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Summary

In the early 90’ the research institute Deltares began the development of a non-hydrostatic ex-
tension for the existing three-dimensional shallow-water simulation software Delft3D-FLOW
a modeling package which was originally intended for hydrostatic shallow-water flow.

The original non-hydrostatic flow model is based on a non-conservative finite-difference dis-
cretization of the momentum equations. A model study demonstrated improved performance
of conservative discretization schemes over non-conservative scheme for strongly varying and
convection-dominated flow. For non-hydrostatic flow a momentum conservative finite-volume
discretization is more appropriate. A three-dimensional finite-volume scheme on staggered
z-layer grids is presented with improved momentum conservation properties.

For simulations of dynamic flow the conservation properties in time of the numerical
scheme become more important. Since many typical non-hydrostatic flow situations do not
concern steady state calculations, also attention is paid to the momentum conservation prop-
erties of the model in time.

For strongly non-hydrostatic flow simulations the treatment of the bottom and free-surface
becomes of large importance. The design of the finite-volume discretization gave the oppor-
tunity to have a renewed look on of the existing Delft3D z-layer model.

Simulations have been carried out of short waves in a basin. The results showed an
improvement compared with the existing finite-difference method and brought to the attention
other aspects of the existing discretization that demand improvement in order to make the
model suitable for strongly non-hydrostatic, convection-dominated flow.
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Chapter 1

Introduction

Developments in the last decades have led to an increased interest in non-hydrostatic flow
modeling. Due to limited computer power in the past flow simulations were mainly based
on hydrostatic flow models. In the last two decades computer power drastically increased,
making non-hydrostatic modeling a realistic option.

The Delft3D-FLOW modeling package was originally designed for problems in which the
physical setting is dominated by horizontal flow and with differences in the vertical velocity
that are of minor importance. For this type of flow it is possible to assume a hydrostatic
pressure distribution leading to simplifications in the flow equations to be solved. The original
Delft3D-FLOW software package is based on the three-dimensional shallow-water equations
using a hydrostatic pressure assumption.

In the original software the vertical direction is only incorporated for the description of
the horizontal velocity profile which becomes important for transport modeling and stratified
flow. Pressure variations due to vertical acceleration of the flow are not taken into account
and as such the model is only suitable for hydrostatic flow.

In the nineties Deltares (formerly WL | Delft Hydraulics) started the development of a
non-hydrostatic extension in order to make the model suitable also for simulations in which
vertical accelerations can no longer be neglected and the hydrostatic pressure assumption
becomes invalid. Research was initiated in the mid nineties, e.g. [7],[I4], and focused on
the implementation of non-hydrostatic extensions for the existing shallow-water modeling
packages. A first fully functional non-hydrostatic extension for Delft3D-FLOW was presented
by Bijvelds in 2001 [4]. The model is based on a pressure-correction method and uses an ADI
time integration scheme. A o-layer and z-layer grid variant exists, this thesis follows on the
work already done for the z-layer variant. In later years several model improvements have
been made of which the last was presented by Ullmann in 2008 [16]. More details about the
history of non-hydrostatic modeling and the development of the non-hydrostatic module in
Delft3D-FLOW can be found among others in [16], [4].

The discretization schemes used in models for shallow-water flow are primarily designed
with the focus on mass-conservation. For this reason Delft3D-FLOW explores a finite-volume
scheme for the discretization of the continuity equation. In regions of the flow with an almost
hydrostatic pressure distribution the momentum equations can generally without any prob-
lems be discretized using non-momentum-conservative finite-difference schemes. Momentum-
conservation properties become more important for convection-dominated and strongly non-
hydrostatic flow.
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In 2003 Stelling and Duinmeijer presented a spatially momentum-conservative finite-
difference method was introduced for the shallow-water momentum equations [12] on stag-
gered grids. This scheme was also implemented in the hydrostatic version of Delft3D-FLOW.
During the present M.Sc. project Deltares initiated the implementation of this scheme for
the non-hydrostatic z-layer model.

A short model study demonstrated improved performance of conservative discretization
schemes over non-conservative scheme for strongly varying and convection dominated flow.
For non-hydrostatic flow it seems therefore more appropriate to use a momentum conservative
finite-volume discretization. Following the results of this study a three-dimensional finite-
volume scheme on staggered z-layer grids is presented with improved momentum conservation
properties. This does not only regard the conservation properties of the spatial discretization.
For simulations of dynamic flow the conservation properties in time of the numerical scheme
become more important. Since many typical non-hydrostatic flow situations do not concern
steady state calculations special attention is paid to the momentum conservation properties
of the model in time.

For strongly non-hydrostatic flow simulations the treatment of the bottom and free-surface
becomes important. The design of the finite-volume discretization gave the opportunity to
have a renewed look at the discretization of the boundary conditions in the existing Delft3D-
FLOW z-layer model. The finite-volume scheme leads to an improved treatment of the
boundary conditions. Secondly in order to make the non-hydrostatic model suitable for flow
with strong surface dynamics technical difficulties have been resolved occuring in z-layers
near the free-surface. Finding an appropriate treatment of these z-layer artifacts is crucial
for obtaining a stable and accurate model for simulations with a strongly varying free-surface
level.

In chapter [2] a model study is presented demonstrating the improved performance for
conservative discretizations of the momentum equations and the convection term in particular.
Following these observations in chapter [3] the three-dimensional finite-volume implementation
is presented for the free-surface equations discretized on a staggered z-layer grid. Several ideas
and observations described in chapter [2] are extended to a multi-dimensional context.

Simulations have been carried out of short waves in a basin and are presented in chapter
The results showed an improvement compared with the existing finite-difference method
and brought to the attention other aspects of the model that need improvement in order to
make it suitable for strongly non-hydrostatic, convection-dominated flow.

Several improvements needed to be made also to the existing non-hydrostatic version of
Delft3D-FLOW with finite difference discretization of the momentum equations, in order to
make it more suitable for non-hydrostatic flow simulations. A short analysis and description
of the adaptations can be found in appendix [B}

1.1 The free-surface problem

In this thesis we discuss the discretization of non-hydrostatic free-surface flow simulation
problems in which the physical domain is bounded from above by the free-surface z = ((¢, z, y)
and bounded from below by the bottom z = —d(z,y), for (z,y) in some horizontal domain €2
(see figure . Following the notation of [16], the location of the bottom and free-surface are
measured with respect to a reference level z = 0 which is generally located at the mean water
level. The total water depth of the solution is expressed by h(t,z,y) = d(z,y) + ((t,z,y).
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Figure 1.1: Visualization of the free-surface problem.

Later on we also use H, expressing the mean water depth.
The flow is described by the three-dimensional velocity field

u(t,z,y, z)
u(t,z,y,z) = | v(t,z,y, 2) (1.1)
w(t,z,y,z)

and the pressure p(t,z,y,z). The free-surface model is based on the three-dimensional
Reynolds-averaged Navier-Stokes equations for incompressible flow, consisting of the con-
tinuity equation

V-u=0 (1.2)
and the momentum equations
Oou T 1 0*u  0’u 0*u
— =—= — + — — 1.3
5 T V() pVP‘FVh(axQ‘f‘ayQ trg s T8 (1.3)

Here g describes the external body forces due to Earth’s gravity, g = (0,0, —¢g) and v}, and
v, denote the horizontal and vertical eddy viscosity coefficients.
The free-surface level is governed by the kinematic condition
¢

where ul ¢ and n| ¢ are the velocity and normal vector at the bottom. Together the continuity
equation , the momentum equations and the kinematic surface condition form
a complete set of equations for the unknowns u, v, w,p, (. In this thesis these equations are
referred to as the free-surface equations.

In order to obtain a well-posed problem the model description is completed with the
necessary boundary conditions. Also at the bottom z = —d(z,y) a kinematic condition is
used

ul.-nf =0 (1.5a)

where u|_ 4 and n|_ 4 are the velocity and normal vector at the bottom. At the free-surface
an atmospheric pressure condition is prescribed

Pl =Ppa (1.6)
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and at closed boundaries a Neumann condition for the pressure is applied

dp
9p _ 1.
n 0 (1.7)

Sometimes it becomes usefull to distinguish between the hydrostatic and non-hydrostatic
pressure components and therefore the pressure is written as

P =Pa+pg- (¢ —2z)+0p (1.8)

where 0p denotes the non-hydrostatic pressure component.
In the presentation of the equations several simplifications are made with respect to the
full model equations as used by Delft3D-FLOW:

e the atmospheric pressure is set equal to zero, p, =0

e the density is taken constant

no-slip boundary conditions are used

no turbulence model is used and the viscosity is constant in space and time

other driving forces (e.g. bottom friction, wind stress and coriolis) are not included

1.2 Categories of flow simulation

When looking at the pressure distribution, flow situations occuring in the free-surface problem
can be divided in two categories depending on the characteristic horizontal scale L and the
characteristic vertical scale H (see e.g. [1§]).

1.2.1 Hydrostatic flow

In case of flow situations with large horizontal length scales, L/H larger than approximately
100, horizontal flow typically dominates over vertical flow and the convection terms in the
vertical momentum equation can be neglected. If furthermore it is assumed that all external
body forces originate from earth’s gravity the vertical momentum equation can be simplified
to

o _
0z

leading to the hydrostatic pressure assumption

P="pa+pg(¢—2) (1.9)

By depth integration of the continuity equation a condition for the evolution of the free-surface
can be obtained.

0—/C Ou v, vty
g0z Oy 0z :

o [ o [* ¢ 9¢ a¢ ¢ ¢
= ax/_dudz—l—ay/_dvdz—i—w‘d—ucax—vgay—udax—vday (1.10)
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After substitution of the kinematic conditions ((1.4) and (|1.5al) at the bottom and free-surface,
this leads to

¢ a (¢ o [° B
(915+(9:E/dUdZ+8y/dvdZ—0 (1.11)

After substitution of the hydrostatic pressure relation, the horizontal momentum equations
become

%+8u2+8vu+8wu—_%+y @‘F@ —l—V@ (112)
at " ox oy | 0z Jar  h\ sz T a2 V522’ oA
v Ouv 0v®  Owv o¢ 0%v 0% 0%

E‘Faix"‘@‘i‘ 02 ——ga—x—i-vh <8l‘2+8y2> Vv@ (112b)

Together the horizontal momentum equations ,, the continuity equation
and the free-surface relation form the three-dimensional shallow-water equations
for the unknowns u,v,w and {. Originally Delft3D-FLOW was designed for simulation of
hydrostatic flow based on these shallow-water equations.

By integration it is possible to fully eliminate the vertical velocity in order to obtain the
two-dimensional depth-integrated shallow-water equations

o¢ Ohu Ohv
D AT T 1.1
ot + Oz + oy 0 (1.13)
ohu  Ou® Ovu o¢
ot o Ty T, =0 (1.14)
2
Ohv | Quv  0v7 | 19 (1.15)

W+0$+8y *9 y

For the derivation it is assumed that the vertical variation of the horizontal velocities is
negligible (for background see e.g. [18],[19]). Inclusion of the vertical velocity is still essential
if one is interested in vertical transport, for example in stratified flow.

1.2.2 Non-hydrostatic flow

As the difference between the characteristic horizontal and vertical length scales becomes
smaller the hydrostatic pressure distribution provides a less accurate approximation. Hor-
izontal and vertical velocities become of the same order of magnitude and due to vertical
accelerations the vertical pressure distribution can no longer be assumed to be hydrostatic.
For this reason the full vertical momentum equation needs to be modeled.

It is possible to distinguish between weakly non-hydrostatic and strongly non-hydrostatic
flow. In case of weakly non-hydrostatic flow the pressure can be written as a hydrostatic part
with a small correction dp containing the non-hydrostatic pressure component

p~g(¢—=z)+dp

where one can still use the fact that dp < g(¢ — z). In case of strongly non-hydrostatic flow
this is no longer the case and the non-hydrostatic pressure gradient can become much larger
than the hydrostatic pressure gradient.
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1.3 Discretization methods

1.3.1 Grid ordering

Several choices can be made for the discretization of the physical domain all with their own
implications on the numerical properties and performance of the model. A distinction can be
made between a staggered and collocated grid ordering. Delft3D-FLOW is discretized on a
classical staggered C-grid (as used in [3]) in which the pressure and water levels are located
halfway between the velocity variables. This provides numerical advantages since the velocity
variables are now located in between the water levels at the location of the mass fluxes and
secondly the pressure variables are centered around the velocity variables, so the pressure
gradient is easily discretized using central differencing.

Finite volume methods are most often discretized on collocated grids (e.g. [10]). The use
of grid staggering introduces special situations that need to be taken into account near the
boundaries of the numerical domain. Different volumes are used for the different conservation
laws.

The existing Delft3D-FLOW package includes the possibility of using a curvilinear grid
transformation in the horizontal plane. In this way fluxes can still be discretized perpendicular
to the cell faces and so-called staircase boundaries which occur in rectangular Cartesian
grids. The use of a curvilinear grid transformation has however consequences for momentum
conservation properties as fully described in section

1.3.2 Z-layer versus sigma-coordinate models

For the discretization in the vertical plane, two commonly used vertical coordinate systems are
the Cartesian and o-coordinate systems. By applying a o-coordinate transformation to the
free-surface equations it is possible to discretize on a boundary fitted grid. An advantage of
using this approach is that horizontal grid lines are aligned with the bottom and free-surface
boundaries. Using a o-coordinate transformation the domain is discretized on a constant
number of layers of which the thickness depends on the local water level. In shallow regions
the layer thickness can become very small. In the classical o-layer grid the vertical grid
lines are perpendicular to the bottom and free-surface facilitating the discretization of the
boundary conditions. In this way the discretization in grid cells near the horizontal boundaries
is significantly more easy. On the other hand the discretization is complicated due to the
coordinate transformation of the equations and for the internal domain discretization on a
Cartesian grid would be less complicated. A discussion is given in [4], chapter 5.

In z-layer grids, on the other hand, the number of layers depends on the local water depth
of the solution and the layer thickness is fixed (except possibly at the free-surface. Using
a Cartesian grid a larger number of grid layers is needed for obtaining the same accuracy
as with o-layer grids. In deep areas the z-layer approach is therefore computationally more
expensive than the o-layer approach, whereas in shallow areas the opposite is true.

The Delft3D-FLOW non-hydrostatic module which is under consideration in the present
work is discretized on a z-layer grid. In the z-layer approach the physical domain is discretized
on a Cartesian grid in which the bottom and free-surface boundaries do not coincide with
the boundaries of the grid cells. A major drawback of using a discretization based on a z-
layer grid is the more complicated treatment of the bottom and free-surface boundaries. For
internal grid cells the z-layer approach is less complicated, however in boundary cells the o-
coordinate transformation approach has clear advantages over the z-layer approach in which
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accurate approximation of the boundary conditions quickly becomes more complicated and
additional bookkeeping is necessary to cope with exceptions occuring when large free-surface
and bottom gradients cross different z-layers. Special tricks need to be found in order to give
reasonable approximations of flow around vertical sections in the bottom and in particular the
free-surface. In these regions it is hardly possible to fully discretize the governing equations
and necessary simplifications need to be made.

Making an appropriate choice between using o and z-layer grids is problem dependent and
knowledge of the flow field is necessary. For a detailed discussion see e.g. [4]. In the present
work the equations are discretized using the existing z-layer model grid of Delft3D-FLOW.

Mixed forms In those areas where the bottom and/or free-surface remain within a single
horizontal layer it is to a certain extent possible to use a mixed approach. By locally using
a o-type of transformation a more accurate treatment of the boundary conditions could be
obtained. In section [3| this idea is applied at an analytical level where a simplified form of
the classical sigma-transformation is used in order to derive a discretization of the boundary
conditions at the bottom and free-surface while still discretizing on a z-layer grid. However
it must be mentioned that this does not solve the problem of flow crossing different z-layers.
For flow with strong surface dynamics the drawbacks of the z-layer model are still present.

Since the Delft3D-FLOW software was originally designed for shallow-water simulations
the discretization of the bottom and free-surface was dealed with in a relatively simple way. It
is interesting to search for a more accurate treatment of these boundaries and some attention
will be paid to this. However, real gain can only be expected for variations staying within
a single z-layer. In order to fully eliminate the problems occuring in case of bottom and
free-surface gradients crossing different z-layers a logical solution would be to use a cut-cell
technique.

1.3.3 Finite difference and finite-volume methods

Roughly speaking the commonly used discretization methods can be subdivided in finite-
difference methods, finite-volume methods and finite element methods. In view of the existing
non-hydrostatic model in Delft3D-FLOW we set aside the finite element approach and briefly
discuss the finite-difference and finite-volume approach. Of course it is possible to think of
many extended or mixed forms. In fact, the existing non-hydrostatic module of Delft3D-
FLOW is itself a mixed form, in which the continuity and transport equations are discretized
using a finite-volume approach and the momentum equations are discretized using finite-
differences.

One of the advantages of using a finite-volume approach is the more direct approach to the
discretization of the boundaries which generally fully coincide with the faces of the grid cells.
This makes it possible to directly discretize the boundary conditions by means of boundary
fluxes.

Secondly finite-volume methods are directly based on physical conservation properties and
in this respect are superior to finite-difference methods. In regions of steep surface- or velocity-
gradients and around hydraulic jumps the free-surface equations become less appropriate
as approximation in continuous form. Across shocks and discontinuities the equations in
fact become useless. The physical principles of mass and momentum conservation on the
other hand still apply. When using a finite-volume discretization a discrete equivalent of
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these physical conservation laws is always fulfilled even if the approximation of the analytical
conservation equations becomes less accurate (e.g. in case of coarse grids or steep gradients)

1.4 Existing numerical implementation

For reference purposes we now briefly describe the existing numerical implementation. The
equations are taken from [I6] which can be referred to for more details. For brevity the
equations are presented in simplified form leaving out the spatial discretization and leaving
out technical details. The overall solution procedure essentially remained unchanged.

The momentum equations can be rewritten in non-conservative form by substituting
u times the continuity equation , leading to

1
afu—i-u'Vu:—pr—i-uh “5 1+t 535
p Ox?

ot Oy?

0? 0? 0?
1 u> —I—uva—;;—i—g (1.16)

In the existing Delft3D-FLOW non-hydrostatic module the discretization of the momentum
equations is based on this non-conservative form.
A semi-implicit time integration scheme is used for the momentum equations (|1.16)

utl — yn ou” ou" ourt\7T 1 *u  9*un 9?unti
o (3 2 e (58] 2

At oz 9y oz 82 | oy 822
(1.17)
and the continuity equation (|1.2)) is discretized at the new time level
V-u'tt =0 (1.18)

with the only exception of free-surface grid cells where a #-scheme is used (of which the
parameter is denoted by 6)

V-u"tfc =0 (1.19)

For the discretization of the pressure gradient a #-scheme is used. A splitting method is
applied to the momentum prediction equations. The split equations consist of the momentum
prediction equations

Ox? + 0y?

attE _ogn - ou” ou" OHutix T B _lv - 92un H2u ) H2unt1* N
At oxr Oy 0z o P h Y022 8
(1.20)

using time index n + 1x for the predicted new velocity values, and the momentum correction
equations.

un+1 _ un+1* 9;0
— = _Py(Ap"t! 1.21
N A (1:21)

with the pressure-correction variables Ap"t! defined as

Ap"t = prtl _pn (1.22)
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A splitting error is introduced due to the implicit treatment of the viscosity in the vertical
direction (for a discussion see [16],pp. 22-24).

A pressure-correction method is used in which the momentum correction equations
are substituted in the continuity equation yielding the pressure-correction equations which
are of the form

_v. |:At9pv(Apn+1):| - _V. un+1>k
P

nt+1l+ 45 corrected to

After solving the pressure-correction equations the predicted solution u
satisfy the continuity equation at the new time level.

After substitution of the discretized kinematic condition at the free-surface the continuity
equation in the top grid layers contains the unknown ¢"*!, which is eliminated by linearization

of the pressure condition (1.6|) at the new time level

n n

at. a’.
-t = % (Apijk—1+ 0D} 1) + Tw (Apijk + 0p7 %) (1.23)

In the present work we use the parameter

2 — C°

n o o__ %,
ag; = P— (1.24)
For further details about the spatial discretization, the linearized pressure condition and an
overview of the exceptions near the boundaries we refer to [16], pp. 17-22.

