
ments to give additional resolution in this region. The problem is integrated in time for
t € [0,200] which allowstheinitial transient wave to have passed through the sponge layer
and a steady periodic flow to become established. Figure (5.7)(b) shows the contours of
zerofree surface elevation at t = 200s. It is noted that the results exhibit slight oscillations.
These may be due to the corner point, for which the boundary conditions are not consis-
tently specified according to the inviscid theory as discussed in Section 5.5.3. Skotner
and Apelt [97] discuss this problem with reference to their finite difference method and
use upwind differencing at these points to minimise the oscillations. The finite element
analogue of this approach would be to use artificial viscosity at these points. This can be
achieved consistently within the finite element framework by using a streamline-upwind
Petrov-Galerkin method [51]. Here a simpler approach is adopted and viscosity is added
by increasing the value of the viscous coefficient used for the damping layer described in
Section 5.5.4. Near a corner the viscous coefficient is specified by a radially decreasing
function. The radius of this region, and the strength of the viscosity are user defined and
require tuning so as not to significantly damp the flow away from the corner. Note that the
implementation of the streamline-upwind Petrov-Galerkin method would also introduce a
free parameter that must be tuned for each application. Figure (5.8)(a) showsthe contours
of zero free surface elevation at t = 200s obtained by this approach, and it is seen that the
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Figure 5.7: Wave diffraction at a corner: Spatial domain and initial experiment
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oscillations are reduced. Figure (5.8)(b) shows the normalised wave height coefficient,
whc, calculated at the mesh points. Thisis defined at a nodal point ip by,

ningax - ni”J”

Whip = 2a

(5.97)
where 2a represents the inflow wave height. Comparison with Sommerfeld diffraction
theory [110] shows a basic agreement, with the wave height decaying rapidly around the
corner, and dlightly increasing in height before decreasing to the left of the corner. The
Sommerfeld diffraction theory is based on the assumption of a semi-infinite spatial do-
main whereas the numerical solutionincludes non-physical inflow and outflow boundaries
as indicated on Figure 5.7(a). The oscillations at the left boundary, which is taken to be
a solid wall here, and those at the inflow boundary can be attributed to reflections from
those boundaries. Comparison with the numerical results of Madsen et al. [66] shows a
similar distribution although their results are less oscillatory. They do not show the results
for x < 500 but note that this boundary must be sufficiently far from the diffraction point.
Comparison with the numerical results of Skotner and Apelt [97] shows a very similar
distribution of the wave height coefficient away from the inflow boundary.

5.8.3 Internal wave generation

The internal wave generation method described in Section 5.5.5 is tested in a smple
constant depth channel. The spatial domain is (x,y) € [—2,2] x [—4,25] with the wave
generation function centred on'y = 5 with awidth of approximately two wavelengths. The
outflow boundaries at x = —4 and x = 25 have absorbing sponge layers, as described in
Section 5.5.4, active for x < 0 and x > 21 respectively.

The flow parameters are,

h = 0.56m a=0.01m
T =0.85s A =1.14m

with the wavelength A calculated to satisfy the linear dispersion relation (2.123). The
problem isintegrated in timefor t € [0, 40].

Figures 5.9(a) and (b) show the free surface elevation along the centreline of the chan-
nel a t = 40s computed on 41 x 291 uniform and symmetric structured meshes respec-
tively. Although theseresultsare very similar the computation on the uniform mesh shows
asimilar behaviour to that found in the initial wave propagation testsin Section 5.8.1 and
the solution becomes non-symmetric as it propagates through the channel. However the
computation on the symmetric mesh requires over twice as many linear iterations per
timestep, and some linear and nonlinear iteration convergence failures occur during the
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(a) Contours of zero free surface elevation at t=200s

(b) Contours of the wave height coefficient

Figure 5.8: Wave diffraction at a corner: Experimentswith artificial viscosity
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time integration process. A possible explanation for this problem isthat on the symmetric
mesh the support at a node alternates between four and eight surrounding elements and
this may produce a dlight instability in the scheme. On the uniform mesh the stencil is
identical at every internal point. To attempt to remedy this problem the neighbourhood
of the wave generation region is discretised with a uniform structured mesh, with the
remaining part of the domain discretised with a symmetric mesh. In this case the conver-
gence failures do not occur, and the number of linear and nonlinear iterations required is
less than on the symmetric grid, although still greater than on the fully uniform structured
mesh. Theresultsfor this case are shown in Figure 5.9(c) and athough the problemswith
the convergence of the time integration method are removed the results appear relatively
inaccurate compared to those on afully symmetric mesh.

The use of the wave generation function on ageneral triangular mesh is an unresolved
problem in this project. However it should be possible to use a uniform structured mesh
region for the wave generation region and then couple this with a structured or unstruc-
tured mesh for the rest of the spatial domain. In general this wave generation region will
be required at some distance from the actual region of interest and hence the introduction
of astructured mesh here should not compromise the resolution of the physical geometry.

As afirst attempt at this a wave generation region is placed inside an open square
region, completely surrounded by damping sponge layers. The spatial domain is (X,y) €
[—14,14] x [—14,14] and is discretised with a 281 x 281 uniform structured mesh. The
wave generation function is centred on y = 0 with a width of approximately two wave-
lengths, and active for x € [—6,6]. All boundaries are considered to be of outflow type
and a sponge layer region is specified for x > 10, x < —10, y > 10 and y < —10. One of
the features of this problem is that the damping region is not terminated by solid walls.
Here the generation function is smoothly reduced to zero in the regions x € [—8,—6] and
X € [6,8]. This ensures that the wave generation is not active inside the sponge layer
boundary region.

The flow parameters are,

h=0.8m a=0.01m
7=114s A =2.0m

with the period 7 calculated to satisfy the linear dispersion relation (2.123). The problem
isintegrated intimefor t € [0, 20].

Figures 5.10(a)-(b) show the computed solution at t = 20s. The wave frontsin Fig-
ure 5.10(b) show that the generation region produces a periodic wave, however the con-
toursin Figure 5.10(a) show that this primary wavefield is contaminated with a secondary
field that appears to radiate from the ends of the generation region. Here it is found to
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Figure 5.10: Spatia variation of the free surface elevation at t=20s
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be impossible to eliminate these two-dimensional end effects from the simulation and
the effective, accurate use of this wave generation method is an unresolved problem at
present.

5.8.4 Wavefocusing by atopographic lens

Thisvariable depth case is a standard test for dispersive wave models[11, 52, 62, 63, 67,
112]. In particular Madsen et a. [67] have shown that the original Boussinesqg model is
not suitable for the 1s period waves considered here.

The spatial domain is (x,y) € [0,6.096] x [0, 35] with an inflow boundary at y = 0
and solid walls at x = 0 and x = 6.096. The outflow boundary at y = 35 has an absorbing
spongelayer, activefor y € [31,35|. Figures5.11(a)-(b) show the bathymetry on the mesh,
and along the centre line of the mesh respectively. The depth variation within the domain
isgiven by,

o = (6.096x— xz)%

0.4572 y < 10.67 — gy
h(x,y) = 0.4572+0.04(10.67 —gx—y)  10.67 — gy < y < 18.29d0 — gy
0.1524 y > 18.29d0 — gy

The inflow parameters are,

hin = 0.4572m  a= 0.0195m
7=1.0s A = 1.488m

The nonlinear wave corrections described in Section 4.5.1 are used to correct this wave
for errors produced due to nonlinear effects. A 61x351 structured symmetric meshis used
for this problem, giving 21411 nodes and 42000 elementsin the mesh. Thisisaresolution
of about 15 nodes per wavelength in the y direction. The problem isintegrated in timefor
t € [0,40].