The discretization of the pressure-correction equations leads to a three-dimensionally cou-
pled system. The treatment at the free-surface introduces asymmetry in the discretized
equations. The BICGSTAB method with MILU preconditioner is used for solving the system
of equationﬁﬂ (see [16], pp. 25-42).

1.5 Choosing a convenient discretization scheme

The following aspects are important when making choices for the discretization of convection.
The following overview is by no means exhaustive and depending on the type of application
there can be other aspects that need consideration. In the rest of this work we will come
back to some of these points while discussing several different numerical approaches to the
discretization of the convection terms.

e Accuracy The scheme should not introduce too much numerical damping. In particular
strongly varying, nonlinear flow problems ask for the implementation of higher-order
schemes. Higher-order methods are generally less stable and an appropriate balance
between robustness and accuracy needs to be found.

o Time step restrictions etc. Many numerical schemes are only stable under certain sta-
bility restrictions resulting in an upper bound on the time integration step. One can
think of various scenarios in which these restrictions needlessly increase the amount of
computational time. It is better to avoid as much as possible artifical mathematical con-
straints like the CFL condition. Ideally the numerical parameters of the model should

'n the present work the parameter for the MILU preconditioner is set to ami, = 0.95 (see [16]).
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primarily be restricted by physical constraints and modeling purposes (for example the
desired accuracy).

Ideally if one does not want to be limited by a physically less interesting part of the
model equations a solution would be to treat this part using an implicit discretization
method. There are however practical reasons causing the need of numerical restrictions.
For non-linear problems the design of implicit methods is more complicated and the
computational load often much larger.

e Boundary conditions: When designing a numerical scheme it is relevant to consider
the implementation of boundary conditions, both from the perspective of accuracy and
stability and from the perspective of ease of implementation.

e Stability: It is important for a scheme to have some form of stability (e.g. linear stability,
maximum principle, TVD). A numerical scheme must be consistent. In the ideal case
there are stability and convergence theories available. In the non-linear and multi-
dimensional case these properties can become very difficult or impossible to demonstrate
theoretically.

o Computational efficiency: A numerical scheme needs to be computationally efficient.
Parallel computation for example can highly increase the efficiency of the scheme. Con-
ditional statements and complex problems (e.g. limiters and Riemann solvers) can sev-
erly increase the computational load. Many modern compilers provide the possibility
of program optimization, for example by means of vectorization of iterations.

Reflection The primary objective of the current research was obtaining an improved dis-
cretization of the convection terms, in particular for weakly and strongly non-hydrostatic flow
situations. First a choice needed to be made between using a conservative flux-formulation
based on finite volumes and using a finite-difference convection scheme. A model study, set out
in chapter 2| demonstrated the benefit of using a momentum-conservative discretization and
therefore we have chosen to continue with the implementation of a finite-volume method. The
first step towards obtaining an improved discretization of the convection terms (and for the
momentum prediction equations in general) is to obtain improved momentum-conservation
properties using a lower-order convection scheme.

Given the context of the existing non-hydrostatic model first an explicit discretization is
used. For reasons to become clear later on, also the vertical convection, originally treated
using an implicit scheme, is replaced by an explicit discretization. Explicit treatment of the
vertical direction is possible if an appropriate lower bound is set on the vertical grid spacing.
For the modeling purposes under consideration this does not yield strong restrictions.

In a later stage higher order accuracy as well as implicit schemes could be implemented.
This is not subject of the present work.



Chapter 2

Momentum conservation; a model
study

In the existing Delft3D non-hydrostatic z-layer model the momentum conservation equations
are discretized using a finite-difference scheme. The importance of implementing a momentum
conservative numerical scheme for convection is investigated in order to make a choice between

using the existing finite-difference framework or designing a finite-volume scheme.

For accurate non-hydrostatic modeling conservation of momentum becomes an important
physical aspect of the solution. Especially in convection dominated flow and solutions with
steep velocity gradients the discretization of the convection can become crucial for obtaining
accurate modeling results. In a non-hydrostatic, convection dominated context, the numerical

scheme for the momentum equations preferably has all of the following properties:

e Robustness. The numerical scheme needs to remain stable in areas with steep velocity

gradients and frequent changes in flow direction, both in the case of steady state solu-
tions and time dependent simulations. Especially when strong non-linear effects start
to be part of the solution the discretization of the convection term will have a more
dominating effect on the accuracy of the model.

Conservation properties. In convection dominated flow the physical aspect of momen-
tum conservation becomes more important as well for robustness and for accuracy of
the model. In particular for accurate simulation of surface dynamics and physically
correct treatment of sudden changes in the bathymetry momentum conservation plays
a crucial role.

Boundary conditions. Since non-hydrostatic flow concerns physical settings with small
length scales, the treatment of the boundary conditions will frequently have a large
impact on the accuracy and correctness of the model results.

Numerical damping. The numerical scheme should not show too much artificial dissi-
pation, especially for wave modeling and transport simulations.

In the present chapter the focus will be on the first two properties. In chapter [3] attention

is paid to the treatment of boundary conditions for the three-dimensional case. In the present
work the aspect of numerical damping is of secondary importance and we will only reflect on
it shortly during the discussion of the simulations in chapter

13
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In the present chapter the one-dimensional depth-integrated shallow-water equations will
be used as basis for a test model. Although the model does not take into account non-
hydrostatic effects, for our testing purposes it still provides a valid tool for comparison of
numerical schemes. Firstly because the concept of momentum conservation is essentially not
different for the hydrostatic shallow-water equations and the fully three-dimensional non-
hydrostatic free-surface equations. Secondly, because the discretization of the convection
term is expected to have a similar impact on the overall solution process, independent of the
assumptions made about the distribution of the pressure field. We are primarily interested in
the importance of the convection discretization in areas of strongly non-hydrostatic flow, this is
where the convection can become of the same order as the hydrostatic pressure gradient. These
situations are realized in a shallow-water context by introducing wave solutions characterized
by large A/H, with A characterizing the amplitude of the wave and H (as introduced in
chapter |1) characterizing the mean water depth.

A comparison of several upwind convection schemes is made, focusing on the behaviour
in areas of steep velocity gradients and frequent sign changes. Most of the commonly used
upwind convection schemes necessarily have a switching mechanism around points where the
velocity becomes equal to zero. This can have a negative but also positive impact on the
accuracy and stability properties of these methods.

As mentioned above the numerical schemes need to be applied to solutions with steep
velocity gradients and frequent sign changes of the velocity. Furthermore we are interested
primarily in the behaviour of the scheme for dynamic solutions in which flow not only strongly
varies in space but also in time. Since no appropriate exact solution is available satisfying
the research demands the comparison is performed by means of prescribed solution forcing.

2.1 shallow-water equations

In order to investigate the importance of momentum conservation we have a look at the
non-linear one-dimensional shallow-water equations consisting of the continuity equation

oh  O(H+Qu

and the momentum equation in conservative form given by

Jq 9¢*/h  gOh* od

~“—— =gh 2.2
ot " ox ' 20r Yo (22)
where ¢ = hu, or in energy-head conservative formlﬂ given by
ou 0 (1,
e (e = 2.
3t+8aj <2u +gC> 0 (2.3)

it is also possible to distinguish between the energy-head conservative form (2.3) and its
non-conservative counterpart

0 (2.4)

The energy head is conserved along streamlines and the concept of energy head conservation
is therefore not easily generalized to the three-dimensional case.

Tt must be remarked that the equation is only energy-head conservative for steady-state solutions.
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2.1.1 Dimensionless form

To assess the importance of the individual terms the equations can be written in dimensionless
form which is done here for the energy-head conservative formulation

/ / 1.,/
oh Aau éaguzo

o T T o (2:5)
v 1A A
o T 2H 0w T 0 (2.6)

where the dimensionless variables are based on typical dimensions of a linear wave
o' = kx, t' = cokt, (' = /A, W = h/A, v =u/(Acy/H), 2 = gH

Under this wave assumption, the magnitude of the convection- and mass fluxes scales with
the relative amplitude. In very shallow-water the nonlinear terms can be neglected. A useful
quantity is the Froude number which indicates the importance of convection compared to the
gravity-wave speed. Assuming typical dimensions as given above we see that it is proportional
to the relative water depth

u A
Vgh H

Using the Froude number supercritical, critical and subcritical flow situations can be distin-
guished. In supercritical flow the velocity is larger than the propagation speed of gravity
waves. The solution behaviour is dominated by convection and the flow is characterized by
large velocities and low water depths. In subcritical flow the velocity is smaller than the
propagation speed of gravity waves and the solution behaviour is dominated by gradients
in the free-surface. At the transition between supercritical and subcritical flows a hydraulic
jump occurs.

max Fr = max

Comparison of the convection schemes will focus on the performance for large Froude
numbers where both the sub- and supercritical case is considered. As soon as the relative
wave amplitude approaches half the average depth flow starts to become supercritical (see

figure .

2.1.2 Characteristics

Delft3D-FLOW uses the full three-dimensional Navier-Stokes equations and no characteris-
tics decomposition is applied. Also in the numerical test model presented in this chapter,
upwinding of the discretization will not be based on decomposition of the shallow-water char-
acteristics. If true upwinding were to be achieved a characteristic decomposition of the full
system of equations would be necessary, however a different approach is possible and is used
in the current work. The terms in the shallow-water equations related to gravity waves are
discretized using central schemes since the solution generally is a superposition of gravity
waves propagating in both directions. The terms related to the flow velocity u are discretized
using upwind schemes since flow velocity has only one direction.

To get an idea of correct upwinding it is useful to have a look at the characteristic decom-
position of the equations at an analytical level can be useful. The equations in characteristic
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form are rewritten in order to distinguish between the part concerning the background ve-
locity and the part concerning gravity waves. First this is done for the characteristic form of
the momentum equation in non-conservative formulation (where ¢ = \/gh)

O (—c/h 1\ (R _ (u—c O —c/h 1\ 0 (h
ot \c/h 1) \u) 0 wu+c)\c/h 1)z \u
_ _|fuw O L 0 —c/h 1\ 0 (h
N 0 u 0 +4c c/h 1) 0z \u
After row addition and division by 2, the original momentum equation is obtained again

ou, o on
ot u@:ﬂ g@:r
—— —~~

background flow  gravity waves

=0

and it is seen that the convection term should be discretized using an upwind approach and
the term involving the surface gradient should be discretized using a central approach.

For the conservative formulation of the momentum equation we would like to derive a
similar discretization approach.

w—c c—u g h\ _ (u—c 0 w—c c—u 2 h

—u? c+u)ot\q) 0 wut+c)\—u? c+u)dr \q
_ _|fuw O n — 0 w—c2 c—u g h
- 0 u 0 ¢ —u? ct+u)dr \q

After row addition and division by 2c¢ the original momentum equation is obtained, within
which we distinguish between a background velocity part and a gravity-wave part

dq 0q oh ou
-1 —_= h— — =0
ot + " ox t9 Ox +q8x
N~
background flow gravity waves

When discretizing the momentum equation in conservative formulation preferably upwinding
is used for the convection of the quantity ¢ and a central approach for the remaining terms.

When introducing the convection schemes for this model study we will come back to the
above discussion.

2.1.3 Relative importance

The relative importance of the terms in the momentum equation is shown in figure where
the comparison is made by assuming a simple wave solution and averaging across one wave
length. It is seen that for waves with amplitudes smaller than approximately 50% of the water
depth the momentum equation is dominated by the hydrostatic pressure gradient. For larger
amplitudes the flow becomes supercritical and as the average Froude number approaches unity
the convection term becomes of larger importance than the pressure gradient.

The primary focus in this chapter will be on the discretization of the convection term for
flow where the relative wave amplitude is large (i.e. A/H > 0). It is in these situations that
nonlinear effects in the convection term will start to play a more important role.
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Figure 2.1: Relative importance of the convection term u%, the hydrostatic pressure gradient gg—g
and the source term introduced later on. The values are obtained by integrating
the absolute value across one wave length. For comparison the values are normalized. The
blue line describes the average Froude number.

The shallow-water equations only provide a realistic approximation for long waves (L >
H). Independent of the relative wave length kH all waves propagate as shallow-water waves
with a velocity of £+/gh. If the number of grid points per wave length is kept constant,
the wave length does not have effect on the relative importance of the different terms in the
equations.

2.2 Conservative and non-conservative upwind schemes

Before proceeding to the comparison within the context of the shallow-water equations, in
this section we discuss the differences between conservative and non-conservative discretiza-
tion methods by looking at two first-order upwind schemes applied to the inviscous Burger’s
equation:

ou  Of

_ 15
o~ ow 172" @

The Burger’s equation can also be written in non-conservative form

Ou  Of ~ dfdu _ Ou

ot or duor or (2:8)

In the following it is assumed that the time-derivative is discretized using an Euler forward
scheme. A discretization for the convection term in non-conservative form is given by the
following finite-difference scheme

Ui — Uj—1

7 ) 7 ) 2.
Ui u; >0 (2.9)
Uiyl — U
T A Wi 2.1
Ui u; <0 (2.10)

Taylor series analysis shows that the spatial truncation error of the scheme is then given by

1 0%u 9
_ZAUTM@ + O(Az?)
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A commonly used first-order upwind conservative discretization of the convection term is
given by (see e.g. [17],[20])

fiviy2 — fic1)2

s (2.11)
where
_ %ﬂi—l—l/Quia u >0,
fivip=11_ _
SUit1/2Uit1, u<0
the spatial truncation error of this scheme is
1 0 ou _ _
—ZAZL‘% <Uax> + O(ASC2), ui—1/2 > O,Ui+1/2 >0
1 0 ou _ _
ZAQ;E)? (Uax> + O(A(EQ), ui+1/2 < O,ui,1/2 <0
O(Az?), otherwise

Note that the conservation properties of the numerical schemes can also be observed in the
truncation errors.

Around points where the velocity becomes equal to zero both the numerical schemes
(2.9) and have a switching mechanism. The non-conservative scheme switches when
u(x,t) crosses zero, whereas the conservative scheme switches when either u(x + Axz/2,t) or
u(x — Ax/2,t) crosses zero. It is thought that the switching mechanisms around zero-points
can negatively (or positively) influence the accuracy and stability of the numerical schemes.

Conservative discretizations are known to perform well around shocks and discontinuities
in the flow. These properties are useful in the context of hyperbolic equations e.g. the Euler
equations or also the Burger’s equation. In the current work however this is less relevant
since the convection scheme is to be embedded in a discretization of the three-dimensional
Navier-Stokes equations and no full characteristic decomposition is used. The purpose of
this chapter is therefore not to look at shock capturing techniques and Riemann problems.
Especially when the solution contains steep velocity gradients it becomes important that the
upwind direction is determined in a correct manner. This is best seen around points where
the velocity is zero since there assuming a wrong upwind direction leads to sign changes in the
numerical scheme. However it must be mentioned again that in the context of the shallow-
water equations the true upwind direction of the characteristics does not directly depend on
the direction of the velocity vector.

As will follow, several observations suggest that conservative schemes of the type
demonstrate a more stable upwinding behaviour.

In order to investigate the upwinding properties and overall performance the schemes
and have been analyzed for a simple wave solution:

u(x) = sin(27z)
The properties of the convection schemes are compared in two respects:
(i) behaviour around points where the velocity equals zero

(ii) overall approximation of the convection term



2.2. CONSERVATIVE AND NON-CONSERVATIVE UPWIND SCHEMES 19

First let us look in areas of the solution where the velocity becomes equal to zero. Situations
around transonic points (i.e. where u = 0) can be divided in two categories: converging
flow where in positive direction the velocity changes from u > 0 to u < 0 and diverging flow
where in positive direction the velocity changes from u < 0 to u > 0. In fig. the size
of the convection term is plotted, showing the exact value and the approximation with the
conservative and non-conservative schemes. The value of the convection term is multiplied
with —1, making it equal to the increment u™*! — v™. In the figure it is seen that in regions
of converging flow the conservative scheme gives a slight overestimation of the convection
term and in regions of diverging flow an underestimation of the convection term (see also
fig. . This under- and overestimation can be seen to have a sign-conserving effect on the

G T T
L ....09
14
~ 2
- 3_
,4 - _ 4_
— Exact — Non conservative — Exact — Non conservative
— Conservative ="~ u(x) — Conservative ="~ u(x)
(a) Converging flow (b) Diverging flow

Figure 2.2: The conservative scheme results in an overestimation of the convection in areas of con-
verging flow and in underestimation in areas of diverging flow.

approximation of the velocity at the new time level. Although the error of the conservative
scheme is slightly larger than the error of the non-conservative scheme this has a small effect
on overall accuracy since around points where u = 0 the solution itself is of size O(Ax)
hence both upwind schemes locally are O(Ax?) accurate. The slightly larger error of the
conservative scheme can however have a stabilizing effect since it has a sign-conserving effect
on the numerical solution.

Now let us consider the overall performance of the convection schemes. Figure shows
the approximation of the convection scheme for a grid resolution of 8 and 24 points per wave
length A. The results indicate that a sufficiently large grid resolution is necessary to capture
the second-order harmonics of the convection term. The conservative convection scheme gives
a better approximation of the wave shape of the convection even for small grid resolutions
(figure whereas the non-conservative scheme over- and underestimates the convection
in a much larger degree than the conservation scheme. Only in areas where the velocity
approaches zero the non-conservative scheme gives a more accurate approximation than the
conservative scheme.

Altogether it can be concluded that the conservative scheme exhibits a better overall
accuracy and only in areas where the velocity approaches zero it becomes less accurate
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— Exact —— Non conservative —— Conservative ----- u(X)]

(a) Resolution \/Az =8

— Exact —— Non conservative Conservative -~~~ u(x)]

(b) Resolution A\/Az = 24

Figure 2.3: The conservative and non-conservative scheme compared with the exact convection term
for the solution w(z) = sin(27x). The conservative scheme gives a better approximation
of the wave shape of the convection term even for small grid resolutions. The conservative
scheme clearly shows discontinuities located at =Ax /2 distance from the solutions of u = 0.

2.3 Prescribed solution forcing

To compare conservative and non-conservative convection schemes a solution is substituted
in the 1D-nonlinear shallow-water equations. A wave solution above a flat bottom (d = H)
is considered, which fully satisfies the continuity equation:

C(x,t) = Acos(k(xz — cot)), q(x,t) = qo+ col(x,t), qo = Hup, co=up+\/gH (2.12)

Here H and wg are some reference values for depth and background velocity respectively. We
have taken H = 1 and ug = 0. The solution approximates the exact solution u(z,t) = up+ %0
of the linearized shallow-water equations. In fact we see that

u(a, t) = 1@ Clat) )
7 h(l’,t) H?2 3

= uo + (@, t) = qla.) . (2.13)
however for A/H > 0 the higher harmonic terms become larger and linear wave analysis no
longer provides a good approximation of the solution behaviour.

Our primary interest is in solutions with ug = 0. For uwg = 0 it contains points where the
velocity crosses u = 0 both from above and from below, making it possible to investigate the
effect of changing upwind directions.



2.4. NUMERICAL SCHEME OF TEST MODEL 21
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Figure 2.4: Grid staggering in space and time. The thick gray line indicates the boundaries of the
computational domain. In this test case periodic boundary conditions are used.

By substitution of the above prescribed solution in the momentum equation it follows that
it provides an analytical solution to the following adapted momentum equation in conservative
form

dq  0¢*/h g@hZ B 39H2C+39HC2+9C3% o

ot dr | 20x 12 5r = sa(@,1) (2.14)
and in non-conservative form
ou ou OC  3gH2C 4+ 3gHC2 + g3 9¢
ot or or I = Su ) 21
ot + ua;(} + gax h3 or s (:C t) ( 5)

It can be seen that the added source terms only contain O(A?) and higher terms. They have
the same order of magnitude as the convection terms. When considering the momentum-
conservative form the source term s, can be interpreted as a bottom source term, reperesenting
a moving bottom.