Figure 5.12(a) shows the free surface profile along three lines parale to the y-axis;
x=1.016m, 3.048m, 5.080m computed on this mesh. The wave height is amplified along
the centre line and decreases near the wall. These results are in good visual agreement
with the wave envelope and centreline free surface elevation plots of Madsen et al. [67].
Figure 5.12(b) shows the wave height coefficient distribution over the mesh, calculated
according to equation (5.97). This shows oscillations over the mesh which are not ap-
parent in the flow variables themselves. In an attempt to remedy this a small amount
of fourth order viscosity is added to the free surface equation (5.12). It is hoped that
this fourth order derivative term will not corrupt the physical dispersion present in the
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Figure 5.11: Bathymetry for the wave focusing experiment
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system. The amount of viscosity added is manually tuned and is kept to the minimum
possible. The fourth derivativeis calculated by first computing a second derivative at the
nodes of the mesh and then repeating the process on this value. Alternative procedures
are possible [77]; however this procedure is simpler to implement within the existing fi-
nite element method. Figure 5.13 shows the same set of results calculated with a small

0.04 T T

0.02

free surface elevation (m)

y (m)
(a) Lengthwise free surface elevations at t=40s

(b) Wave height coefficient

Figure 5.13: Wave focusing experiment with artificial viscosity

amount of fourth order artificial viscosity. The lengthwise profiles show that the solution
has not been significantly damped; however the wave height coefficient distribution now
has a much smoother variation over the mesh.
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5.8.5 Wave propagation over an dliptical shoal

This problem has been used as a standard variable depth test case for dispersive wave
models[52, 106, 108, 112], although the original Boussinesq equations are not appropri-
ate here due to the deep water incident wave conditions.

Thedomainis (x,y) € [—10,10] x [—10,20] with an inflow boundary at y = —10 and
solid walls at x = 10 and x = —10. The outflow boundary at y = 20 has an absorbing
sponge layer, active for y € [17,20].

The depth variation within the domain is specified by a combination of a 1:50 slope at
an angle of 20° to the y-axis,

X = €0s(20) x—sin(20)y
Yr = sin(20) x+cos(20) y

hxy) — 0.45 yr < —5.82
Y= 0.45—0.02(5.82+y;) yr>-5.82

and an elliptical bump centred on the origin. For the region,

)+ (5) <

the depth is modified by,

h(x,y) = h(x,y) + 0.3 - % (1_ (X_5r>2_ (3?/;5)2) ?

Figures 5.14(a)-(b) show the bathymetry on the mesh, and along the centre line of the
mesh respectively. The flow parameters are,

hin=0.45m a=0.0232m
T=1.0s A =1.485m

where the wavelength A has been calculated to be consistent with the linear dispersion
relation at the inflow boundary.

M easurements of wave height coefficient, as defined by equation 5.97, are taken along
the following coordinate sections,

{(X,Ym),Ym = 1.0,3.0,5.0,7.0,9.0}, { (Xm, ), Xm = —2.0,0.0, 2.0} (5.98)

This data can be compared with published experimental data and previous numerical
simulations with finite difference methods [106, 112] and a frequency domain parabolic
model [52].
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Figure 5.14: Bathymetry for the elliptical shoal experiment
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The spatial domain is partitioned with a symmetric mesh with a uniform nodal spac-
ing of 0.1m giving a resolution of approximately 15 points per wavelength at the inflow
boundary. This produces a mesh with 60501 points and 120000 elements. The computa-
tion is performed for t € [0,50] and the wave height data is extracted for t € [42,44] by
which time the initial transient has passed out of the domain and a periodic wave motion
has been established.

Figure 5.15(a)-(h) shows the wave height coefficients on each of the coordinate sec-
tions indicated previoudly. It is noted that while the main features are accurately rep-
resented there is evidence of noise in the numerical data in the form of node to node
oscillations. This instability is not apparent in the basic flow variables but only in the
wave height coefficient which is derived from observations of the free surface elevation
at a point over time. This quantity is often used in the analysis of wave problems hence
it isimportant to investigate the cause and possible remedies for this problem. It isfound
that these oscillations can be reduced by the addition of a small amount of viscosity. For
this case a second order viscosity term is added to the free surface equation (5.12) with
coefficient 1.0e~#. Theimplementation of thisterm isidentical to that of the sponge layer
described in Section 5.5.4 and adds a uniform amount of viscosity across the whole spatial
domain for al time. Figures 5.16(a)-(h) show the wave height coefficients on the same
coordinate sections as Figure 5.15 and it is seen that the oscillations are reduced without
a significant reduction in the overall values. Comparison of these results with those pre-
viously published shows a much better agreement with the experimental data. Wel and
Kirby’'s finite difference method [106] predicts a wider central focusing region in Fig-
ures 5.16(c)-(e) and does not capture the secondary peaks very accurately. Their results
for the sections shown in Figures 5.16(f) and (h) show large differences near y = 10 and
also alarge deviation from the experimental data on the section shown in Figure 5.16(Q)
inaregion just behind the elliptical bump. The results of Zang et a. [112] produced with
asimilar finite difference scheme show an improved model of the central focusing regions
in Figures 5.16(c)-(e) but arelatively poor representation of the secondary peaks on those
sections. Their results for the section shown in Figure 5.16(g) appear more accurate than
Wei and Kirby’s athough the two other lengthwise sections are not shown in that work.
In arecent publication Wel et al. [108] have solved this problem again using the same
finite difference scheme with an internal wave generation method for the incident wave.
These results are very similar to those presented here although they do not appear to have
any oscillations in their data. However they note that the results are calculated by aver-
aging the results over four wave periods which may remove such high frequency noise.
This problem has also been modelled with a frequency domain parabolic model [52] al-
though the authors used linearised Boussinesq equations and the results show relatively
poor agreement for the secondary peaks in Figures 5.16(c)-(€) compared to those given
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here.

5.8.6 A prototype harbour geometry

The motivation for this research project was to model the wave disturbance inside and
around harbours. Previously published studies using finite difference models for such
applications were reviewed in Section 5.2. To the authors knowledge there have been no
finite element Boussinesq models applied to such problems.

At many stages of the definition of the computational problem compromises must be
made between the real situation and what can be represented within the numerical model.
This process is outlined below with respect to the specific case considered here which is
based on aHR Wallingford case study of area harbour [15].

The exact geometry data supplied with the case study is shown as the solid boundary
on Figure 5.17. The computational domain used is fully specified by introducing addi-

300

T
Solid boundary —
Non-physical boundary ----

200 +2

100 |

L L L L L
140 200 300 400 490
x(m)

Figure 5.17: Spatial domain for the harbour geometry

tional seaward boundaries as shown on the figure. These are chosen to be suitably far
from the region of interest, but are constrained by the expected size of the finite element
grid which must not be too large for practical computations.

The previous experiments with unstructured triangular grids showed that the numer-
ical method employed here can be sensitive to irregularities in the mesh. For the irreg-
ular domain considered in this case a grid must be generated automatically. Here thisis
achieved with the Delaunay mesh generation software Triangle [96]. However it isfound
that the mesh produced isfairly irregular and as such unsuitable for use with this numeri-
cal method. Here the mesh generation procedure adopted is to use Triangle to generate a
coarse unstructured grid, suitable for representing the geometry, and then to post-process
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the mesh by successively applying coordinate smoothing and edge swapping to “regu-

larise” the mesh. The mesh is then uniformly subdivided to produce afiner grid and that

grid is then post-processed with the same procedures. This is repeated until a suitable

mesh size is reached, in this case a resolution of the expected inflow wave of approxi-
mately 20 nodes per wavelength. Figures 5.18(a)-(b) show the initial mesh generated by

(@) Initial mesh generated by Triangle
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(@) Intermediate mesh generated by the post-processing