2.4 Numerical scheme of test model

The convection schemes are embedded in a two-step scheme for the nonlinear shallow-water
equations. The solution is discretized on a space- and time-staggered grid

WY~ h(zi, ) ujjf/j (g0, t"TY?) (2.16)

where x; = xg + iAx, t" = nAt.
First the continuity equation is solved to obtain the water depths h;.”l at the new time
level

n+1/2 n+1/2
Wi —hp ierja i)

At Az

(2.17)

n+3/2

In the second step the new water depths are used to obtain the new discharge values g, +1/2

using a discretization of the momentum equation, either in conservative form

n+3/2  n+1/2

— 1
Tiv1/2 ~ Yig1j2 _onty2 1 (A7 = (h1)? 4 (s )0+ (2.18a)
At = itz T oY Az (Sa)is1y2 e
or non-conservative form
T A Ve prtl — ot
i+1/2 i+1/2 _ _Cn+1/2 . i+1 i + (Su)n—i-l (218b)

At i+1/2 — 9 Az i+1/2
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Here C;fll/; denotes an explicit discretization of the convection term of which details vary
from scheme to scheme and are presented later.

The discrete velocity and momentum variables satisfy the discrete momentum relation

ntl/2 " n+1/2
Uitp1j2 = hig1/2U4q )9 (2.19a)

where the missing water levels at the velocity points are approximated using for example an
upwind approach

n+1/2

+1/2
. h}, q?+1//2 > 0, or: Uiy jg > 0
hivija =4 BV 2 0, o W2 < 0 (2.19D)
i+1/2 = \ it Tiprja < O Uyyq)p < :

(R + h.,), otherwise

The approximation could be improved by using a higher order (limited) approximation for
the water levels. If a discretization is used in terms of h and ¢ variables the velocities follow
from relation and this can be done similarly if the equations are solved in terms of h
and u.

Solving the momentum equation in terms of ¢ as one variable it is seen that time
integration of the continuity equation is O(At?) accurate. If the momentum is expressed in
terms of h and wu this is no longer the case. Time integration of the momentum equation
is O(At?) accurate with respect to the hydrostatic pressure gradient but only O(At) with
respect to the explicit convection scheme.

n+1/2

Source terms The source terms given by ([2.14)) and (2.15|) are discretized at the midpoints
in time and space in order to obtain an O(Ax?, At?) accurate implementation.

Boundary and initial conditions For testing purposes periodic boundary conditions are
used. In this way the comparison is not influenced by spurious reflections from the boundaries.
The initial condition at ¢ = 0 is provided by the prescribed solution.

Stability The local Courant number is given by

max |u £ \/gh|% (2.20)

Due to nonlinear effects it can be difficult to get an a a priori estimate of the maximum
Courant number. During the numerical experiments the local Courant number was kept

below %

Remark The chosen two-step scheme in explicit formulation is more comparable with the
scheme used in the non-hydrostatic z-layer module of Delft3D-FLOW. The momentum equa-
tion is solved explicitly and the obtained velocity (or momentum) variables are then sub-
stituted in an implicit discretization of the continuity equation. The momentum equation
can therefore be seen as a prediction step followed by a correction step in order to satisfy
the continuity equation at the new time level. However there is one fundamental difference
with the solution procedure in Delft3D-FLOW. In the present shallow-water model the time
integration scheme is fully explicit and due to time-staggering a quasi-implicit discretization
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of the continuity equation is obtained. An advantage is that the water levels at the new time
level are already available while solving the momentum equation. This property of the scheme
will become useful later on.

2.5 Three basic convection schemes

In this section we present several discretization schemes for the convection term in the mo-
mentum equation, focusing on conservation properties. A performance comparison of the
convection schemes is presented in section [2.9

First three basic schemes are presented which can be seen as natural discretizations for
the momentum-conservative, energy-head conservative and non-conservative formulation of
the momentum equation respectively. Performance comparison of these basic schemes needs
to give insight in the importance of conservation properties at the discrete level.

First order momentum conservative At the discrete level the shallow-water equations
are expressed in h and ¢ variables, any u variables need to be reconstructed. Scheme
is used for the discretization of the momentum equation in which the convection term is
discretized using a conservative flux formulation:

Cn+1/2 . Jitl
+1/2 - Az

n+1/2  ntl/2
f —fi U Yi—1/2>
_n+1/2 n+l/2 _ntl1/2
U; biv1/20 Wi

i =

(2.21)

_n41/2 n+1/2 a?+1/2 >0
<0

where the discrete momentum variables are defined by (2.19a) and the transport velocities

_n+1/2 n+1/2 n+1/2
u, are defined as <“z'—1/2 + Ny

using the reconstruction

)/2. The latter can be approximated in two ways. By

 Giv1)2
Uir1/2 = %

hit1/2

(2.22)

the water level is effectively reconstructed using a first-order upwind approach. Writing out
the discretized mass fluxes in the continuity equation it is seen that upwind water levels are
used

* *
Gi+1/2 — 9i-1/2  Wit1/2hit1/2 — Wi—1/2hi—1/2

= 2.23
Az Az ( )
On the other hand if a central reconstruction is used
2Gi11)2
, = 2.24

the discretization of the mass fluxes becomes central as well, with the reconstruction of the
water levels expressed by

* 1
hit1/2 = 5 (hi + hiy1) (2.25)

Numerical results confirm the expectation that the second option is more accurate but less
robust than the first option.
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The momentum-conservative scheme can be rewritten to see that it uses an upwind ap-
proach for the background velocity part and a central approach for the gravity-wave part in
which the transport velocities are biased towards the upwind side (here for u > 0):

qi+1/2 — 4i-1/2 Uit1/2 — Ui—1/2 Ujy3/2 — Uiy1/2
uiH/Q%JF qi_l/QZ/AmZ/Jqu/zz/sz/]/g

/

background flow gravity waves

First-order energy-head conservative For the one-dimensional shallow-water equations
it is also possible to obtain an energy-head conservative discretization. By including this
scheme in the numerical experiments it is possible to determine the importance of conserva-
tion of momentum or conservation in general. Secondly the scheme provides a conservative
discretization of the momentum equation in u-formulation so it can be used as fair compar-
ison for the non-conservative scheme. At the discrete level the equations are expressed in h
and u variables. Scheme is used for the discretization of the momentum equation in
which the convection term is discretized using a conservative flux formulation. A flux vector
splitting is applied (see e.g. [10]):

fzj—l/Q = maX(O, ui+1/2)u2~+1/2/2 fz+1/2 = min(O, ui+1/2)ui+1/2/2 (226)
and a first-order energy-head conservative scheme is then given by

f@+1/2 B f-"H/Q

n+1/2 L Ji 1 _ —
C’H—l/? T + Ar f’L - fitl/2 + fi+1/2 (227)

First order non-conservative The convection term is discretized using the finite-difference
scheme

n+1/2  nt1/2

2 Uiry72 — Ui1/2 S22 S
otz /2 Az $oTer2 7 9 98
i+1/2 T n+1/2  n+1/2 (2.28)
nt1/2 Yig3/2 7 Yig1/2 n/2 _
Yit1)2 Ar v Uit1)2

2.6 Spatial momentum conservation in non-conservative for-
mulation

In Delft3D-FLOW the equations are expressed in terms of water levels h and velocity variables
u, v, w. This framework is not suitable for a momentum conservative discretization in terms
of momentum variables (e.g. ¢ in the current shallow-water test case).

When expressing the equations in h and u variables it is however still possible to obtain a
scheme which is fully or partially momentum conservative. In 2003 Stelling and Duinmeijer
[12] presented a spatially momentum conservative scheme for the shallow-water momentum
equations on staggered grids. In this approach, which is used among others in [13],[I1],[15] a
mommentum-conservative discretization is obtained by using

d — — dtj )2 dhiy1)2
a(hi+1/2ui+1/2) = hi+1/27/ + Uit1/2 7t / (2.29)
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The second term at the right hand side is then replaced by substituting an average of the
discretized continuity equation:
dﬁi+1/2 N _Tfﬂ - q;
dt Ax

where
_ QG2 t i) — hiv1 + h;
q; = dit1/2 T %i-1/2 hi+1/2 _rt T (2.30)
2 2
The time derivative of the conservative discretization is then written as

d — — duii1/2 T —q;
%(hi+1/2ui+1/2) = hi+1/27 - Ui+1/2+A7x

In this way a momentum-conservative semi-discrete form of the momentum equation is ob-
tained
n+1\2 n+1\2 _n+1/2  _n+1/2
hish )™ — (h™) -G

- duty)2 nt1/2 1 ( +1 n+1/249+1 +1
hit1/2 a Yy T 59 - Ax T U0 : Az : + ( q)?+1/2

The discretization of the hydrostatic pressure gradient can be rewritten to obtain a semi-
discrete equation with the time derivative only involving the discrete velocity variable u;q/9:

_n+1/2 _n+1/2 n+1 n+1
—dq; - CZ

+1/249;41 i+1
T (s | o (2:31)

dujprp 1 _ont/2
dt hi+1/2 7,+1/2

In the rest of this thesis, scheme is referred to as the SD—schemeﬂ Multidimensional
variations of this scheme are implemented in the hydrostatic shallow-water model of Delft3D-
FLOW [I] but also used in other simulation packages as e.g. SIMONA [2].

Following [12], the discretization of the convection term is chosen as

n+1/2 §‘+1ai+1 — Gt
Citijs = : Ar : (2.31Db)

using an upwind reconstruction for the missing velocities in the water level points

';;i _ Ui—1/2, gz > 07 (232)
Uiy1/2, G; <0

In this way the momentum variables g; used in the convection scheme are fully consistent with
the mass fluxes in the averaged continuity equation. The variables g, act as transport velocity
in the convection term and 1; is the transported scalar. This is fundamentally different from
the upwind procedure used in the basic momentum-conservative scheme. In order to further
interpret this difference we write out scheme for positive flow, and rearrange terms to
obtain

Uijt1/2 — Uj—1/2 qi+1/2 — 4i—1/2 4i+3/2 — 4i+1/2
dopa o L2 ui_mz/mz/ﬂiﬂmz/mz/]/Q

gravity waves background flow

Where the name refers to the authors Stelling and Duinmeijer
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From this form it is seen that the scheme adopts an upwind approach for the gravity-wave
part and a central approach for the background velocity part. The prescribed solution
concerns a single wave propagating in one direction only. This implies that half of the time
wave information is taken from the upwind side and half of the time from the downwind side,
depending on the sign of the velocity.

The difference with the basic momentum conservative upwind scheme is reflected in the
truncation error. For the convection term in the SD-scheme the truncation error introduces
numerical diffusion of the form

0 ou

Y e 2.33

Ox <q 81‘) (2:33)
whereas the basic momentum-conservative scheme introduces numerical diffusion of the form

0 0q

I e | 2.34

Ox (u 8:1:) (2:34)

For steady state solutions it follows from the continuity equation that g is constant across the
domain. From this it follows that in steady state situations the truncation error of the second
type vanishes. This is not true for the first type of truncation error, since for steady state
solutions the velocity does not need to be constant, most notably in case of steep bathymetry.
Numerical damping is desirable for obtaining a stable time integration scheme, however in
the steady state case its purpose becomes obsolete and only reduces accuracy. Therefore, for
steady state calculations upwinding of the momentum seems to be preferred above upwinding
of the velocity.

2.7 Momentum conservative time integration of the SD-scheme

Equation ([2.31)) is still in semi-discrete form and a choice needs to be made for the method
of time integration. An appropriate discretization needs to be chosen in order to obtain full
momentum conservation.

Full momentum conservation is only obtained if also the discretization of the time deriva-
tive is conservative. Discretization for the momentum equation can be written in flux
formulation

Ax [q"+3/2 — q”+1/2] + At [(uq)iﬂ — (uq); + g (h?ﬂ — h?) =0 (2.35)

Using a single variable ¢ for the description of momentum the discretization in time automat-
ically becomes conservative.

In case the momentum is expressed in velocity and water level variables the conservation
properties depend on the momentum definition at the discrete level. One would like to obtain
a discretization in flux form with the momentum variable ¢ replaced by a discrete expression
involving h and . The momentum definition should be consistent across the entire numerical
scheme for the shallow-water equations. In the previous sections it has already been seen
that in spatial direction several choices can be made for the reconstruction of the momentum
¢i+1/2- Now let us have a look at the discrete momentum definition in time. A logical starting
point is to look at the discretization of the time derivative.

For the discretization of the time derivative in scheme we present two options:
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Figure 2.5: Flux discretization in time. Conservative fluxes are shown as two-sided arrows. When using
frozen water levels the grey parts of the fluxes are only discretized at the new time level.
Progressing to the next time level the definition of momentum changes from h"u"*3/2 to
Ry 3/2 causing conservation loss.

o Spatially conservative form. As done similarly by [12],[13],[11],[I5] the time derivatives
can be discretized as
R
it1/2 g At
7 dui+1/2 En+1/2 unt3/2 _ yntl/2
i1 g At

This shows that the time-derivative with respect to the discrete momentum is given by

Atdhi“i;tu”l/z ~h" (u"+3/2 _ un+1/2> 4 t1/2 (En—l—l B En)
L e Te B RO ES Vo R (un+3/2 B un+1/2) (En—i—l B ﬁl)

_ 2 /2 (un+3/2 _ un+1/2> (EHH _ En> (2.36)

With the discrete momentum defined as

n+1/2 _Eﬂ n+1/2

Dit1/2 i+1/2%i41 /2 (2.37)

the discretization of the time-derivative can be seen as a linearization of the momentum
at the new time level. It follows that momentum conservation is obtained up to O(At?)
since a conservation error is made proportional to At2%§‘%. In applications where the
solution does not change much in time or in steady state calculations this error could be
neglected. However in simulations with strong surface dynamics and strongly varying
flow velocity the error term can become significantly large. The above analysis shows
that the difference with genuinely conservative methods should become less as the time
step is taken smaller. Moreover, if the Courant number is near unity, as frequently
happens in practice, the discretization errors in time can become just as large as for

example O(Ax?) conservation errors in space.
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One solution for obtaining full conservation in time would be to use the velocity at the
new time level

G 2 (un+3/2 _ un+1/2> | /2 (EnJrl _ En)
— Pt B2 nt /2
and substitute the right hand side of the discretized continuity equation. However, since

frequently an implicit scheme for the discretization of the continuity equation is used
this would introduce implicit coupling.

o Fully conservative form. Within the two-step scheme (2.17), (2.18a))/(2.18b)), the new
water levels h" ! are already available before solving the momentum equation and there-
fore a fully conservative time integration scheme can also be obtained by multiplying
the time derivative for u with h at the new time level

qn+3/2 _ qn+1/2 ~ 7 (un+3/2 _ un+1/2) 4otL/2 (ﬁnﬂ _ E")

= BT822 (2.38)

Within the two-step scheme currently used this provides a fully conservative adaptation

of the SD-scheme ([2.31)) with time integration ([2.36]).

Remark Within the current numerical scheme it is possible to obtain a fully conservative
discretization in terms of water level variables h and velocity variables u without the need of
substituting the discretized continuity equation. A momentum conservative flux formulation
in time is for example provided by

2 2 <u"+3/2 _ u”+1/2) Lgnt/2 (ﬁn _ En—l)

= B2 Rt (2.30)

Defining the momentum at the discrete level as ¢"+1/2 = 7" un+1/2 the scheme can be seen to
be conservative. Since the continuity equation at the old time level is already solved, i !
can be substituted directly. This approach is used in chapter [3| to obtain a conservative
discretization of convection at the free-surface.

The accuracy can be improved by using linearization instead of constant extrapolation.
By using the continuity equation at the present as well as the old time level, the following

discretization is obtained

n+3/2 _  n+1/2

q q

~ " (un+3/2 _ un+1/2) 4 ntl/2 (ﬁnﬂ _ En> i (un+1/2 _ un—1/2) (ﬁn _ En%)
- (ﬁ"un+3/2 a2 E")) - (ﬁ"—lunﬂ/? b2 E"‘1)> (2.40)
and full conservation is realized with respect to the linearized discrete momentum

qn+1/2 — Enflunﬂ/z + w2 (En _ En71>
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Figure 2.6: Numerical error for a linear wave solution with dimensionless quantity A/H = 0.005.

In this way a linearized momentum-conservative scheme is obtained in which the discrete
momentum definition is O(At?) accurate. For strongly nonlinear problems it seems how-
ever more appropriate to avoid linearization and to use a discretization in terms of A and ¢
variables.

2.8 Test case description
For comparison the following schemes have been considered

e Conservative (upwind h): (2.21)) with upwind water level reconstruction ([2.19b))

Energy-head conservative: (2.27))

Non-conservative: (|2.28))

SD-scheme (spatially conservative): SD-scheme with time discretization (2.36))

SD-scheme (conservative): SD-scheme with time discretization ([2.38])

In order to investigate the behaviour of the different convection schemes in combination with
the source term, the simulations are based on periodic boundary conditions. In this way the
results are not be disturbed by spurious reflections introduced at the boundaries. The physical
domain is set equal to three wave lengths and the results are observed in an arbitrary grid cell
as soon as the period-averaged error has converged. In all experiments the period-averaged
error stabilized before the end of the simulation. A simulation time of fifty wave periods was
sufficient to obtain a stabilized solution.

By using period averaged norms we get a more reliable view on error behaviour than
by looking at a single time level. A normalized 1-norm of the approximation errors in the
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Figure 2.7: Checkpoint analysis for the velocity at x = 6.15 after stabilization of the period-averaged
error, with the exact solution prescribed as initial condition (left) and with a still water
surface (( = u = 0) as initial condition (right). The results have been obtained using the
basic momentum conservative scheme, with A/H = 0.15 and \/Az = 24.

observation point across the last wave period is used to compare the numerical results.

+N-1| k+1/2
T et — ulans tmm)‘ (2.41)
€1,rel = — .
ST u(wos, t941/2)|

where n is some time level and N is the number of time steps per wave period. During
the numerical experiments it was observed that using the 2-norm or infinity-norm instead,
qualitatively similar results are obtained.

The performance of the convection schemes is analyzed by varying the relative wave am-
plitude A/H and the number of grid points per wave length \/Axz. The wave length of the
exact solution is kept constant at A = 27 and the influence of the grid resolution is analyzed
by varying Axz. The water depth is kept equal to H = 1 hence the wave period is given by
T = 2n/,/g. While varying the grid spacing or the relative amplitude, the ratio At/Ax is
kept constant at At/Ax =T/8L.

Unless mentioned otherwise a solution without background discharge is considered (i.e.
qgo = 0). For simulations with the same wave amplitude and variable grid resolution the
Courant number is kept constant which is in correspondence with common practice. For
simulations with constant grid resolution and variable wave amplitude the time step is chosen
in such a way that the Courant number remains below 1/2 for all simulated wave amplitudes.

Apart from the convection scheme there are other important influences which must be
taken into account. The solution is also infuenced by interaction with the source term. As
soon as the numerical solution becomes different from the prescribed solution the source
term will force it back to the prescribed solution. Since the shallow-water problem becomes
strongly non-linear for large amplitude waves, different solutions are possible depending on the
numerical parameters used. In order to let the numerical solution converge to the prescribed
solution the exact solution is prescribed as initial condition. If a cold start is used the method
can converge to a different solution as illustrated in figure

The size of the source term is of the same order as the size of the convection term.
Nevertheless the source term is exact and at the discrete level is implemented with O(A#?),
so errors made in the convection discretization can still have a large impact on the solution.
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2.9 Observations

First the numerical schemes have been tested for a linear wave solution A/H = 0.005 in order
to investigate convergence behaviour. Figure [2.6] clearly demonstrates the theoretical conver-
gence behaviour of the schemes, which is O(Ax). For almost linear solutions the damping
effect of the upwind water levels in the continuity equation and the upwind convection term
is almost zero (we refer back to figure in section . For large amplitude waves the
theoretical order of convergence may be more difficult to observe due to the introduction of
strongly nonlinear effects. For small amplitude waves all methods show more or less the same
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(a) Intermediate grid resolution (A/Axz = 36) (b) High grid resolution (A/Az = 108)

Figure 2.8: Period averaged error for simulations with a grid resolution of 36 and 108 points per wave
length.

relative error since the influence of the convection term is negligible. If the amplitude be-
comes small compared with the average depth the influence of the convection and source term
become negligible and the solution is dominated by the surface gradient (see also figure in
section . For large amplitude waves nonlinear effects start to play a role and the methods
demonstrate different convergence behaviour. The relative error of the conservative scheme
remains of the same order whereas the relative error of the non-conservative scheme
and the SD-scheme with non-conservative time integration quickly becomes larger.
Observing figure it is seen that all conservative methods (both momentum and energy-
head conservative) give good results, with improvement as the grid resolution is increased.
On the other hand all non-conservative schemes start to deviate from the prescribed solution
due to interaction with the source term. Similar performance differences are still observed
when running simulations with a higher grid resolution. This is seen in figure [2.8(b)| where
the results are shown for a grid resolution of 108 points per wave length.