Figure 5.18: Unstructured triangular meshes for the harbour geometry

Triangle and an intermediate mesh produced by the post-processing after three levels of

uniform refinement. Note that the boundary definition shown in Figure 5.17, taken from
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the report, is modified slightly by prescribing a finite thickness to the boundary regions.
A similar procedure is carried out for the HR Wallingford case study although the ex-
act dimensions will not be identical. In the computational model used here all physical
boundaries are assumed to be vertical and perfectly reflecting, although this was not the
caseinreality [15]. Thefinal mesh produced contained 167936 elements and 85057 nodes
with aresolution at the inflow boundary of approximately 24 points per wavelength. The
mesh bandwidth was reduced to 350 by the Reverse Cuthill-McKee algorithm

For the initial experiment a constant depth is assumed over the whole region and
the ssmple monochromatic waveform (5.96) is input at the lower boundary. The flow
parameters are,

hh=7.0m a=1.0m
T=>5.3s A =36.5m

where the wavelength A has been calculated to be consistent with the linear dispersion
relation at the inflow boundary. The inflow wave is specified at y = 0 for x € [220,420].
Sponge layers are used to remove any outgoing waves at the sides of thedomain. They are
specified as described in Section 5.5.4 for the regions x € [140,220] and x € [420,490].
The inflow wave is specified so as not to be active inside the sponge layer regions by
smoothly decreasing the wave amplitude to zero as it approaches either layer. Artificial
viscosity isused in the neighbourhood of sharp cornersto prevent any non-physical oscil-
lations devel oping in the solution.

Figure 5.19(a) shows the solution wave fronts at t = 25s, by which point the input
waves have reached the harbour but the reflected waves are not significant. At t = 50s,
shown in Figure 5.19(b), wave reflection from the solid boundaries has propagated back
to the inflow boundary and is contaminating the solution.

Time histories of the free surface elevation at three points within the harbour, (x,y) =
{(852,155), (301, 200), (410,217) } indicated on Figure 5.17, are shown in Figure 5.20,
A periodic flow is developing but the simulation cannot be run far enough for a steady
state to be established due to the restrictions of the inflow boundary conditions.

The obvious remedy to this problem is to remove the inflow boundary and instead
use the internal wave generation method described previoudly, with damping layers at all
the non-physical seaward boundaries to absorb the outgoing waves. However the lack of
robustness in the internal wave generation method meant that here it was not possible to
generate useful results.
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—

(a) Wavefrontsatt = 25s

(b) Wave frontsat t = 50s

Figure 5.19: Contours of zero free surface elevation
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Figure 5.20: Time histories of the free surface elevation inside the harbour

5.9 Discussion

A new finite element element method for Nwogu’'s two-dimensional extended Boussi-
nesq equation system has been described and implemented in this chapter, extending the
algorithm described for the one-dimensional equation system in Chapter 4. Boundary
condition are described in Section 5.5 including anovel formulation for total reflection at
asolid wall and anew techniquefor the generation of wavesinternally to the domain. The
implementation of the time integration algorithm is considered in Section 5.6. For greater
efficiency, sparse preconditioned iterative techniques are employed to solve the linear
equation system within each time step. Mesh renumbering algorithms are discussed and
the Reverse-Cuthill McKee algorithm is implemented to increase the efficiency of the
iterative method.

The initial numerical experiments described in Section 5.8.1 showed that there was
significant mesh dependence in the results when structured triangular grids are used. In
particular the method is sensitive to the orientation of the diagonals and if thisis donein
a non-symmetric way the solution will also become non-symmetric. Experiments using
unstructured triangular grids showed that greater spatial resolution is required in order
to achieve a comparable accuracy and that the mesh must be made as smoothly varying
as possible if the time integration algorithm is to work efficiently. The wave diffraction
experiment described in Section 5.8.2 showed that sharp cornersin the domain could pro-
duce non-physical oscillations in the solution. Artificial viscosity was used in the neigh-
bourhood of the corner to control the oscillations. A small amount of artificial viscosity
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was also introduced into the scheme to prevent high frequency oscillations such as those
observed in the elliptical bump experiment in Section 5.8.5. At present these amounts of
viscosity have to be chosen by repeated experiments, so as to remove the non-physical
behaviour without affecting the global solution, and it will require more research to find
areliable way of choosing the appropriate coefficients. It is possible that a more sophisti-
cated finite element method may be required, such asthe streamline-upwind finite element
method [51] which adds viscosity selectively to the discretisation. However thisalso in-
troduces a free parameter which requires tuning and standard values will ailmost certainly
be too dissipative for this numerical scheme. When the previously described techniques
are used on symmetric structured triangular grids the method produces accurate resultsfor
the standard dispersive wave test cases. However if internal wave generation is required,
as an alternative to specifying a wave form at inflow boundaries, the generation region
must be discretised with a uniform structured mesh for greatest efficiency. This method
does not appear as reliable in two dimensions and the performance of this boundary con-
dition appears to be highly mesh dependent.

Several physical and numerical approximations are required in order to simulate a
realistic practical problem. The spatial domain must be approximated; here the use of
unstructured triangular grids allows an accurate representation of this. However it has
been found necessary to pre-process the unstructured mesh to ensure that the mesh size
is smoothly varying and control the mesh dependent effects. Thisis achieved here with
stages of standard coordinate smoothing and edge swapping combined with uniform re-
finement of an initial coarse unstructured grid. The simulation of the harbour showed that
while the basic flow algorithm could transport the wave over the unstructured mesh and
into the harbour the computation was limited by the interaction of the inflow boundary
and waves reflected from the solid boundaries within the domain. The lack of robustness
in the internal wave generation method considered here meant that it was not possible run
the model for along enough time to extract meaningful results inside the harbour.

It has been shown in this chapter that the proposed finite element scheme can provide
an accurate model for the extended Boussinesq equations. However the mesh dependent
effects, both for the basic scheme and for the internal wave generation, and the artifi-
cia viscosity coefficients that must be added in to stabilise the scheme, require further
research if the method is to be used on practical problemswith confidence.



Chapter 6

Conclusions

6.1 Summary

In thisthesisthe numerical approximation of nonlinear, dispersive Boussinesqwave equa
tions was considered. In thisfield thereis still active research on finding the best mathe-
matical model for this class of problem, as well as on their numerical approximation, and
in Chapter 2 the Boussinesq wave theory was reviewed in detail. It was shown that there
are avariety of equation systems termed Boussinesg-type and that they can be compared
by considering their linear dispersion characteristics. A compromise must be reached be-
tween the theoretical accuracy of the mathematical model and the practicalities of solving
the equation system numerically. In thiswork a system of extended Boussinesq equations
due to Nwogu was selected. Their mathematical properties were compared to the original
Boussinesq equation system and it was shown that they were significantly more accu-
rate. While further enhancementsto the mathematical model are possible, and many have
been proposed in the literature, it was decided here that the extra complications to the
differential form of the equations would overly complicate the numerical approximation.

Numerical methodsfor nonlinear, dispersivewave equationswere considered in Chap-
ter 3, in particular finite difference and finite element spatial discretisations coupled with
adaptive order, adaptive step size time integration software. These methods were imple-
mented for two model equations; the RLW equation and the KdV equation, which rep-
resent the simplest possible nonlinear, dispersive equations. A finite difference method
was devel oped based on apreviously published scheme for the one-dimensional extended
Boussinesq equations. It was shown that this method was accurate for both equations. A
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new linear finite element scheme was then proposed and it was shown, both theoretically
and by experiment, that this scheme was aso sufficiently accurate for these equations.
The KdV equation contains third order spatial derivatives and it was shown here that, by
rewriting the equation in alower order differential form, the linear finite element method
could be applied. The efficiency of these spatial discretisation techniques in combination
with the time integration software was considered in detail and it was shown that, by in-
troducing further approximations into the finite element method for the KdV equation,
an accuracy comparable to the finite difference methods could be obtained for a similar
computational expense.