Following the observations made in section the grid resolution should be taken suffi-
ciently large (say A\/Axz > 16) in order to capture the overall shape of the convection term.
However for performance comparison also lower grid resolutions are included.

The conservative methods demonstrate similar convergence behaviour. However especially
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Figure 2.9: Period averaged error for simulations of waves with small and large amplitudes. The
Courant number is kept approximately equal.

as the grid resolution becomes higher the conservative scheme starts to show slightly
better convergence behaviour than the energy-head conservative scheme and the fully mo-
mentum conservative version of the SD-scheme. In figures [2.9(a)| and [2.9(b)| it can be seen
that the convergence of the conservative scheme is slightly faster and that for intermediate
and large amplitudes the error is almost a factor three smaller.

The energy-head conservative scheme and the fully momentum conservative version of the
SD-scheme show similar results which only become visibly different for large amplitude waves
(see|2.8(a) and [2.8(b)|). However this concerns strongly supercritical flow which does not form
part of the model purposes of Delft3D-FLOW.

Momentum conservation in time The conservation error made in the spatially conser-
vation version of the SD-scheme is of size O(At?) and therefore the performance differences
with the fully conservative schemes is expected to become smaller as the time step is in-
creased. The basic momentum-conservative scheme (using ) and the spatially
conservative version of the SD-scheme have been compared for different time step sizes (see
figures [2.10(a)| and [2.10(b)|). It was found that only after strong reduction of the time step
the two schemes start to show similar performance. As the relative wave amplitude increases,
a larger reduction of the time step size becomes necessary. For small amplitude waves fig.
shows that the time step needs to be reduced by a factor of over 10? in order to
obtain similar results as with the conservative convection scheme. The CFL number has then
already reached below 0.01, which is unacceptable for practical purposes.

The numerical results confirm the ideas set out in the previous sections. Although the
convection scheme is spatially conservative, for solutions with time-varying dynamics it is less
suitable.

Finally the results in figures [2.10(a)| and [2.10(b)| demonstrate the improved behaviour of
the SD-scheme compared with the non-conservative convection scheme . Decreasing
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Figure 2.10: Numerical results for the simulation of two different wave amplitudes.

the time step does not result in significant improvement of the non-conservative convection
scheme since it still suffers from conservation errors in the spatial discretization.

The convergence to an equilibrium solution can also be observed by inspecting the total
momentum. For conservative methods (of any type) the total momentum remained around
the initial value where only negligible oscillations are introduced due to the source term which,
being a source term, is non-conservative part. For methods that are not fully conservative,
on the other hand, a significant production or destruction of momentum is observed.

Remark

During the numerical experiments it was observed that for very large amplitudes or on very
coarse grids the conservative first-order upwind scheme becomes unstable. Several other
momentum-conservative first-order upwind discretizations could be used instead. In order to
make a correct choice for implementation in the three-dimensional momentum equations of
Delft3D-FLOW a short comparison has been made.

Using the flux vector splitting (e.g. [9] ch. 13, [10], ch. 15)

fi—:l/g - max(07ﬂi+l/2)%’+l/2 f1+1/2 - min(oaﬂi+l/2)Qi+l/2 (242)
a first-order conservative scheme is given by

Cn+1/2 o i+1

n+1/2  n+1/2
f fz e+ —
i+1/2 T Ax fi= fi—1/2 + i+1/2

(2.43)

Figure shows that the conservative scheme performs better than scheme
based on flux vector splitting. Besides this, figure[2.11]shows that reconstructing the transport
velocities with an upwind relation for the water levels leads to a more stable scheme.
Therefore for implementation within Delft3D-FLOW the conservative scheme with
the transport velocities obtained using a first-order upwind relation for the water levels (2.19b))
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Figure 2.11: Period averaged error for simulations with four different conservative discretizations.

provides a robust scheme which is more accurate than the conservative convection schemes
based on flux vector splitting. It must be mentioned that although there are clear differences
between the just presented schemes, all of them are still only O(Az) accurate and significant
accuracy improvement is to be obtained by means of implementing higher order (limiter)
schemes.

Second order convection schemes

The so far discussed numerical schemes all suffer from some form of artificial dissipation.
Firstly in all discretizations expressed in terms of h,u variables a first-order upwind recon-
struction is used for the water levels in the velocity points. Secondly in all cases the convection
schemes are merely first-order accurate.

When using a discretization for the equation expressed in h and u variables both the
velocities and the water levels need to be reconstructed with limiters. The SD-scheme
can be made second-order accurate in space by using a second-order limited reconstruction
of the water levels and velocities as described in [12].

If a discretization is used for the shallow-water equations expressed in h and ¢ variables all
terms except the convection term are already discretized with second-order accuracy. Only
for the convection scheme a limiter scheme is needed and this makes the discretization more
straightforward.

2.10 Conclusions

The numerical results presented in the previous sections clearly demonstrate the better per-
formance of conservative discretizations. Both energy-head and momentum-conservative
schemes showed clear superiority above non-conservative schemes, with the basic momentum-
conservative scheme being somewhat superior to the others.
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Within the present work the results of this research have led to the choice of implementing
a momentum-conservative finite-volume method for the momentum prediction equations in
Delft3D-FLOW, as to be described in the next chapter. The analysis and test results also
clearly indicated the importance of using a scheme which is fully conservative, i.e. both in
space and time. The numerical experiments show that the second-order conservation errors in
time of the spatially conservative SD-scheme still have a large impact on the approximation
of the solution.

The numerical results show that the basic momentum-conservative scheme in terms of
mass-flux variables gives the best results and therefore seems the best choice for implemen-
tation in Delft3D-FLOW. However, the scheme does not fit in well with the discretization
in terms of water levels and velocity variables. Rewriting the existing numerical scheme of
Delft3D-FLOW in terms of momentum variables g asks for extensive changes in the discretiza-
tion of the pressure-correction equations as well as the momentum-prediction equations at
the free-surface (see chapter . For this reason it was chosen to implement a momentum-
conservative scheme in terms of water level- and velocity variables. The results of the present
chapter show that special attention needs to be paid to the discretization around the free-
surface, because this is where the conservation properties of the time-integration scheme come
into play.

Further research is possible. In the present model study only a comparison is made of
first-order upwind schemes and it might be interesting to investigate the influence of conser-
vation properties of higher order (limiter) schemes. Furthermore it must be noted that the
influence of the source term could be reduced by introducing a prescribed solution with higher
harmonics.
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Chapter 3

A finite-volume discretization

As has been mentioned our main goal is to study and improve the implementation of the
momentum equations in the existing non-hydrostatic version of Delft3D-FLOW. This imple-
mentation is based on the non-conservative form of the momentum equations. In chapter [2|a
model study has been performed showing that momentum conservative schemes, to be formu-
lated starting from the conservative form of the momentum equations, yield better results for
convection dominated flow. Therefore our interest is primarily directed towards momentum
conservation properties.

With respect to the momentum equations the existing version of Delft3D-FLOW explores a
finite-difference scheme. Such an approach is not attractive when starting from the equations
in conservative form. In this case the finite-volume method is more suitable. Therefore
research focused on the implementation of a conservative convection scheme. A finite-volume
discretization is designed for the momentum prediction equations .

Adopting a finite-volume formulation leads to the necessity of studying boundary condi-
tions in more detail. In fact, a more natural or direct implementation results because the
volumes will be such that volume interfaces coincide with boundaries. Special attention is
paid to the implementation of the boundary conditions because it forms an important aspect
for achieving correct conservation of momentum.

The finite-volume implementation presented in this chapter is intended primarily for
strongly non-hydrostatic flow in which case horizontal and vertical flow have the same or-
der of magnitude and the grid spacings are chosen accordingly. For this reason a fully explicit
convection scheme can be used without this leading to severe stability constraints. Originally
the Delft3D-FLOW software the was designed for the simulation of hydrostatic and weakly
non-hydrostatic flow situations leading to the need of implicit time integration of the vertical
convection terms in order to avoid too strong stability restrictions in the vertical direction. In
contrast to the horizontal convection terms, which are discretized using a multi-dimensional
firts order upwind scheme (e.g. [4], p. 33), the vertical convection terms are discretized using
a second-order central scheme. In typical applications of Delft3D-FLOW the vertical velocity
is very small and the central scheme does not make the model unstable and in this way can
be used for accurate transport modeling.

In the current work the already existing Delft3D-FLOW finite-difference implementation
of the viscosity terms will be retained. It is easy to see that the difference between a finite-
volume and finite-difference formulation is marginal and it was thought that changing the
code in this aspect as well, would lead to marginal differences.

37
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The test cases in chapter [2] showed that momentum conservative numerical schemes yield
better results for convection dominated flow. In the present chapter we therefore have a look
at the three-dimensional implementation of conservative schemes. Initially the convection
terms will be implemented using a first-order upwind scheme since for now we are primarily
interested in the momentum-conservation properties and not yet in the reduction of artificial
damping.

A solution procedure is used as described in section [I.4 where the original finite-difference
discretization of the momentum prediction equations is replaced by a finite-volume dis-
cretization of the momentum equations in conservative formulation (equations (1.3])) leading
to

un+1>k —u"
At

+g (3.1)

1 62 n 82 n 82 n—+1x%
+ v(ununT) _ _;vpn +u < u u > Y, u

Ox? + 0y? 022

3.1 Coordinate transformed equations

In the existing Delft3D-FLOW model a horizontal coordinate transformation is applied in
order to support discretization on curvilinear grids. This transformation has consequences
for the momentum conservation properties of the numerical scheme as described further on
in this section. For this reason it has been chosen to incorporate the existing coordinate
transformation in the description of the finite-volume method presented in this chapter.
The physical domain is discretized on a z-layer grid having strictly vertical grid lines and
strictly horizontal grid planes. In physical space the grid is described by the cell vertices

(1"’y?z)i+1/2,j+1/2,k+1/27 i:O,...,I,j:O,...,J, kZO,,K (32)

In horizontal direction a curvilinear coordinate transformation is applied as commonly
done in practice, e.g. [2],[1],]21]. Although the equations are discretized on a z-layer grid with
strictly vertical grid lines, also the z and time dimensions are included in the transformation
because this will provide a useful tool for the derivation of discretization methods near the
moving free-surface boundaries. The rectangular computational grid is described by the
vertices

k
(61, 0)iv1/2,j41/2k41/2 = ((1 +1/2)AE, (5 + 1/2)An, ZAU;@) ;
k=1
i=0,...,1,7=0,...,J, k=0,...,K (3.3)
The coordinate transformation is described by

= t(T) z = z(Tvgana U) T = x(vaanaa—) Yy = y(ﬂ&ﬂﬁ) (343‘)

the coordinate transformation provides a mapping between the computational and physical
grid points

(:U> Y, z)i+1/2,j+1/2,k‘ = (.1‘(5, 7, 0)7 y(&a 7, U)a Z(‘Sa 7, U))i+1/2,j+1/2,k (35)

where z(&,n,0),y(&,n,0),2(&,n,0) are coordinate mappings from the dimensionless compu-
tational space (£,7,0) to the physical grid space (z,y, z).
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Figure 3.1: A computational grid cell and its image in physical space.

In the rest of the document it is assumed that A = Anp = Ao = 1. Since the variables
&,m and o are dimensionless they can be left out of the difference schemes.

Generally the exact coordinate mapping is not available. Therefore it is approximated
numerically based on the physical grid coordinates (as discussed in the next section). The
z-layer grid contains strictly vertical grid lines which do not move in time, so z; = y, = 0
and z, = y, = 0 and it follows that the derivatives are transformed according to

10 0 2\ /&
0
0 e ve ze | oy (3.6)
0 z;, yy 2z @
00 0 z/)\Z

SIS SISRENISS
|

with the corresponding inverse relation given by

o] o)
% J 0 0 —2r (TeYn — Tyye) %
g | L]0 zoun —zo¥e  Yern — ey 3 7
G| = _ _ B (3.7)
%y J10 26Ty ZoTe TpZe — Teay o
5 0 0 0 Tely — TyYe %
where the Jacobian
J =z (zeyn — Tnye) (3.8)

describes the infinitesimal volume size. The coordinate transformation is assumed to be
orthogonal, hence

TeTy + Yeyn =0 (3.9)

From this orthogonality property it follows that the grid cell surface equals the product of
the lengths of the grid lines

VI* =/ Gee/ I = TeYn — Tyl (3.10)

where

N ,/m?—i—yg VIm = ,/:):,27—1—3/,27 (3.11)
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The infinitesimal volume size is then simply expressed by

J = z2,1/9" (3.12)

The free-surface equations will be expressed in velocities perpendicular to the cell interface.
For this purpose we introduce the contravariant velocity variables are introduced.

[ Yot~ Tyt v Tev — yeu

vV 9m VIeg

Note: For ease of notation in the remainder of this thesis the velocity variables u
and v will refer to the contravariant velocity components:

(3.13)

U—u V -

3.1.1 Transformed free-surface equations

In this section a brief overview is given of the transformed free-surface equations. Deriving
the transformed equations asks for some lengthy computations, but is straightforward. Here
we only present the final transformed equations.

It can be shown that the transformed continuity equation can be expressed in contravariant
velocity components

025 gnn 0z geev 0
e T oy + 5 (2T — z/Fgo +Vgw) =0 (3.14)

In terms of contravariant velocity components the momentum equations are

oJu " 0z5 grmu2 i 0z geeguv
or 0& an
0
+ oy (—zﬂ/g*u -z g,mu2 — Zny/gecvu + \/g*fwu)

O\/Gmn 0\/9ee . 0\/Gun %P ONGm | O\/Gunzep
o€ v o — o + Zop o€ + 9 (3.15a)

— 2,02

+ 25U

dJv 0 0
o T o€ (z0v/Gmmuv) + an (20 \/Teev?)
0
+ 90 (—zﬂ/g*v — ZgA/Gnynuv — ,zn,/gggv2 + \/g*wv)

0 0 0 - 0 0
Vom g0V 0oz OV | OVIEb g0
0& on on on do

—+ zZouv

o0Jw 0 0
or + % (ZU grm“w) - 877 (ZJ 956”“’)

INg*p
5o (3.15¢)

0
+ oy (—zﬂ/g*w — 2e/ U — Zp\/gec VW + \/g*w2> = —
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Due to the use of contravariant velocity components some non-conservative terms appear in
the equations. Firstly the convection is no longer conservative due to the presence of the
centrifugal terms

0 0 0 0
w5 (Vom)  zewvg (Vi) g (Vo) g (V)

and secondly the pressure derivative is no longer conservative. It is possible to rewrite the
pressure terms in conservative form with a non-conservative correction

VI 0zop _ 1 0\/GmZeP  zop Ov/Im

p 06 p O p 0
V9 02ep _ 10\/GeezoP  2op 9\/ee
p On p On p On

At the discrete level the same can be done in order to obtain maximum conservation properties
(see section [3.8]). In computational space the kinematic conditions are given by

J2r + Zo\/Gunuze + Zor/Gecv2y — Jw =0 (3.16)
and at the bottom
Zon/Gumtze + Zor/Gecvzy — Jw =0 (3.17)

In the remainder of this document the non-conservative parts of the momentum equations
are left out of the discussion. These terms are simply implemented using central difference
schemes.

3.2 The staggered z-layer grid

The computational grid is defined by (3.3]) and corresponds to the curvilinear z-layer grid ([3.2))
in physical space. The horizontal spacings of the physical grid are defined at the location of
the velocity points and follow from the coordinate transformation.

VI i 112 = \/(33¢+1/2,j+1/2 — Ti1/2541/2)% + Wig1/2,54+1/2 = Yim1/2,j+1/2)>  (3.18a)

\/.97777‘7;+1/2,j = \/(wi+1/2,j71/2 - xi+1/2,j71/2)2 + (3/2’+1/2,j+1/2 - yi+1/2,j71/2)2 (3.18b)

These variables describe the length of the cell interfaces in physical space along the £ and 7
directions and if a Cartesian grid is used simply equal Axz; and Ay;.

Grid staggering is used for the discretization of the different variables. The non-hydrostatic
pressure values and water levels are defined in the grid cell centers (i.e. in (£, 7, o) grid space),
and are denoted by d; ;, (; j respectively (plus symbols in figure .

In computational grid space the continuity equation is discretized on the grid cells

Mk = {fzel/z SES G2 Mj—1/2 S NS Mjg1/2,0k-1/2 S O < Uk+1/2} (3.19)

In the following these will be referred to as mass volumes. The velocity points are centered
on the cell faces and denoted by ;112 k, Vi j+1/2,k> Wi, 5k Tespectively (dashes in figure [3.2)).
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(c) Top view of W and M volumes

Figure 3.2: Top view of the locations of the momentum volumes in computational space. The equations
are discretized on a staggered grid using an Arakawa C-grid ordering (see also [18]). Near
velocity and water level openings the volumes do not always reach up to the boundaries.
Open boundaries are located at the thick gray line, closed boundaries are always located
in velocity points.

The momentum equations (3.15al),(3.15b)) and (3.15¢) are discretized on grid cells centered
around these velocity variables (see figure .

Uiiryaje = {6 <E<Eip1mjm1ye <N < Mji1y2, Op-1/2 < 0 < Opy1y2) (3.20a)
Vijatjon = {&i-1/2 SE< Evayo,mj SN < Mg, 051y2 < 0 < Oppr /o) (3.20b)
Wi jkt12 = {&1/2 < E < &iv1y2:Mj—172 <N < Njy1y2, 0k < 0 < Opg1 ) (3.20c)

In the following these will be referred to as momentum volumes.

The curvilinear grid spacings ,/g¢s and /gy, are calculated around the v and u-velocity
points respectively. Around the water level points they are obtained using averaging of the
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nearest two grid spacingsﬂ

1

Vel ; = B (x/gTslw»H/Q + \/ggg\i,j_1/2> (3.21a)
1

\/gnn‘i,j ) (‘/%‘Hl/?,j * ng?‘z’—l/zj) (3.21b)

and around the other velocity points

1

V g££|i+l/2,j == 1 (\/ gff}i7j+1/2 + RV gf{ ij—1/2 + \V g.ﬁg‘i+17j+1/2 + \/g£§|i+1’j71/2) (321C)
1

v g””|i,j+l/2 — 1 (V‘gm’|i+l/2,j + \/97777‘1'—1/2,3' + \/97777’1'+1/2,j+1 + vgnn‘i_l/g,jﬂ) (3.21d)

The averaging of the horizontal grid spacing introduces numerical errors which become
larger as the curvilinear grids starts to deviate from orthogonality or variation in the grid
spacing becomes larger. All kinds of conditions can be derived in order to limit this error (see
e.g. [2]). A better approximation of the grid spacing is possible, this is however not subject
of the current research. For now all model experiments are based on rectangular grids.

For each grid index %, j the values knlit and k;ﬂn are defined to indicate the local index

of the layer containing the bottom and free-surface

kfflJ;Z{L:maX{k|Zk,1/2<<_;j’j,]_<k<K}7 (322)
kpdy =min{k | zp1p0 > —dij, 1 <k <K} '
The pressure is defined for all (partially) filled mass volumes
Pijs bt <k < KT (3.23)

A mass control volume is called active if its corresponding pressure point is defined. The
velocity points are active if and only if they are located between two active pressure points
(see figure which can also include water level boundaries. Only exception to this rule
concerns the velocity variables in vertical free-surface sections, a z-layer artifact which is
discussed in section A momentum control volume is called active if the corresponding
velocity point is active which is the case if and only if the two neighbouring pressure points
are defined (including water level boundaries). Grid staggering results in the existence of half
volumes near the boundaries which are not included in all momentum equations (consult also
figure .

In order to describe the indices of the lowest and highest active horizontal momentum
volumes we define (see also section

i+1/2,5 i i41,j
kmin - ma’X{kmina kmin }7 (3248,)
i,j+1/2 _ ij  1.4,j+1
kmin - max{kminv kmin }a (324]:))
i,j;n
i+1/2,gin _ ) Brax,  Uip1725 >0,
kmax - i+1,7; (324C)
7.77”
max 5 Wit1/25 < 0
i,j;n
i t1/2n _ ) Rax, Vi1 >0, (3.24d)
max - t,j+Ln .
max 5 Vij+1/2 < 0
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Figure 3.3: 2DV view of the z-layer grid as currently used in the Delft3D non-hydrostatic module.
The horizontal lines are only to indicate the bottom level in the water level points, in the
new model the bottom is discretized as piecewise linear (see section 3.6)).

The indices of the vertical momentum volumes range from k;’fm +1/2 up to kf;fa;i} —1/2. The
variables Az, denote the fized spacing of the z-layer grid in vertical direction. In the top and
bottom grid layer the location of the horizontal grid lines depends on the local solution. For

(partially) filled grid cells the locations are defined as

Zigkr1/2 = W21 /2, G (3.25)

Zijk—1/2 = Max(zg_1/2, —di;) (3.26)
1

Fijk = 5 (Zigh—1/2 + Zijo-1/2) (3.27)

the indices i, j have been added to distinguish the values from the fixed grid. The vertical
grid spacing is defined as

— Z,_] ‘7 7
Azijk = Zijk+1/2 = Zijk—1/2 gin < k < kgl (3.28)
_ .5 i,5;in
AZijk+1/2 = Zijk+1 — Zijk kgin <k < kpliy (3.29)

In this staggered arrangement of momentum volumes the lower and upper faces of vertical
momentum volumes are located at the center of the neighbouring mass volumes as is also the
case in &-direction for U volumes and in 7-direction for V volumes. The vertical spacing at
the non-integer indices demands special attention and will be discussed in sections and
B.7

The accuracy of the discretization of the finite-volume geometry is determined by the
following aspects:

e definition of the volume sizes

!Given a generated curvilinear orthogonal grid instead of using averages the grid spacing in these points
could also be calculated directly.
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e size of the flux faces

At the discrete level the size of the mass and momentum volumes in physical space (the
Jacobian of the coordinate transformation) is approximated by

Vigk = V9" ;A% ik (3.30a)
Vit1/2,5k = % (\/gji,jAZi,j,k + \/971'+LjAzi+1,j,k> (3.30b)
Vij+1/2.k = % (\/Ei,jAZi,j,k + \/g>*,i7j+1AZZ'7j+1’k> (3.30c)
Viik+1/2 = %\/9713 (Azji+ Azijrt1) (3.30d)

respectively. The discretization of the volume sizes is second-order accurate because for the
size of the mass volumes the midpoint rule is used and the size of the other volumes are
obtained with central averaging. Defining the volume sizes in this way in the bottom and top
grid cells results in second-order truncation errors depending on the curvature of the bottom
and free-surface. Setting aside open boundaries in the horizontal plane at the discrete level
the total size of the horizontal momentum volumes equals that of the mass volumes. Another
motivation of these choices can be found in section 3.4l The size of the mass-flux interfaces
in & and 7-direction is given by

respectively. The accuracy of this discretization depends on the approximation of the vertical
spacings Az at the non-integer indices (see section [3.6)) which in the current work is first-
order accurate. The flux faces of the momentum volumes in parallel direction (i.e. for the
fluxes u?,v%, w?) are located at the centers of the mass volumes and discretized with second-
order accuracy. For the flux interfaces of the horizontal momentum volumes in the sidewards
directions an upwind approach is used. For U-volumes the area of the flux interface equals

the average of the neighbouring mass flux interfaces in n-direction:

(M —F—=r> 1
VgﬁﬂAzi+1/2,j+l/2,k D) (\/ géﬁi,jﬂ/zAzi,J‘H/Zk + \/9§£¢+1,j+1/2AZi+1,j+1/2,k)

For V-volumes the same approach is used, leading to

E)—F——r> 1

VgﬁfAZi+1/27j+1/2,k D) (\/ g§§i+1/27jAZi+1/27j7k + \/g§§i+1/2,j+1A'Zi+1/2,j+17k>

In this approach the total area of the momentum flux interfaces equals the total size of the
mass flux interfaces. It is seen that the accuracy of the approximation of the flux interfaces
in the sidewards directions depends on the accuracy of the discretization of the mass-flux
interfaces.

3.2.1 Vertical grid transformation

In the vertical direction the grid transformation follows from the actual solution. In the
computational domain all horizontal grid layers have thickness Ao = 1 and o simply equals
the layer index k

Jk+1/2:k+1/2a O'kzl{) (3313)
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For all active layers the vertical part of the transformation is given by

2(7",&i,mj,0) = zijr—172 + (0 — 0p_1/2) A% 1 Op—1/2 < 0 < Opp1)2 (3.31b)
Zo = Azl (3.31c)

and follows directly from the vertical spacing of the local solution. At the non-integer indices
the transformation is performed similarly. When solving the continuity equation the grid is
made boundary fitted in time. For mass volumes the grid transformation satisfies

9¢

ZT(Tafan,UkH/z) = ot k= k;faQ,T” <7< il (3.32)

whereas for the horizontal as well as the vertical momentum volumes a frozen grid geometry
is used, satisfying

2, =0 (3.33)

Details are presented in the corresponding sections.

Remark Note that the volumes in computational space are simply rectangular and the
discretization of the boundaries will follow in a natural way from the discretization of the
coordinate transformation and therefore we omit further details here. Further details on the
discretization of the bathymetry and the free-surface level can be found in sections [3.6

3.3 Discretization of the continuity equation

The continuity equation is discretized using mass volumes defined around the pressure points
(see section [3.2)). Integration of the continuity equation (3.14) over the finite-volumes M; ; x
and application of the divergence theorem in (7,&,n, o)-space leads to

FM (& 1o, mj,00) = FM(E 10, mj %) + G (& mjza 2, 0%) — G mj—1 )2, 0%)
+ HM(&,mj, 0311 2) — HM(&,mj,03-172) = 0

where the flux functions are given by

M Nj+1/2 Ok+1/2
(& n,0) = / / Zo/Gnudndo

Nj—1/2 Ok—1/2

./\/l Eiv1/2  [Mjt1/2
M., 0) = / / 2o /Gecvdédo

51—1/2 MNj—1/2

§i+1/2 Mj4+1/2
HM (57 mn, O-) = / / |:_Z§ ImmU — Zn4/geeV + V g*wi| dfdn

51—1/2 MNj—1/2

The midpoint values at the interfaces are used as approximation for the surface integrals. In
this way, by discretizing the transformed equations on the computational grid automatically
a conservative flux formulation is obtained (recall that A = An = Ao = 1).

All vertical boundaries are included in the derivatives with respect to £ and 7, discretiza-
tion of these boundaries is straightforward. Any oblique or moving boundaries (i.e. bottom
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and free-surface) are included in the derivatives with respect to o. For the fluxes in o-direction
several simplifications can be made. In the internal of the domain upper and lower cell faces
are strictly horizontal, i.e. z¢ = 2; = 0 and at the bottom and free-surface the respective
kinematic conditions (3.17) and (3.16]) can be substituted, altogether leading to

—Ze/Imt — Zp\/GeeV T\ W =/ gF 2y, 0 =0ks1/2, k= khain (3.34a)
26Tt — 2o JOEEV + N TW = g w, 0 =gy, KL <k <KD (3.34b)
—2¢ /Gt — Zn\/Geev + /9" w = 0, o =0p_1/2, k= k‘;]m (3.34c¢)

The mass volumes are boundary-fitted in space and time hence it is possible to substitute the
time derivative of the free-surface in the surface flux (3.34a)), because

¢ i3
27(7'7577770k+1/2) = Ea k= krfljax

In non-simplified form the discretization of the continuity equation is given by
D¢ [Az\/gnyu] + Dy [Az/geev] + Do [ Gt — Zn+/Gecv + «/g*w} =0 (3.35)

where we introduce the mass-flux difference operators

D¢ []= [-]i+1/2,j,k - [‘]i71/2,j,k (3.36a)
Dy [] = [ij1/20 — =172,k (3.36b)
Do [] = [ijrs1/2 = [ijr—1/2 (3.36¢)

As mentioned, at the free-surface a #-scheme is used for the time integration of the continuity
equation (denoted by ) and for internal grid cells using a fully implicit scheme. In view of
the above, for internal grid cells the discretization of the continuity equation is given by

D¢ [AZ" gnnunﬂ] Dy [AZ"/ee U"H] + D, [\/gT‘w”H} =0 (3.37a)

and for continuity cells at the free-surface the discretization becomes

/% €n+1 — G 0 0 /% .m0
Tii ™ A -+ D [Az Vo C} Dy [AZ Ve C] Va2 =0
(3.37b)
for cells including the bottom the discretization becomes
Dg [A2" /guu" ] + Dy [A2" /gegv™ ] + \/g*, w0l =0 (3.37c)
and for cells including both the bottom and free-surface the discretization becomes
Gt -
VI T AT Al Yoy D¢ [Az NG u”+04] + D, [Az Gee U”MC} =0 (3.37d)

Note that in grid cells at the free-surface the vertical grid spacings are discretized at the old
time level.
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3.4 Discretization of the horizontal momentum equations

Only the implementation of the momentum equation in £-direction is presented. Due to grid-
symmetry the momentum equations in 7-direction can be treated similarly. For the horizontal
momentum in ¢-direction the conservation law is integrated over the finite-volumes
in computational space. The derivative with respect to 7 can be put outside the integral
since the region of integration is independent of 7. Application of the divergence theorem in
(1,&,1n,0)-space then results in

8 /// Judédndo

7,+1/2jk
+FY (§i+1,77j,0k) - Fu(fuﬁm ox) + Gu(§i+1/2777j+1/2a ok) — Gu(§i+1/2777j71/2)0'k)
+ HY (&1 2,55 0r1/2) — HY (§i412,mj, 0p—12) = RHS  (3.38)
where

Mj+1/2 Ok+1/2 9
“&n,o / / Zo\/Grm(u” + p)dndo
ag

Nj—1/2 k—1/2

o i+l [Oky1/2
GH(¢,m,0) = /6 / 2o JTeuvdedo

k—1/2
Eit1 77]+1/2
f n,o / / ZT\/g*u — Zg+ /gm](u2 +p) — Zny/Gecvu + \/g*wu] d&dn
—1/2

The integrals are approximated using the midpoint rule (recall that ). Similarly, the volume
integral in the time derivative is approximated by taking the midpoint of the volume. Because
A = An = Ao = 1 a finite-volume discretization is obtained by simply using a finite-
difference discretization of the transformed momentum equation on the computational grid.

Several simplifications can be made for the fluxes in o-direction. At the bottom the
kinematic condition applies and all internal interfaces are strictly horizontal and fixed
in time (i.e. z¢ = 2, = 2r = 0) hence the fluxes in o-direction at the bottom reduce to

— 2/ g u — ,2'5,/gm7(u2 + D) — 2yy/Geevu + \/ GFWU = —2¢\ /G,
o= op 12k = kT (3.39)

min

and at internal interfaces reduce to
— ZT\/gTu — Z¢, /g,m(u2 +p) — 2p/Gecvu + \/g>*wu = \/Twu
0 = Opyr 2 kit <k < KEEYZIM(3.39D)

The flux in o-direction in the free-surface layer is directly related to the method of time
integration and is discussed below.

3.4.1 Time evolution of the horizontal momentum volumes

A choice needs to be made for the time discretization of the volume sizes Vi /5 ; and V; ;11,9
used in the momentum equations. Choices made for the discretization of the time derivative
are related to the discretization of the convection and the pressure gradient at the free-surface
and have consequences for momentum-conservation properties.
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Figure 3.4: A visualization of the grid transformation in the vertical direction for a frozen momentum
volume and a locally boundary-fitted momentum volume.

Frozen grid geometry

It is possible to use a frozen grid geometry in which the volume sizes are only updated after full
completion of each time step while during the time step z; = 0 everywhere (figure [3.4(a)]). It
follows that the volume size does not change in time, so the time derivative can be discretized
as

0Ju un Tt — "

~ V" 3.40
or At ( )

In the surface layer the vertical component of the grid transformation is given by
2T, 6015,0) = 2019 jprrjo T (0 = Orm12) A2y 1 g k=Kl 7" < <7 (341)

It follows that the upper faces of surface cells (0 = 041/2) only coincide with the free-
surface at the beginning of the time step. Since z; = 0 the flux in o-direction through the
top interfaces of grid cells in the surface layer reduces to

— 2/ g u — ,2'5,/gm7(u2 + D) — 2yy/Geevu + / gFwu =
— 2y /gnn(“2 + D) — Zp\/geevu + \/ g*wu,

0= 0Opp1jo, k= KL/HIM(3.42)

Furthermore it is seen that it is not possible to substitute the kinematic condition. For surface
cells a discretization needs to be found for the grid-surface fluxes in o-direction. Note
that these can no longer truly be called free-surface fluxes. It has also to be remarked that
the atmospheric pressure condition can no longer be applied and some approximation
for the pressure at the upper volume faces is needed, details are presented in section [3.8
Approximation of the convective part of the grid-surface flux is not straightforward and will
be discussed in section [3.9

Locally boundary-fitted grid

It is also possible to use a locally boundary-fitted grid in which the volumes in the top layer
change along with the moving free-surface (figure|3.4(b)|). In that case the grid transformation
is assumed to satisfy

(T, fz‘ﬂlj’U) = 2i41/2,,k—1/2 T (0 — 0k71/2)(C(T7 Lit1/2,5 yi+1/2,j) - zi+1/2,j,k71/2)7
Tjotj2 < O < Opyrjo, b= K200 7" <7 <t (3.43)
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If the transformation is made boundary-fitted at the free-surface, the kinematic condition
(3.16]) and the atmospheric pressure condition ((1.6) can be applied at the upper faces of the
surface cells, leading to the simplified free-surface-fluxes

—ze\/ g u — ,25./97777(112 +p) — Zp\/geevu + \/gFwu

= —Z2¢v/Gmm a|020k+1/27
k= kifl/2am(3.44)

0=0f+1/2

Since the volume dimensions change in time, the volume size cannot be put outside the time
derivative. An appropriate discretization is given by

oJu 0z
B VI

2 n+1 n
-

q q

introducing the mass-flux variable ¢ = /gy, 2ou (more details are provided in appendix .
Summarizing, two time integration methods for the momentum equations have been pre-
sented

e Frozen-grid geometry. The time integration method can be seen as a predictor-corrector
method in the folowing sense. First the grid-geometry is frozen during the time step.
After having determined the new water levels and velocities by solving the pressure-
correction equations and momentum-correction equations, the z-layer administration
is updated to fit the new water levels and the new solution is obtained by constant
extrapolation of the velocity to the new volume dimensions. In this way the momentum
equations can easily be expressed in velocity and water level variables and the change
of the water level is accounted for by discretization of the grid-surface flux (|3.42]).

o Locally boundary-fitted geometry. Using this approach it is possible to substitute the
kinematic and atmospheric pressure condition at the free-surface. It is not necessary
anymore to discretize a flux through the upper faces of the surface cells. The time
derivative preferably needs to be in conservative formulation and the most natural
choice is a discretization in terms of mass-flux variables incorporating the change in
volume size (see appendix .

In the present work the finite volume method is based on a frozen-grid geometry. This
method best fits the prediction-correction solution procedure as used in the existing non-
hydrostatic version of Delft3D-FLOW. Implementing a locally boundary-fitted grid asks for
some thorough adaptations in the existing discretization of the pressure correction equations
as well as the momentum prediction equations. Nonetheless a boundary fitted approach has
some clear advantages over the frozen-grid approach, in particular for momentum conservation
properties, and stability and accuracy of the time-integration. A discussion is given in chapter

[Al

3.4.2 Discretization of the grid-surface flux

For the discretization of the convection flux (3.42) in o-direction through the upper faces of
surface cells we need an approximation of the horizontal velocity u at the free surface, denoted

by u¢ and an approximation of the velocity normal to the grid surface, which for brevity will
be denoted by +/g*w,

VW = —Ze\ /Gt — Zny/GeeV + A/ gFW

_ 1i+1/2,9n
) k - kmax
0=0k+1/2
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Figure 3.5: Illustration of the approximation of the grid-surface flux for horizontal momentum volumes.
The interface of the mass fluxes through the free-surface are indicated with thick black
lines, the mass flux interfaces with gray lines and the interface of the grid surface flux for
the horizontal momentum volume with a dashed line.

An approximation can be obtained by means of an explicit discretization of the continuity
equation at the current time level (compare ((3.35))).

\/97“’?,]' =—D¢ [ng,Az"u”} — Dy [vg&Az"v"] + \/'gji,jw;fj,kfl/2 (3.46)

So far only the surface velocities at the integer grid indices have been obtained. The free-
surface velocities at the non-integer grid indices follow from arithmetic averaging (illustrated

in figure [3.5(a))):

—F—n 1
* —— * n * n
VI Wir1/25k+1/2 7 5 (V 9% j%ijk+12 T VI i+1,jwi+1,j,k+1/2>

= 1 n n—1
g Ci+1/2,j - VY <i+1/27j i+1/2,j V;+1/2’j
v v _ (3.47)
At At

where \/g*Ci 11795 = (v 9" ig1,5Ci15 T vg*i,jCi,j) /2.
To complete the discretization of the grid surface flux an approximation of u¢ is needed.
Because no information is available about the horizontal velocity outside the free-surface it is

not possible to obtain an upwind discretization of the convection. The horizontal velocity is
approximated by means of constant extrapolation, leading to the discretized grid-surface-flux:

v g*wi+1/2,juzn+1/2,j,k k= k?l;c/m’n (3.48)

Discussion In the finite-difference approach used in the existing version of Delft3D-FLOW
the vertical convection is only discretized in case of outflow. If the vertical velocity in the
surface cells points inwards the convection is set to zero, which is not a realistic assumption.
The finite volume formulation of the vertical convection on the other hand also includes a dis-
cretization in case of inwards pointing flow. Furthermore the finite volume flux is discretized
at the free-surface and is based on the velocity normal to the free-surface whereas this ge-
ometric aspect is not included in the finite-difference discretization. For these reasons the
finite-volume discretization is expected to give a more accurate approximation of convection
at the free-surface. The boundary conditions are already incorporated at in the analytical
derivation of the finite volume method so at the discrete level the boundary condition does
not need to be discretized explicitly anymore.
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The accuracy of the discretization of the grid-surface fluxes depends on the accuracy of
the discretization of the continuity equation. Since the size of the mass-flux interfaces is
approximated with O(Ax) accuracy the discretization of the free-surface fluxes w; ; is also
only O(Az?) accurate. From this it follows that the discretization of the grid-surface fluxes
is also O(Ax) accurate. This can be improved by obtaining a better approximation of the
size of the mass-flux interfaces by means of a higher order reconstruction of the water levels
at the non-integer indices.

For the approximation of the horizontal velocity u¢ at the free surface constant extrapola-
tion is used. For outwards flow this comes down to an upwind discretization, but for inwards
flow this comes down to a downwind discretization and this has a negative effect on the sta-
bility of the numerical scheme. It is however more accurate to use constant extrapolation
than to set the grid-surface flux to zero which comes down to assuming that the horizontal
velocity at the free-surface equals zero.