The numerical solution of Nwogu's one-dimensional extended Boussinesq equations
was described in Chapter 4. It was shown that the constant depth form of this system
was structurally similar to coupled RLW and KdV equations and hence that the methods
described and analysed in the previous chapter could be directly applied. In particular the
third space derivatives could be rewritten in lower order differential form by introducing
an auxiliary equation. Based on this a novel linear finite element method for Nwogu's
one-dimensional system was designed. To the author’s knowledge this is the first pub-
lished finite element method for the extended Boussinesg equations. In this work an
attempt has been made to derive boundary conditionsin a mathematically and physically
consistent manner. Thisled to anew formulation of the solid wall boundary condition for
these equations and, by drawing an analogy with a time varying sea bed, a new formu-
lation of internal wave generation. The numerical method was tested for theoretical and
experimental problems and excellent results were obtained.

Chapter 5 described the numerical approximation of Nwogu's two-dimensional ex-
tended Boussinesq equations. It was shown that the equations could be rewritten in a
lower order form, in a similar manner to that described for the one-dimensional system,
by introducing two auxiliary equations. Hence, by extending the techniques described
in the previous chapter, an unstructured linear triangular finite element spatial discretisa-
tion could be applied to the equations. To the author’s knowledge thisis the first attempt
at such a method for the extended Boussinesg equations. The boundary conditions de-
veloped for the one-dimensional equation system were extended to the two-dimensional
system, including the novel formulations of the solid wall condition and the method for
internal wave generation. The spatial approximation was coupled with the adaptive time
integration software, with a sparse preconditioned GMRES iterative method used to solve
the linear equation system at each time step. The efficient implementation of the software
in combination with the finite element method was discussed in detail. The results show
that this method can produce accurate results for nonlinear, dispersive wave problems. In
particular excellent results were obtained for the elliptical bump experiment, for which
experimental results were available for comparison. The numerical experiments show
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that when applying the method to geometrically complex problemsit isimportant to use
asuitably smoothly varying mesh. For the case of the harbour geometry considered at the
end of the chapter it was found to be necessary to generate the unstructured mesh very
carefully to ensure this. This experiment showed that while it was possible to simulate the
propagation of wavesinto and around the harbour structure the interaction of the reflected
waves with the non-physical seaward boundaries made it impossible to run the model for
large enough times to extract useful results. The internal wave generation method devel-
oped in this work, which in principle would be suitable for this problem, was found to
be highly mesh dependent and it proved impossible to generate useful results with this
model.

6.2 Further work

The Boussinesg wave model developed in thiswork has limitations both in the mathemat-
ical formulation of the problem and in the computational algorithm. These are discussed
in the following paragraphs and some possible extensions to the model developed here
are outlined.

The mathematical model is limited to weakly nonlinear, weakly dispersive shallow
water wave conditions as described in Chapter 2. By employing extended Boussinesqg
equations the restrictions on weak dispersion were improved but the equations remain
only weakly nonlinear, and it was seen in the numerical experimentsin Chapter 4 that the
model will become inaccurate as the waves become higher. Fully nonlinear Boussinesqg
models have been developed [107] but the mathematical form of the equations is more
complex. The equations considered here are also subject to a lower limit of the depth,
since as the wave amplitude becomes large compared to the depth the waves will tend to
break and the depth averaged formulation, which implies a relatively small vertical ve-
locity, will become invalid. The inclusion of wave breaking in Boussinesg models has
been reported in the literature [7, 54, 89], the ssimplest such method being an eddy vis-
cosity approach with a dissipative term used to diffuse wave energy in the wave breaking
region. Such an approach would be relatively smple to include in this model, although
these models generally include free parameters that require calibration [89].