Momentum conservation in time By adapting the discretization of w it is possible to
obtain a grid-surface flux which results in a momentum-conservative discretization in time.
By setting

» - 140 —1460 " —1+6
VTl = = De |VamAs ] - Dy [geeast 4 el T, (349)

the discretization of the surface velocity is identical to the discretization used for time inte-
gration of the continuity equation at the previous time level, hence from equation (3.37b)) (or

(3.37d]) similarly) it follows that

no_¢n-l
V9% wiy = —De[u"] = Dy [v"] + Vg%, jwili w10 = vg*i’j% (3.50)

The discretization of the convective part of the grid surface flux (3.42)) effectively becomes

ye— A 477/—1
» _ % g*Ci+1/2,j Y g*<i+1/2,j
VI Wit1/2,5k+1/2%i+1/2,5,k = Wit1/2,5k At

n _yn—1
- Vikegr — Vikak ~ 2

At ot

hence altogether a discretization is obtained of the conservative time-derivative in which the

grid geometry is lagging behind one time step

— untl Vitege = Ve Vit 26w i+1/2,j, -
25k At At At ot

_un 1% —yrlyn +H_ynd LU 9T
+u R

A numerical scheme is obtained which is now also momentum-conservative in time, with the
volume integrated momentum defined as

n—1 n
Vit1/2,j%it1/2,

It is important to observe that the discretization is only truly conservative if at the discrete
level the volume size V; /o ;1 equals the arithmetic average of the neighbouring mass volume
sizes V;jr and Vi jx, which is cf. (3.30). This discretization method is comparable to
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the one described in [12],[I3]. However in the currently presented finite-volume method the
spatially conservative discretization is made fully conservative, i.e. also in time, by choosing
an appropriate discretization of the grid-surface flux. (In chapter [2| a similar method could
be used in order to obtain a fully momentum-conservative adaptation of the SD-scheme.)

Because the adapted discretization of the grid-surface flux is not only explicit but also
based on the geometry of the previous time level it can negatively influence the stability
of the time-integration. It has been tried to implement the adapted discretization in
Delft3D-FLOW but this led to an unstable scheme.

3.5 Discretization of the vertical momentum equation

For the vertical momentum the conservation law is integrated across the finite-volumes
in computational space. The derivative with respect to 7 can be put outside the integral
since the region of integration is independent of 7. Application of the divergence theorem in
(1,€,1n,0)-space then results in

0
or /// JwdSdndo + FW(&H/?’ Mjs Okt1/2) — Fw(fi—l/% N> Tkt1/2)

Wi i k+1/2
+ GV (&2, Okr1y2) — GV (& ni—1/2, Okr)2)
+ H™(&,mj, 0641) — HY (&, n;,06) = RHS  (3.51)

where

W MNj+1/2 Ok+1
(éu m, 0) = / Zm/gnnuwdnda

Nj—1/2 Ok

§ix1/2 [Ok+1
5 1,0 / / Zo+/JecvwdEdo

i 1/2
§1+1/2 77]+1/2

f n,0 / / *ZT\/ G*W — 2\ /G — Zyr/Geevw + / g* (w +p}d§dn
§i—1/2 —1/2

The integrals are approximated at the midpoints of the interfaces and a discretization is
made of the following fluxes. The volume integral in the time derivative is approximated by
taking the midpoint of the volume. A finite-volume discretization is obtained by discretizing
the transformed equation on the computational grid in (7,&, 7, 0)-space (recall that
A& = Anp = Ao = 1). Several simplifcations are made for the fluxes in o-direction (compare
section . For internal interfaces the fluxes reduce to

— 209w = 2 /G — 2y /Gegvw + 1/ g* (w? + p) = /g (w? +p)
g =0k, kl k < k,‘zv] n (352)

min max

As already mentioned the upper and lower interfaces of the vertical momentum volumes
are located at the centers of the mass volumes (both in computational and physical grid
space). In this way the vertical momentum volumes do not reach up to the bottom and free-
surface resulting in the presence of vertical fluxes which do not point into another volume.
Therefore full conservation of momentum is difficult to achieve. The discretization of the
convection and pressure fluxes is described in sections and respectively.
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Figure 3.6: Reconstruction of the water depth in the velocity points. The thick line gives a piecewise
linear interpolation of the bed levels {..., —d;, —di41/2, —dit1,...}. The dashed lines
indicate the size of the mass volumes.

3.6 Reconstruction of bathymetry and free-surface

The bottom and free-surface levels are only provided at the centers of the mass volumes, at
the non-integer indices they need to be reconstructed by some interpolation method. In this
section we describe the existing procedure for the reconstruction of the free-surface level and
have a look at a new reconstruction of the bottom level.

First let us have a look at the reconstruction of the bed level. The height of the bottom
layer is only available in the water level points. At non-integer indices a reconstruction is
needed, which should give an approximation of

. n i+1/2,j

Az =min(((@i1/2,5: Yit1/2,5: ") 2ev1/2) A @iv125: Vivry25), K =k, (3.53)
Only the second term at the right hand side needs our consideration. The bottom level is
currently discretized as piecewise constant using a minimum approach for the depth at the
non-integer indices (see [16], p. 18).

diy1/2,j = min(dit1,5, di5)

The discretization of the bottom level was originally designed for hydrostatic shallow-water
equations. For the hydrostatic case the bottom gradient is only of small importance and for
this reason only a piecewise constant approximation was used. A short analysis shows that
this results in first-order error terms in the discretization of the mass fluxes in the continuity
equation. This truncation error can be interpreted as the addition of thin vertical walls.

In the non-hydrostatic case it can be worthwile to use an improved reconstruction of
the depth values. On uniform Cartesian grids it is easily shown that the accuracy can be
improved by using linear interpolation for the water depth. In this way second-order accuracy
is obtained as long as the bottom remains within a single layer.

1
diy1/2,5 = 5 (dij + dit1) (3.54)

In this approach the slope of the bottom level needs to be bounded so that sloped boundaries
only occur in the lowest grid layer. This condition cannot always be met. Too steep slopes
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Figure 3.7: Reconstruction of the free-surface levels in the velocity points. The thick line gives a
piecewise linear interpolation of the water levels {.. 5 Gir Cit1/25 Git1s - - - }. The dashed
lines indicate the size of the mass volumes.

are therefore replaced by vertical sections (see figures and . At vertical boundaries
the bottom (and free-surface) are therefore not uniquely defined. The left and right bottom
levels are obtained using

. RPNy
min(—zx_1/2, dit1/25), k= kny? >k

min min

+ — i+l i,j
dis1jgy =  maX(=2kr1/2: dit1/2,5)s K = K™ < Ry (3.55a)
i+1,5 74,
di+1/27j7 kmin - kmin
) 1
mln(_zk_l/% di+1/27j)’ k= k:njln > k:nin]
- — IEER i+1,j
dz’+1/2,j = qmax(—2xr1/2,diy1/25), k= ki, <k, (3.55b)
i+1,j _ 14,5
diJFl/Zvj’ kmin - kmin

This is done similarly in the n-direction. Reconstructing too steep slopes in this manner
results in a loss of accuracy. More advanced cut-cell techniques would be needed to resolve
this problem. For applications in which the bottom needs to be modeled accurately, small
grid spacing is needed.

Also at the free-surface an approximation of the layer thickness is needed at the non-integer
indices. The height of the top layer should give an accurate approximation of

Az = C($i+1/27jayi+1/2,jvtn) - maX(Zk—l/% —d(33i+1/2,j,yz‘+1/2,j) k= k%;/&j;n (3.56)

For stability reasons a piecewise constant reconstruction of the free-surface is used, as was
already done in the existing model. Depending on the flow direction in the surface layer a
first-order upwind reconstruction of the water level is used.

C’i"l‘l?j’ ui+1/2,j,ki+1/2’jm < O

max

Giv1/25 = 4 Si> U1 2,5 it l/2m >0 (3.57a)

max

1
F G+ Gana) g pgpynin =0

max

and in the n-direction similarly. As we will see later, also values directly at the left and right
side of the discontinuities are needed. Because the reconstruction is piecewise constant this
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amounts to

+ _
Cilyrjag = Gl ir1/2, = Gi (3.57b)

Finally it is remarked that a velocity variable can also become active if it is located at vertical
sections of the free-surface. Whether the velocity variable is active follows from which
depends on the local water level (; /5. In figure active and inactive variables are indicated
with thick and thin dashes respectively.

3.7 Vertical spacing of the control volumes

After having discretized the bottom and free-surface level we now have a look at the vertical
size of the control volumes and the size of the open flux interfaces which will be used for the
definition of the numerical fluxes.

The geometry of the horizontal momentum volumes follows from the filled height of the
kth z-layers. For partially filled volumes the local upper and lower boundaries of the kth
layer are given by

+ . +
Zit1/2,5,k+1/2 = mln(zk+1/2v QH/QJ) (3.58a)
+ +
Zit1/2,5,k—1/2 = max(zk+1/2a _di+1/2’j) (3.58b)
1
+ _ + +
Zit1/24k T 9 (Zz‘+1/2,j,k_1/2 + Zi+1/2,j,k+1/2> (3.58c¢)

inside active horizontal momentum volumes the local wetted layer height is then defined as

+ + +
AZ@'+1/2,j,/’f = Zigk+1/2 T Figk—1/2 (3.59a)
(3.59b)

The filled layer height at the interface between two active volumes is obtained by
AzZit1)25k =

. + — _ + —
max(0’mln(zi+1/2,j,k+1/2’Zz’+1/2,j,k+1/2) maX(Zi+1/2,j,k—1/2’Zi+1/2,j,k—1/2)) (3.60a)

The open flux interfaces of the volumes are discretized as rectangles. Variations of the layer-
thickness in &-direction (for fluxes parallel to the n-lines) and in n-direction (for fluxes parallel
to the ¢-axis) are ignored and this introduces higher order truncation errors which can be
neglected.

The geometry of the vertical momentum volumes follows from the filled height of the
staggered (k £ 1/2)th layers.

+ .+ +
A% 1/2,j0t1/2 = Fir1/2,4k+1/2  Fik1/2,50-1/2 (3.61)
The filled height inside the vertical momentum volumes becomes
+ _ =* +
A2 212 = it 1/2, k41 Zid 12,0k (3.62a)
AZijkt1/2 = Zijh+l = Zijk (3.62b)

The filled heights at the interface between two neighbouring volumes is then obtained using

= in(z+ - _ i -
AZit1/2,jk41/2 = Max <07 mln(zi+1/2,j,k+1’ Zi+1/2,j,k+1) maX(zz’+1/2,j,k7 Zi+1/2,j,k)> (3.63a)



3.8. DISCRETIZATION OF THE PRESSURE GRADIENT o7

3.8 Discretization of the pressure gradient

Pressure gradient in the horizontal momentum equations For the presentation of
some details we consider only the momentum equation in &-direction. Similar principles are
applied for the pressure derivatives in the n-direction. The pressure gradient in &-direction is

given by (see (3.15a))

O\GmzoP 0T  Or/Imep
— o€ + 2op € + 9o (3.64)

where we have omitted the density. For internal grid cells the horizontal interfaces are flat
(2¢ = 2y = 0 ) hence the last term in (3.64)) vanishes. The conservative first term is discretized
as

—AZig 1k Inn 1 P gk T AZig kG ;1 Pk (3.65)

the remaining non-conservative second term is discretized as

Azpir/agk (VI jx \/gnni,j,k} (3.66)

where the bar is used to denote central averaging

- 1
Azpitijagn = 5 (Bzijkpijk + AZiv1jkpiti k) (3.67)

Adding up (3.65) and (3.66) the discretization becomes

VG [Bzi1,jkPit 1,56 — Dzij ki j k] (3.68)

where

— 1
\/ngi—&-l/Zj,k 9 (v G je T \/9nni+17j7k) (3.69)

A similar procedure can be used for discretization of the pressure gradient in bottom grid
cells, however now also variations of the bottom level need to be taken into account. As an
example let us consider grid cells that only contain the bottom and not the free-surface. The
third term of now describes the pressure flux through the bottom boundary. This term
is discretized as

VImii1 0 iPiv1/2,5k [Bzit1 — Azi] (3.70)

where again the missing pressure point is obtained using central averaging. Together with
(3.65) and (3.66|) the pressure discretization becomes

_\/-g7777i+1/27j’]€A72i+1/2,j,k [Di+1 — i (3.71)

It follows that both in the case of internal and bottom grid cells the discretization almost comes
down to using a finite-difference approach with the only difference being a multiplication
factor. For simulations on non-curvilinear grids this discretization is fully consistent with
physical momentum conservation laws at the boundary.

In free-surface grid cells it is not possible to use the atmospheric pressure condition since
the grid transformation is not boundary fitted in time. The same discretization approach
described here for bottom grid cells can also be applied in the free-surface layer.
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Pressure gradient in the vertical momentum equation The pressure term in (3.15¢)
is already conservative and is simply discretized as

ING'p _

9o g*i,j,k+1pi,j,k+1 -V g*i’j’kpi,j,k (3.72)

Furthermore none of the vertical momentum volumes has interfaces in o-direction coinciding
with horizontal boundaries of the domain and therefore no pressure fluxes across boundaries
need to be discretized.

Pressure correction equations If the coefficients in the discretization of the pressure
gradient are changed in the momentum prediction equations this also needs to be done in
the momentum correction equations. Changing the discretization of the pressure gradient
therefore also leads to different coefficients in the pressure-correction equations. However,
the changes are small and the structure of the pressure-correction matrix remains the same.
Therefore the solution procedures as described in [16] can be used without significant perfor-
mance loss.

3.9 First order upwind convection

The convection fluxes are discretized using a first-order explicit upwind scheme. Special
attention needs to be paid to different boundary situations of which a full discussion is given
in section [3.10)

3.9.1 Horizontal momentum equations

Only the flux discretization for U volumes is discussed. Due to symmetric arrangement of the
variables the fluxes for ¥V momentum volumes can be discretized similarly. The velocities at
the interfaces are obtained by linear interpolation. The transported quantity is determined
in an upwind manner. In &-direction the discretization of the convection term is given by

N
IV Imzat ~ Az

* *
u — Azy/gu 3.73
08 U T e Y (3.73)
where
y Ui—1/2,4ks  U>0, _ 1
u-7‘7k; - B U',‘,k; = — (u;_ ,‘,k+u' i
v {“z‘+1/2,j,k, u<0’ ” 2 (ui-1/2, i+1/2,4,k)
in n-direction the discretization is given by
8\/‘@201)“ =R v (N)—F—r—_*
T A - Azvu 3.74
o vom 12541/ 2k VI i+1/2,j-1/2,k (3.74)

where

* {ui+1/2,j,ka v

> _ 1
WUit1/2,541/2,k = <’ Vit1/2,5+1/2,k = 9 (Uz‘,j+1/2,k + Uz‘+1,j+1/2,k)
Uit1/2,541,k U SS
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finally the discretization of the vertical convection fluxes is given by

oV g ruwu *
VI % g*u — W/ g*u (3.75)
Oo i+1/2,5,k+1/2 i+1/2,5,k—1/2
where
* S uiapegk w>0, 1
Uit1/2,5,k+1/2 = — s Wipay2gkr1/2 = 5 (Wigkr1/2 T Wit jri1/2)
Uit1/2,5k+1, WSO 2

3.9.2 Vertical momentum equation

The flux interfaces of the vertical momentum volumes are all exactly centered between the

mass flux interfaces of the continuity grid cells. The velocities at the interfaces are obtained

by linear interpolation and the transported quantity is determined in an upwind manner.
The discretization of the convection term in £-direction is given by

NI o p S A (3.76)
L~ 20w — 20w )
¢ S i+1/2,5,k4+1/2 S i—1/2,5,k+1/2
where
* U}'7 i k+1/25 > 0, _ 1
Wit1/2,5,k+1/2 = ” / _ ) WUit1/2,5,k+1/2 = 9 (ui+1/2,j,k + Ui+1/2,j,k+1)
Wit1,5k+1/25 <0
This is done similarly in n-direction
0. /9ecvw
VS N ST Azvw 3.77
on Jee i,j+1/2,k+1/2 Jee i,j—1/2,k+1/2 ( )
where
* Wj 5 k+1/2 v>0 o 1
Wi j4+1/2,k+1/2 = BktL/2: _ ’, Vij+1/2k+1/2 = 5 (Ui,j+1/2,k + Ui,j+1/2,k+1)
Wy 4+1,k+1/2 <0
The vertical convection term is discretized using the following scheme
8\/ *w?
—= (3.78)
7]7k+1 i7j7k
where
* Wy j k—1/25 >0 _ 1
w.7,7k_: w.7.7k: — wA7A7k+1 2_|_wA7.’k_1 2
v {wi,j,k—l—l/% <0 " 2 (Wi bak-1/2)

7]”

In the top z- layer k = kbE" the surface velocity wT‘j k12 = is substituted (where wy'; s

Wi
defined by (3.46|) and similarly in the bottom layer k = krnfag the substitution w ih1/2 = =0
is made.
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Figure 3.8: A small block wave propagating with a uniformly positive velocity illustrating the treat-
ment at vertical free-surface sections. The momentum equations are solved for all velocity
variables indicated with thick dashes.

3.10 Boundary conditions and z-layer artifacts

In this section a brief description is given of the discretization of the boundaries and pecu-
liarities arising due to the discretization on a staggered z-layer grid.

3.10.1 Open boundaries

All open and closed boundaries are strictly vertical and in the horizontal plane they are
aligned with the grid lines in £ and n-direction. At open boundaries the horizontal velocity
is assumed to be perpendicular to the boundary interface, hence uv = 0. Regarding the
convection fluxes uv and vu open boundaries can therefore be treated as closed walls. On the
other hand, in the vertical plane the in- and outflow is not assumed to be perpendicular to
the interface and for the vertical velocity a Neumann condition is applied.

In the existing Delft3D-FLOW package a hydrostatic pressure assumption is made at open
boundaries. Altogether the following assumptions are made for open boundaries along the
&-axis

velocity boundary: u=0 wv=0v(t) we=0 (=0 op=20
water level boundary: u, =0 v, =0 w,=0 (=((t) dp=0

and for open boundaries along the n-axis

velocity boundary: u=u(t) v=0 we=0 (=0 6ép=0
water level boundary: ue =0 ve=0 we=0 (=((t) op=0

with dp denoting the non-hydrostatic pressure component. For strongly non-hydrostatic ap-
plications it might be better to apply a Neumann condition for the non-hydrostatic component
of the pressure (see (1.8)).

In order to obtain a stable convection scheme the following approach is used at boundaries
with missing velocity variables:

e in case of inflow the velocity gradient is unknown and the convection is assumed to be
equal to zero

e in case of outflow the velocity outside the domain is obtained by means of constant
extrapolation and the flux is discretized using the same scheme as in the internal of the
domain
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(a) Top view of velocity boundaries in the (b) Side view of a free-surface boundary.

horizontal plane.

Figure 3.9: Examples of boundary situations for &/-volumes.

3.10.2 The z-layer at the free-surface

In case of large steps in the free-surface level vertical sections can occur. In these situations
it is difficult to decide for the best discretization method. Several simplifications need to be
made that are inherent to the z-layer geometry.

Depending on the upwind reconstruction of the water level the velocity variables in vertical
sections of the free-surface can be active or inactive. Since a first-order upwind reconstruction
of the water level is used, velocity variables can only be active in case of outflow (e.g. location
B in figure . If a velocity variable at a vertical section is active an approximation is needed
for the missing velocity and pressure variable outside the water. The missing velocity is
obtained by means of constant extrapolation in the horizontal direction and an approximation
of the pressure gradient is obtained by means of constant extrapolation in the vertical direction
by taking the highest located available pressure gradient in the same column (see figure .

The outwards pointing fluxes point into inactive cells. Therefore at vertical sections in
the free-surface the discretization of the convection is not momentum-conservative.

For the discretization of the horizontal convection of u,v and w, at vertical free-surface
sections the same approach is used as described above for open boundaries.

3.10.3 Corner flow

Due to grid staggering both in the horizontal and the vertical plane, corner-shaped boundaries
can result in half-closed flux interfaces. This can happen around corners in the horizontal
plane, e.g. figure and around corners at the free-surface, e.g. figure In these
cases only one velocity variable is avaiable for the approximation of the transport velocity
at the flux interface. In order to use the same scheme as in the internal of the domain the
missing variable is obtained by means of constant extrapolation, illustrated with arrows in
figures [3.9(a)| and [3.9(b)}

For vertical flux interfaces at the free-surface constant extrapolation is used for obtaining
the missing velocity variable (volume A in figure[3.9(b)). However for horizontal flux interfaces
at the free-surface the continuity equation is used to obtain the velocity at the free-surface
using the procedure as described in section




62 CHAPTER 3. A FINITE-VOLUME DISCRETIZATION

- + + + 1
-

- + 4 + 4
e

\

- + .- _+_ £
. N\

+ + s + -

Figure 3.10: Mass flowing out of the vertical free-surface section is added to the neighbouring mass
volume at the free-surface using an explicit bookkeeping procedure.