The boundary conditions implemented in this work were limited to those necessary
for the experiments that were performed. Further boundary condition types that could be
implemented include partial reflection, to represent solid boundaries of different materi-
as, and a method to introduce multidirectional, multicomponent waves into the model.
Previous formulations of the former condition were discussed in Section 4.5.2. The one-
dimensional implementation of the latter was discussed in Section 4.5.1, involving the
approximation of the wave with a sum of periodic wave components. These waves, and
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any harmonic waves produced by nonlinear interaction, can then be introduced by super-
imposing the individual components at the inflow boundary [106]. A similar procedure
for multidirectional wave in two dimensions has been described by Nwogu [73]. The
method derived in this work for internal wave generation appears to be robust and accu-
rate for the one-dimensional equation system, but the implementation of this method in
two-dimensions was not completely successful. A more precise approach to this problem
would be to rederive the equation system, following the procedure described in Chapter 2,
with the assumption of a scaled, nondimensionalised time varying depth. However this
would significantly complicate the derivation process. It is aso possible that the prob-
lems encountered here are purely mesh dependent effects in which case a more detailed
analysis of the interaction of the numerical scheme and the wave generation region is
required.

At present one of the major computational overheads in the numerical algorithm is
the calculation, factorisation and storage of the Jacobian matrix during the time integra-
tion process. The incomplete factorisation of this matrix is required to precondition the
GMRES iterative method. Major gains in efficiency could be obtained if an alternative,
less expensive, preconditioning technigue could be employed, or if the current precon-
ditioning matrix could be obtained in a more efficient manner. At present the DASPK
software is used to compute the Jacobian matrix numerically. However, as described in
Section 5.6.2.4, the implementation is relatively inefficient with a computational expense
proportional to the matrix bandwidth, which can become large in the cases considered
here. The SPRINT time integration software implements a different procedure, based on
the matrix sparsity pattern, which is far more efficient in general and large increases in
efficiency would be expected if a ssimilar procedure were used here. The computational
expense of the incomplete factorisation of this matrix could be reduced by using a sm-
pler preconditioning strategy although the non-positive definite, non-symmetric form of
the matrix system produced here requires an accurate method if the iterative method isto
converge and be robust. It is possible that alternative reordering strategies will improve
the performance of the iterative method but thisis unlikely to offer significant gains over
the Reverse Cuthill-McKee method already employed.

More work is required to investigate the mesh dependent effects observed in the two-
dimensional simulationsin Chapter 5. An analysis of the algorithm, similar to that done
in the one-dimensional case, would provide information about the relationship between
the truncation errors and the mesh spacing athough this will be significantly more com-
plicated in the two-dimensional case. The one-dimensional analysisin Section 4.8 sug-
gested a limit on the local variation of the mesh size but thisis difficult to apply to two-
dimensional unstructured triangular grids for geometrically complicated domains. The
mesh generation procedure is complicated by the requirements of a smoothly varying
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grid and reliable procedures are required to produce meshes for practical geometries.

Mesh adaptivity has not been considered in this work, primarily because the empha-
sis here has been on designing the basic numerical algorithm for the equations. The
mesh resolution required is generally predetermined by the expected wavelength and at
present the mesh is designed to resolve that wavelength across the whole spatial domain.
In the initial stages of the computation the wave is gradually introduced at the inflow
boundary and computational savings could be made if the domain far from this region
was not fully resolved at this point. However the combination of the adaptivity process
with the restrictions on the mesh uniformity required by this model may complicate this
process. Reliable error estimation procedures would be required to drive the adaptivity
process and while results have been published and applied for the original form of the
one-dimensional Boussinesq equations [44, 82] thereis at present no published work on
the extended Boussinesg equations in one or two dimensions. A further complication is
provided by the time integration software which requires a consistent set of solution val-
ues and time derivatives on the adapted mesh if uniform accuracy of the time integration
process is to be maintained [17]. This places restrictions on the interpolation of data to
the adapted grid.

The code developed as part of this project has been fully documented and a user
manual has been written [103] including detailed descriptions of the implementation and
application of this method. This has been supplied to HR Wallingford for further investi-
gation and devel opment.
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