3.10.4 Conservation of mass

Difficulties arising at vertical sections in the free-surface form an important drawback of
using a z-layer grid for simulations with strong surface dynamics. Near vertical tiles of water
bookkeeping needs to be used in order to obtain conservation of mass. Mass fluxes at vertical
sections are modeled as falling water as shown in figure [3.10] At the end of the time step the
mass fluxes along the vertical tile are added up to the grid cell in the top layer. Although
being mass conservative at the discrete level, this redistribution obviously does not give an
accurate approximation of the physical conservation equations and unlike the discretization of
the rest of the mass fluxes the bookkeeping procedure is not implicit and therefore negatively
influences stability of the model. Using an implicit discretization of these mass fluxes is also
not an option, because this would destroy the banded structure of the pressure correction
matrix.

3.10.5 Stability in the vertical direction

In the horizontal layers at the bottom and free-surface the height of the volumes can become
very small. Since the discretization of the momentum prediction equations contains explicit
terms this can lead to violation of the CFL condition. For obtaining a stable time integration
scheme a lower bound is set on the height of the mass- and momentum volumes. For this
purpose the numerical parameter dzmin is introduced, denoting the lower bound of the volume

dzmin%o ------- - oo """ s oo

Figure 3.11: A situation in which the height of the mass volume is larger than the layer thickness but
stays below the dzmin threshold
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height expressed as percentage of the fixed layer thickness Azg. It is difficult to determine
an appropriate percentage. The value should not be taken too small in order to avoid too
severe time step restrictions. On the other hand it should not be taken too large because this
would introduce inconsistencies in the discretization of the mass- and momentum fluxes at
the bottom and free-surface, as illustrated in figure [3.11]

During the numerical experiments it was found that a lower bound of 5% leads to a stable
method without significant loss of accuracy. In comparison with the existing finite-difference
scheme, which includes the vertical convection and viscosity implicitly, a stronger stability
restriction is posed on the time step. This forms one of the major drawbacks of the currently
presented finite-volume method. For accurate modeling of surface dynamics it is desirable to
use a smaller value for dzmin. This could be accomplished by implementing an unconditionally
stable scheme for the vertical convection and viscosity terms, for example a #-scheme.
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Chapter 4

Simulations

In this chapter are presented several 2DV wave-simulations to validate the proposed finite-
volume model. Also a comparison is made with the existing finite-difference implementation
of the momentum equations.

Note: Since this chapter only concerns 2DV simulations on a Cartesian grid for
convenience the coordinate transformation is omitted.

In the comparison it is important to keep in mind all differences between the finite-volume
method introduced in chapter |3| and the existing finite-difference method as implemented in
Delft3D-FLOW.

(i) momentum conservation properties: the introduced finite-volume implementation is mo-
mentum conservative whereas the original finite-difference implementation is not

(ii) inherent to difference (i) is the different treatment of the boundaries at the free-surface
and bottom

(iii) vertical convection: the original model adopts a central implicit discretization scheme
for vertical convection which at the boundaries reduces to first-order upwind

In view of the current work our primary interest is in the differences and . How-
ever, research after the effect of these differences is complicated by the treatment of vertical
convection in the original Delft3D-FLOW model. As mentioned before, the central scheme
with implicit Euler discretization in time was originally implemented within the context of
a hydrostatic shallow-water z-layer model. For hydrostatic flow situation the central scheme
remains stable because vertical velocities are generally small and the oscillatory behaviour of
the spatial discretization is compensated for by the implicit Euler discretization in time. A
short analysis shows that the truncation error of the implicit central scheme is of the form

2

0“w 9
Atw% + O(Az%) (4.1)

Since hydrostatic flow is dominated by horizontal flow the Courant number with respect to
the vertical velocity is generally large (that is > 1) and the amount of damping due to the
implicit treatment accordingly.

Since the introduction of the non-hydrostatic version of Delft3D-FLOW by Bijvelds in
2001 this part of the scheme has remained unchanged. In typical non-hydrostatic applica-
tions vertical flow has the same order of magnitude as horizontal flow. For these situations the
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existing scheme becomes less stable. On one hand because the vertical convection terms be-
come more important, hence the oscillatory behaviour of the central scheme more prominent,
on the other hand because the numerical damping due to implicit treatment becomes rela-
tively small since the Courant number with respect to vertical flow is generally much smaller.
This is confirmed in the numerical results obtained for simulations of short large-amplitude
waves.

Difference (iii)) is eliminated by replacing the central scheme for vertical convection with a
first-order upwind scheme making the convection discretization first-order upwind in all three
directions. Regarding the discretization in time the implicit Euler scheme is replaced by an
explicit Euler scheme, because the first-order upwind discretization in space already provides
sufficient numerical dissipation. A further analysis of the existing finite difference model as
well as a full description of the adaptations made, can be found in appendix [B]

4.1 Standing wave in a basin

A typical test case for code validation is the simulation of a standing wave. Already in [16]
simulations were performed for a linear wave and a short wave with intermediate amplitude.
With respect to the newly developed finite-volume method we are primarily interested in the
simulation of waves with strongly nonlinear behaviour. Therefore the simulations in [16] are
only used here for code validation and a brief comparison is made in case of linear and weakly
nonlinear behaviour.

A wave of length A and amplitude A is introduced in a basin with average depth H and
length L equal to the wave length, i.e. L = A (compare e.g. [5],[16]).

An approximate wave solution is imposed by setting

((xz,t =0) = Acos(k(x — x0)) u(z,t=0)=0 (4.2)

Because the initial velocity is set to zero non-linear effects are not taken into account and
the solution is only by approximation a standing wave. After startup higher harmonics are
introduced. To get an idea of the relative importance of the different terms in the Navier-
Stokes equations a dimensionless form can be derived based on a Boussinesq approach for the
dimensionless quantities. In chapter[2]it was already seen for the shallow-water equations that
the importance of the convection terms is proportional to the relative wave amplitude A/H
(cf. equation . Now we also have a look at the importance of the terms in the vertical
momentum equation (here we only present a dimensionless form including the convection
terms and the pressure gradienlﬂ):

ou A [Ou?: Ovu Owu o¢ 2 00p
m*g(aﬂay*az)*ax“w)ax—RHS (4.32)
ov A [Ouww Ov:  Odwwv oC 9 00p
e T (i T — kH)"—— = RH 4.3b
8t+H<8x+8y+8z>+8y+( )8y RIS (4.35)
ow A [(Ouw Ovw Ow? 0op
ot * H < Ox * oy - 0z ) * 0z RIS (4.3c)

T thank Mart Borsboom for providing me with useful information on the subject of non-dimensionalization
in the context of non-hydrostatic flow.
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The dimensionless quantities vary from experiment to experiment and are specified later on.
From the dimensionless form it is observed that the size of the convection of vertical
momentum is proportional to the product of the relative amplitude A/H and the squared
relative wave length kH. Considering the quantity kH leads to the notion of relative wave
length. Waves can be classified as long waves (kH < 1), waves of intermediate length
(kH ~ 1) and short waves (kH > 1). A rough division between different flow regimes can
be made by considering the quantity A/H as a measure of nonlinearity and considering the
quantity kH as a measure of the importance of the non-hydrostatic pressure component.

Short waves (kH > 1) are dominated by vertical flow whereas long waves (kH < 1)
are dominated by horizontal flow, and in general the wave starts to show more nonlinear
behaviour as the relative amplitude is increased.

The wave celerity follows from the linear dispersion relation (see e.g. [8]).

c=+,/ % tanh kH (4.4)

For long waves it follows that ¢ ~ £+/¢gH, for waves of intermediate length the full dispersion
relation needs to be used and for short waves the phase speed is approximated by ¢ ~ £4/¢g/k.

It must be mentioned that Delft3D-FLOW is not primarily designed for wave simulations
and the distinction just made does not capture all aspects of flow simulation.

The present work focuses on the improvement of the convection discretization for flow
situations of strong or intermediate nonlinearity, e.g. a wave solution characterized by large
relative amplitudes A/H > 0. The discretization of the convection terms should give an
improvement in all flow situations, however the simulations in this chapter primarily center
around flow situations characterized by kH ~ 1 and kH > 1.

4.1.1 A small-amplitude wave solution

First a simulation has been done of a wave with length A = 20.0m and amplitude A =
0.1m in a basin of intermediate depth H = 10.0m. Since k¥ = 27/(20m) ~ 0.314m~! the
characteristic dimensionless quantities are given by kH ~ 0.31 and A/H ~ 0.01, showing
that the wave solution behaves almost linearly. The linear dispersion relation shows
that w =~ 1.75s~!. Following [16] pp. 44-50, the experiment is set up in Delft3D-FLOW on a
grid of 11 equally spaced z-layers. The vertical grid spacing is chosen so that ( = 0 is exactly
located at the center of the top z-layer. In this way the wave solution remains within a single
horizontal layer and inaccuracies due to crossing of horizontal layers is avoided. (The effect
of layer-crossings is investigated for large-amplitude waves later on in this chapter.) In the
horizontal direction a grid spacing of Az = 0.5m is used. Since an explicit scheme is used for
the convection the Courant number must be kept below unity. For this reason the time step
is set to At = 0.012s, resulting in a wave Courant number of (w/k)- At/Ax ~ 0.134.

To avoid damping of the §-scheme, the time-integration parameters are set to 6, = 6, = 0.5
(see [16], p. 46 for an illustration of the damping properties of the #-scheme).

Since the wave has a small amplitude and is of intermediate length the solution is expected
to behave linearly and not demonstrate any numerical damping. In view of the observations
made in chapter 2| for linear waves the differences between the finite-volume discretization
and the existing finite-difference implementation are expected to be minimal. By setting the
viscosity to zero and removing the bottom friction the only source of numerical damping
consists of the convection schemes. Since the convection terms are negligibly small the results



68 CHAPTER 4. SIMULATIONS

Water level at x=0, 8=0.5

water level [m]

(a) Results obtained with the finite volume method.

Water level at x=0, 6=0.5

water level [m]

(b) Results obtained with the finite-difference method.

Figure 4.1: Checkpoint analysis of the water level at z = 0 m for a linear wave solution with parameters
A/H = 0.01, kH =~ 0.31. In both cases the method is seen to approximate the predicted
wave solution very well.

are expected to be almost absent of numerical damping. This is confirmed by the numerical
results presented in figures 4.1(a)| and [4.1(b)|

4.1.2 A short wave with intermediate amplitude

The wave length is changed to A = 5m and for comparison with the results presented in
[16], pp. 51-54, the wave is discretized on a grid of 20 grid cells in the horizontal direction
leading to a grid spacing of Az = 0.25 m. The reference depth is kept at H = 10 m and in the
vertical direction the domain is divided in 11 equally spaced horizontal layers as done in the
previous experiment. The dimensionless quantities are now given by the relative amplitude
A/H =~ 0.01 and relative wave length kH =~ 12.6. Looking at the dimensionless form of the
Navier-Stokes equations it is seen that the convection terms in the vertical momentum
equation become of larger importance. However, the overall importance of the convection
terms is still fairly small.

The purpose of the current experiment is a comparison of the spatial discretization of
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(a) Results obtained with the finite-volume method. (b) Results obtained with the existing finite-
difference method.

Figure 4.2: The horizontal velocity in the top layer at x = 1.25 m for a wave with parameters A/H =
0.01, kH ~ 12.6.

the momentum equations. Numerical damping due to the #-scheme is avoided by setting
0, = 0; = 0.5. Furthermore, by taking a small time step the effect of time discretization
errors is reduced making it possible to compare the numerical schemes for spatial accuracy.
By taking a small time step in particular the numerical damping due to the implicit vertical
convection scheme in the existing finite-difference model is reduced. By setting the time step
to At = 0.012s the effect of numerical dissipation due to the implicit Euler discretization
of the vertical convection is much smaller than the numerical damping due to the upwind
spatial discretization. For the current test case the results obtained with both versions of the
existing finite-difference method show no significant differences since the spatial discretization
of the vertical convection in the surface layer in both cases comes down to a first-order upwind
scheme and due to the small time step the difference between explicit and implicit treatment
is negligible.

The results obtained with the finite-volume scheme are less influenced by numerical damp-
ing than the results of the existing finite-difference implementation as can be seen from figures
14.2(a) and 4.2(b)}

Although the existing finite-difference discretization is based on a central scheme for the
vertical convection, near boundaries it reduces to a first-order upwind scheme (see equation
in appendix . Furthermore, in case of flow pointing from outside the domain the
convection is assumed to be equal to zero. At open boundaries where no information is avail-
able this seems to be an appropriate assumption. However, at the free-surface the continuity
equation provides additional information about the velocity normal to the free-surface that
can be used to improve the discretization of the convection in case of inwards pointing flow.
When using a finite-difference approach it is more complicated to use this information since
the normal velocity is generally not coordinate aligned, in particular for flow with strong
surface dynamics. In a finite-volume setting, on the other hand, the normal velocity can be
used directly to complete the discretization of the convection flux at the free-surface.
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Figure 4.3: Horizontal velocity in the top layer at x = 1.25 m for the fully first order upwind adaptation
of the existing finite difference method (left) and the finite volume method (right). The
amplitude of the initial cosine profile is changed to A = 0.4 m.

4.1.3 Large amplitude waves

In the test case just presented the numerical damping is still relatively small. After thirty
wave periods the amplitude is reduced with approximately one third with the finite volume
approach and with two thirds with the finite-difference approach. If the wave amplitude is
increased, the amount of numerical damping grows rapidly as is illustrated in figure [£.3] where
the damping behaviour for a wave with amplitude A = 0.4 is shown.

For short waves with large amplitudes the differences between the numerical schemes
should become even more prominent and therefore provide a useful instrument for comparison.
However a useful comparison can only be made at the beginning of the simulation. because the
numerical schemes used for simulation are all first-order accurate and introduce artificial wave
damping. Therefore solutions which are initially characterized by large values of A/H are
quickly characterized by much smaller values of A/H. Higher harmonics which are introduced
due to nonlinear effects are even more sensitive to numerical damping and hardly become
visible in the simulations. It is clear that for accurate modeling of nonlinear effects the
numerical damping needs to be reduced and that a higher-order convection discretization is
needed.

Three different large-amplitude waves have been considered with relative amplitudes of
A/H = 0.15 and larger. The water depth is kept constant at H = 10m and waves are
simulated with a length of A = 5,50,500m leading to the dimensionless quantities kH =~
12.6,1.26,0.126 respectively. In order to sufficiently capture details of the wave, the standing
wave solutions are discretized on a grid of 40 grid cells in the horizontal direction, leading
to Az = 0.125,1.25,12.5m respectively. In vertical direction the domain reaches from z =
—10.5m to z = 5.5m and the solution is discretized on a grid of 32 horizontal layers with
uniform vertical spacing Az = 0.5m. For the short wave the number of horizontal layers is
increased to 64 in order to restrict the grid-cell ratio Az/Axz. At the bottom a coarser grid
could be used, but in order to exclude effects due to non-uniform grid spacing this is not done
in the current simulations.

The central scheme for vertical convection as used in the existing Delft3D-FLOW model
introduces spurious oscillations which posed a problem for the simulation of short large-
amplitude waves. This becomes more and more visible when the quantities A/H and kH are
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increased. Eventually the finite-difference model becomes unstable whereas the finite-volume
method, which adopts a first-order upwind discretization for all directions, remains stable.
For further details we refer to the last part of appendix

Note: In view of the remarks above, all comparison was continued with the fully
three-dimensional upwind adaptation of the finite difference model.

During the numerical experiments it was found that for short waves with large amplitudes the
f-scheme with paramater 6§ = 0.5 makes both models unstable. The instability may be due to
the fact that the momentum prediction equations are still based on an explicit discretization
of convection and horizontal viscosity. Furthermore it must be noted that the mass-fluxes
in the continuity equation are based on a frozen grid-geometry and at the free surface the
f-scheme only applies to the velocity variables: with respect to ( the time-integration is only
partly implicit. This problem is inherent to the discretization in terms of water level and
velocity variables. Using a discretization in terms of mass-flux variables would solve this
problem (see appendix [A]).

In some cases the time-integration scheme can be made stable again by choosing @ slightly
above 0.5. In this way the introduced instabilities are suppressed by introducing a small
amount of numerical damping. For some cases, in particular for simulations of short waves
with large amplitudes, this was not sufficient. For waves of intermediate length this did not
pose a problem, even when introducing waves with very large amplitudes. For steady state
calculations using a larger value for 6 does not pose a problem, in fact it can even speed up
convergence towards the steady state. However, in order to further explore the applicability
of the model to dynamic flow situations, which can be characterized by large kH and large
A/H, the time integration needs further consideration.
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Chapter 5

Conclusions and recommendations

This thesis describes a three-dimensional model to simulate non-hydrostatic free-surface flows.
The model was originally introduced by Bijvelds [4] and several improvements have been
made since then, of which the latest in 2008 by Ullmann [16]. In the current work a new
discretization has been presented for the convection and pressure terms in the momentum
prediction equations.

The existing model is based on a non-conservative finite difference discretization of the
convection terms. In the horizontal direction a first order upwind scheme is used which was
thought to be the main source of numerical damping its origin in the horizontal convection
term. Following the observations made by Ullmann [16], the primary objective of the current
research was to introduce an improved discretization for the horizontal convection terms.
Additional research brought forward other sources of numerical damping and other properties
of the original scheme that pose a problem for accurate modeling of convection-dominated
non-hydrostatic flow problems:

e The vertical convection is based on a implicit Euler scheme with central discretization
in space. This discretization forms heritage the original hydrostatic version of Delft3D-
FLOW and is less convenient for non-hydrostatic flow. For non-hydrostatic flow simu-
lations in which the vertical velocity becomes more important the central scheme tends
to introduce numerical wiggles.

e At the bottom and free-surface the original vertical convection scheme reduces to first-
order upwind or vanishes, depending on the flow direction. This leads to an inaccurate
treatment of convection at the free surface.

e A short study pointed out other sources of numerical damping, consisting of the first-
order upwind reconstruction of the water levels and the upwind discretization of the
vertical convection near boundaries.

For strongly non-hydrostatic applications the velocity components are often of similar size
and the grid spacing accordingly. Therefore, as also suggested in the conclusions of [16],
there is no reason to treat horizontal and vertical convection differently. Because numerical
experiments have shown that the existing discretization of the vertical convection terms is not
suitable for strongly non-hydrostatic applications it was chosen to replace it with an explicit
first order upwind scheme as already used for horizontal convection.

A model study showed the importance of adopting a momentum-conservative discretiza-
tion for the momentum equations. It also demonstrated that for strongly time-varying flow it
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is important to use a momentum-conservative time-integration. Another source of inaccuracy
of the existing model was formed by the inaccurate discretization around the bottom and
free-surface. Using a finite-volume method leads to a natural discretization of the kinematic
boundary conditions at the bottom and free surface which in the existing non-hydrostatic
version of Delft3D-FLOW were poorly implemented. With these objectives in mind a finite-
volume discretization for the momentum prediction equations has been presented having the
following properties:

e An explicit first-order upwind scheme is used in all three directions, avoiding numerical
damping due to implicit treatment of vertical convection and unstable behaviour due
to the central discretization of these same terms. Of course the numerical damping due
to the spatial discretization of the convection is still present.

e The momentum equations are discretized in terms of water level and velocity variables
using a frozen grid-geometry and this fits in easily into the existing Delft3D-FLOW
framework.

e A convection discretization is obtained which is momentum-conservative on rectangular
grids. On curvilinear grids, the equations in terms of contravariant velocities are not
conservative.

e Within the possibilities given by the z-layer architecture, the reconstruction of the
bottom levels is made second-order accurate.

e The grid-surface fluxes lead to a more accurate discretization of convection at the free-
surface. On the other hand it is based on an explicit discretization of the continuity
equation and for the horizontal momentum equations contains constant extrapolation
for the velocity at the free surface.

Simulations have been carried out for validation of the new model and for comparison
of its performance with the existing as well as adapted finite-difference model. Simulations
of standing waves showed that the finite-volume method gives results that are similar to
those obtained with the finite-difference method. Both methods still suffer from numerical
damping and the differences are mainly observed directly after startup of the simulations. It
was observed that the finite-volume method shows visibly less numerical damping than the
existing finite difference method.

At the free-surface the implementation of a finite-volume method is more complicated
than that of a finite-difference method, due to its stronger dependency on the description
of the geometry as well as the z-layer administration at the programming level. For the
finite-volume method the variable thickness of the free-surface grid layer leads to a stronger
stability restriction on the time step. With standard settings the height of surface cells can
become as small as five percent of the fixed layer thickness, making an explicit discretization
of convection and viscosity less attractive, in particular in the vertical direction. This suggests
the need of an implicit time discretization. Preferably the discretization of the convection is
made unconditionally stable (e.g. by using a #-scheme) to avoid time step restrictions due to
the variable sized free-surface grid layer. At the same time an unconditionally stable time-
integration scheme allows for smaller values of the lower bound on the layer thickness dzmin,
reducing inconsistencies in the flux-discretization.
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During the simulations of short large-amplitude waves the time-integration scheme of flow
becomes unstable unless ¢, > 0.5 and 6; > 0.5 are used. Although a @-scheme is used for
the continuity equation the model still contains several parts that are discretized explicit in
time. Apart from vertical viscosity the discretization of the momentum prediction equations
is fully explicit. Also the discretization of the continuity equation itself is partly explicit,
because the mass-fluxes are based on the geometry of the solution at the old time level. The
explicit parts of the discretization lead to a reduction of stability. Generally it suffices to use
a value for 0 slightly above 0.5. In the case of short large-amplitude waves the value had to
be taken much larger, however taking 6§ = 1 in all cases sufficed. For dynamic applications
this solution is however not acceptable, because in this way too much artificial damping is
introduced.

It was observed that instabilities frequently find their origin in the free-surface layer,
most frequently around vertical sections. In those areas several approximations are needed to
complete the discretization scheme and these are all obtained with some type of extrapolation
procedure. This affects the stability of solutions with strong surface dynamics.

The main differences with the previous finite-difference model discretization and the finite-
volume discretization presented in this thesis are related to momentum-conservation proper-
ties and treatment of the free-surface boundary. Further research is necessary to fully assess
the impact of conservation properties on non-hydrostatic flow simulations. The new three-
dimensional first-order upwind scheme still suffers from numerical damping. This give rise to
the following possible improvements:

e In order to make the model suitable for simulations with large vertical length scales the
convection discretization should be made higher-order accurate for example by adopting
a higher-order flux-limiter scheme. Preferably the scheme is based on a compact stencil
since flow simulations are frequently discretized on small grids in which case a in a large
part of the domain a limited number of neighbouring velocity variables is active.

e For accurate simulation of flow with strong surface dynamics (large vertical length
scales) the first-order upwind reconstruction of the free-surface should be replaced by a
higher-order reconstruction where some form of limiting is needed to ensure monotonic-
ity. The damping effect of the first order water level reconstruction is small compared
with the damping due to the convection discretization and therefore, removing it has a
lower priority.

Based on our experiences during the numerical simulations it can be concluded that the
existing Delft3D-FLOW framework is, without additional changes, not suitable for strongly
convection-dominated flow. The source of this problem lies in the explicit discretizations and
extrapolation procedures occurring in special situations at the free-surface. This comprises
all major aspects of the flow discretization: convection, mass-fluxes as well as the pressure
gradient. A part of these drawbacks can be eliminated by using a locally boundary-fitted
grid in terms of mass-flux variables. This leads to the following primary recommendation for
further research.

Recommendation for further research

Implementation of a locally boundary-fitted finite-volume discretization for the momentum
equations in Delft3D-FLOW has several clear advantages over using a finite-difference method
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or a finite-volume method based on a frozen grid-geometry (for more details we refer to

appendix :

e A model study in chapter [2] showed that the momentum-conservative convection scheme
in h, g-formulation is more accurate than other basic schemes in h, u-formulation. It is
expected that this observation generalizes to the context of the Navier-Stokes equations.

e The pressure terms are implemented using a finite-volume method, making the dis-
cretization of the pressure at the free-surface fully conservative.

e At the free-surface the kinematic condition and atmospheric pressure can be substituted
avoiding the need of discretizing grid-surface fluxes. In this way extrapolation of the
velocity towards the free-surface is avoided and the method becomes more stable.

e By using a discretization in terms of mass-flux variables, a genuinely implicit time-
integration scheme is obtained for the continuity equation.

e The time-integration scheme of the momentum equation is automatically conservative
since it is expressed in momentum variables.

e Obtaining a fully O(At?) time integration with respect to the pressure and water levels
is fairly straightforward and is not inconsistent with the upwind reconstruction of the
water levels as would be the case when linearizing the existing finite-difference or finite-
volume method.

Changing to a locally boundary-fitted grid asks for some thorough adaptations of the existing
model, but is not expected to be more complicated than using a discretization in terms of
water level and velocity variables.
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Appendix A

Discussion: a locally
boundary-fitted momentum
volumes

Based on out experiences it seems to be better to use a locally boundary-fitted grid. In this
way the discretization around the free-surface could be made more stable. The kinematic
condition and atmospheric pressure can be substituted avoiding the need of discretizing a
flux at the free surface.

In this appendix we have a short look at the discretization of the momentum equations
on a boundary fitted grid. For discretization it is more convenient to describe the equations
in terms of mass-flux variables describing the total mass fluxes integrated over the interfaces
of the mass volumes:

q" = vV 9nnmot (A.la)
" = \/Gec 2V (A.1b)
s" = +/g*w (A.lc)

For brevity only the equations in the surface layer are considered, the discretization for internal
and bottom grid cells is similar. First the discretized momentum prediction equations, based

on ([3.15), are solved

n—+1x n

—q
VI = RHS (A.2)
r”'H* —pn
VI T RHS (A.3)
n+lx _ .n
z?% — RHS (A.4)

In this form the discretized momentum equations are integrated over the entire moving water
layer and take into account the change in time of the water level. The next step consists of
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solving the momentum correction equations

R i+1,5,k i+1/2,5,k+1/2
Vet At = —0p [ gm,ngp] ik T Op [vgm,z’gAp} i41/2,j,k—1/2 (A.5a)
prtl j+1k i j41/2,k+1/2
miAt = —0p [\/Jec z”ApL] L0 gggngp]i7j+1/27k_1/2 (A.5Db)
gl _ gntlx igk+1
G =t |Vodp| (A.5¢)
4,5,k

The pressure terms are implemented using a #-scheme. Note that in order to avoid implicit
coupling the vertical grid spacing in the discretization of the pressure gradient is kept at the
old time level. This is done similarly in the discretization of the time derivative of the vertical
momentum correction equation.

The pressure-correction variables Ap are calculated in such a way that the velocities at the
new time level satisfy the continuity equation. This is done by substituting the momentum
correction equations in the continuity equation. For the discretization in time of the continuity
equation at the free-surface a f-scheme is used (denoted with 6¢). As is done similarly in
section a discretization of the continuity equation in terms of mass-flux variables can be
derived:

De [q""] + Dy [r"] + Do [s711] =0, bt <k < kil (A.Ga)

Dy [qnﬂ] + Dy, [TnH] - Snjli+1/2 0, kiﬁﬂn =k <kplr (A6b)
TL-I—l Cn

N L= D |q"t%] + Dy ] Kol — k= kim (A6
7’L+1 Cn o

7 = De [ %] + Dy [0 81 KL < k=R (A6Q)

where we used the mass-flux difference operators (3.36]), furthermore we define

¢t = 0cg" T + (1 - 0¢)q", (A.7a)
P = ger™ 4 (1 — 0c)r, (A.7b)
s"H0C = st 4 (1 - 6)s" (A.7¢)

An important difference is that the discretization of the mass fluxes is no longer based on the
geometry of the solution at the old time level.

Substitution of the momentum correction equations in the continuity equation ((A.6))
we obtain a preliminary form of the pressure-correction equations for surface cells

n+1 n
g S+ A0, (Dee [Dp] + Dy [B9] + Dy [9)
= 0c (D[] + Dy [r] + 5141 )
+ (1= 00) (Dela") + Dy [ + 573412
k< k= kR (A8)

min max
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introducing the second-difference operators

n A ] L nAp]
[\/%Az ApL.J. J [\/%AZ Ap]izl,j
Dec [Ap)] = B (A.9a)
\/ﬁi+1/2,j \/@ifl/lj

n A I n A0
[VageAz"Ap] T [/geeA="Ap]
Dy, [Ap] = — (A.9b)
VIm; i1/ VImi 12

*A Zv]vk
Dy [Ap] = — YT Bigh (A.9¢)
Azl
la]7k71/2

Here we have simplified the second-difference operators in horizontal direction by using the
fact that at the free-surface the atmospheric pressure can be substituted and that internal
interfaces are strictly horizontal, i.e. z¢ = 2z, = 0.

The differences with the existing implementation are twofold. The pressure-correction
terms are now discretized using a finite-volume method. Secondly, instead of the predicted
velocities u™t1*, " T1* w"+1* now the predicted mass fluxes ¢" 1 r"+1* snH1* gare substituted.
This is more in line with the conservative formulation used here. In the free-surface layer the
pressure-correction equation still contains the unknown water levels at the new time level.
These can be eliminated by using a linearization of the dynamic pressure condition at the

free-surface of the new time level, p"""l‘ i1 = PO, which yields an expression for ("+1 — ("

in terms of pressure-correction variables (for details about the derivation consult [IG]E[)

n n

a™. —al.
"t = ;’] (Apijr—1+ 0} 1) + ——L (Apijk + 007 k) (A.10)

9

where 0p denotes the non-hydrostatic pressure component. After substitution of (A.10)), we
obtain the pressure-correction equations for surface cells:

B \/gjaZjApi,j,k—l — (1 —al;)Apijk
gAt

= b¢ <D£ [qnﬂ*} + Dy, [Tnﬂ*] + 52;;1*4/2)

+ Atecap (Dgg [Ap} + Dnn [AP] + D, [Ap])

al opl. . +(1—an.)5pn,
=0 (D) + Dy ) 4 )+ Vs hasca * O 0l

ko< k= KR (A1)

min max

After solving the continuity equation the pressure-correction values Ap can be substituted in
the momentum correction equations to calculate the mass fluxes ¢"*1, rnt1 sntl,

"Within the current finite-volume context the same derivation can be used, however taking into account
that the location of the pressure variables in the surface layer is no longer fixed in time. This results in a
slightly modified parameter (compare [16], p. 20)

Zijk — Giyg

Az?

i,5,k—1/2

n JE—
Qi =
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Remark The time integration is not O(At#?) yet because the discretization of the pressure
gradients in the momentum correction equations is based on a frozen grid geometry. This
could be improved by incorporating the grid geometry in the pressure-correction term

AlAzp] = (CnH - Zi,j,k—1/2)pn+l - ("= Zi,j,k—l/Q)pn

Implicit coupling can be avoided by linearizing the pressure-correction term, leading to

qn+1 _ qn+1* i i1k
Ve = 0 [VIm A Ap £ 0" /g (¢ = ¢ (A-12a)

ptl _ pntlx . ASPA " n+l  rny 5dtLE A.12b
V' 9m Al = —0p [VOgc A" Ap + 1" /gy (¢ ¢ )L]k (A.12b)

Linearizing the pressure fluxes in time is similar to linearizing the height of the mass-flux inter-
faces in the continuity equation as given by , followed by substitution of the momentum
prediction equations in their original finite-difference form (as proposed in [6]). However in
the latter case one would need to linearize the water levels at the non-integer indices, which
introduces inconsistencies with the upwind reconstruction of the water levels at the new time
level.



Appendix B

Further study on the existing
finite-difference scheme

B.1 Sources of numerical damping

The discussion in this section centers around the test case concerning a short wave of inter-
mediate amplitude, presented in chapter[{), section[{.1.3.

A short analysis performed in [16] suggested that the numerical damping in figure
is mainly caused by the first-order upwind discretization of the horizontal convection terms.
However it might be that there are other significant sources of damping related to the dis-
cretization in the grid layer at the free-surface.

Apart from the convection scheme for horizontal convection, the accuracy of the approx-
imation in the free-surface layer can also be influenced by

e the discretization of vertical convection for which a backwards Euler scheme is used

e the first-order upwind reconstruction of the free-surface in the velocity points (equation
(13.57))

Furthermore it must be noted that the second-order central scheme for the vertical convection
at the boundaries reduces to a first-order upwind scheme. In the test case under consideration
the wave propagates entirely in the top layer of the grid and the discretization of the convection
terms outside this layer is of secondary importance, hence for this specific wave solution the
discretization of vertical convection is effectively first-order upwind and this is expected to be
a significant source of damping.

In order to further investigate which effects are causing the damping observed in figure
4.2(b)| we have carried out several simulations with adapted versions of the original finite-
difference scheme.

Vertical convection It has been found that also the vertical convection term plays a
role. In the existing finite-difference implementation of the momentum equations an implicit
Euler scheme is used for the vertical convection terms. The discretization in space consists
of a second-order central scheme which near the boundaries reduces to a first-order upwind
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Figure B.1: Illustration of the damping behaviour of the original finite difference model (left) and
the adapted, fully first-order upwind finite-difference method. The figures describe the
horizontal velocity in the top layer at x = 1.25m. As expected the damping behaviour of
both schemes is similar because a small time step is used and the spatial discretization in
the surface layer is identical.

scheme. For the convection of vertical momentum the scheme is given by

n—+1x% n+1x
w.” . —w., .
n i,5,k+1/2 i,5,k—1/2 _pigin
max (w;; 1 /2,0) Arr k=kpt—1 (B.1a)
n+1x n—+1x
w.” . —w. .
n Z7]7k+3/2 szzk_1/2 1,7 7,7;m
wi . ko < k< kplt—1 B.1b
i,9,k+1/2 Az, + Azgr1 ) min max ( )
n+1x% n+1x
w.” . —w, .
. n Zv]7k+3/2 17]’k+1/2 J— Zv]
min(w;; 1 1/2,0) At k=kx, (B.1c)

and for the convection of horizontal momentum it is given by (vertical convection of v is done
similarly)

un+1* . un+1*
o i4+1/2,5,k i+1/2,5,k—1 — nigm
max(wi+1/27j7k, 0)- k= kL (B.1d)
AZkf1/2
un+1* _ un—i—l*
—n i+1/2,5,k+1 i+1/2,5,k—1 i,9 ijin
w, - ki <k <kgl (B.1e)
+1/2,5.k ) max
i+1/2, Azk—1/2 —|—A2k+1/2 i
un-i—l* . un—‘rl*
Ppa— i+1/2,5,k+1 i+1/2,5,k _ 0]
min(wi'y /s 1.5 0) Ny k= ki (B.1f)

where W' is obtained by arithmetic averaging of the neighbouring vertical velocity variables.
The implicit Euler discretization is thought to be an important source of numerical damping.
To confirm this idea the existing scheme for vertical convection in the finite-difference method
is replaced by an explicit scheme. Switching to an explicit treatment of the vertical convection
an alternative needs to be found for the central scheme which in explicit form is unstable.
For this reason it is replaced by a first-order upwind scheme as already used for horizontal
convection. So for internal grid layers the spatial discretization of scheme is changed to
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n n
Wi i k+3/2 — Wijk+1/2
Azpya

w™. — w™.
n 27]7k+1/2 Z7]7k71/2 3 n
max(wi7j’k+1/2, 0)- Are + mln(wi’j’kﬂm, 0)-

(B.2a)

and

n _an
Uit1/2,5.k+1 — Yit1/2,45k
Azpyq /2

n )
Uit1/2.50k — Yit1/2,5k—1
Aqu/z

max(@?+1/27j7k, O) + min(@?+1/27j7k, 0)

(B.2b)

After this adaptation the discretization of the convection is first-order upwind in all direc-
tions and apart from conservation properties becomes comparable to the scheme presented in
chapter [3l The expectations are twofold:

e For large time steps the adapted model should perform better since it does not suffer
from numerical damping in time as the original model does.

e For small time steps the differences should become small since the spatial discretization
of the convection terms in both models is identical.

Figure shows a comparison of the results obtained with the original model and the fully
first-order upwind adaptation of the existing finite-difference method. As expected the results
are very similar because a small time step is used and the spatial discretization used in the
free-surface layer is identical.

Free-surface reconstruction Now let us continue with the fully first-order upwind adap-
tation of the original finite-difference scheme. Another source of numerical damping is ex-
pected to be the reconstruction of the water levels at the velocity points. The first-order
approximation of the water levels leads to significant numerical damping in the mass fluxes
of the continuity equation in the grid layer at the free-surface. The effect of this on the
solution is shortly investigated by replacing the first-order upwind reconstruction with
the following second-order central approximation

1
Cir1/2,5 = B} (Gij + Git1,5) (B.3)

For the fully first-order upwind adaptation of the existing finite-difference approach, using a
central reconstruction of the free-surface level results in further reduction of the numerical
damping, as shown in figure The model is still stable and this could be explained
by the smooth solution under consideration, but also by the larger numerical damping of the
finite-difference convection scheme which compensates for the unstable property of the central
scheme. For the finite-volume method, which already shows somewhat less numerical damping
than the finite-difference implementation, the use of a central free-surface reconstruction
results in an unstable discretization scheme. In the latter case a limiter approach could be used
to obtain higher order accuracy while ensuring monotonicity. The results of this simulation
indicate the benefits that can be obtained from using a higher order approximation for the
water levels at the velocity points, but on the other hand clearly demonstrate the importance
of using a monotone (limiter) approach.

In this section two sources of numerical damping have been identified and after (prelimi-
nary) adaptations the only remaining source of first-order numerical damping is the upwind
discretization of the convection terms.
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Figure B.2: Horizontal velocity in the top layer at = 1.25m for the fully first-order upwind adap-
tation of the existing finite-difference method with a first-order upwind reconstruction of
the free-surface (left) and a second-order central reconstruction of the free-surface (right).
The second-order discretization of the free-surface results in an additional reduction of
the numerical damping.

B.2 Instability of the implicit central scheme

During the simulation of large amplitude waves it was found that the finite-volume method
is more stable than the finite-difference method. Increasing the amplitude even further, the
finite-difference method is not able to produce stable results anymore, whereas the finite-
volume method remains stable. The source of the unstable behaviour of the finite-difference
scheme is thought to be the central discretization of the vertical convection. Since the finite-
volume method also uses an upwind scheme also in the vertical direction it introduces sta-
bilizing dissipation. This idea is confirmed by taking a higher coefficient for the vertical
viscosity. After increasing the amount of vertical viscosity the finite-difference scheme start
to produce similar results as the finite-volume scheme. For the smooth wave solutions under
consideration the differences between the two methods are minimal.



	Introduction
	The free-surface problem
	Categories of flow simulation
	Hydrostatic flow
	Non-hydrostatic flow

	Discretization methods
	Grid ordering
	Z-layer versus sigma-coordinate models
	Finite difference and finite-volume methods

	Existing numerical implementation
	Choosing a convenient discretization scheme

	Momentum conservation; a model study
	shallow-water equations
	Dimensionless form
	Characteristics
	Relative importance

	Conservative and non-conservative upwind schemes
	Prescribed solution forcing
	Numerical scheme of test model
	Three basic convection schemes
	Spatial momentum conservation in non-conservative formulation
	Momentum conservative time integration of the SD-scheme
	Test case description
	Observations
	Conclusions

	A finite-volume discretization
	Coordinate transformed equations
	Transformed free-surface equations

	The staggered z-layer grid
	Vertical grid transformation

	Discretization of the continuity equation
	Discretization of the horizontal momentum equations
	Time evolution of the horizontal momentum volumes
	Discretization of the grid-surface flux

	Discretization of the vertical momentum equation
	Reconstruction of bathymetry and free-surface
	Vertical spacing of the control volumes
	Discretization of the pressure gradient
	First order upwind convection
	Horizontal momentum equations
	Vertical momentum equation

	Boundary conditions and z-layer artifacts
	Open boundaries
	The z-layer at the free-surface
	Corner flow
	Conservation of mass
	Stability in the vertical direction


	Simulations
	Standing wave in a basin
	A small-amplitude wave solution
	A short wave with intermediate amplitude
	Large amplitude waves


	Conclusions and recommendations
	Discussion: a locally boundary-fitted momentum volumes
	Further study on the existing finite-difference scheme
	Sources of numerical damping
	Instability of the implicit central scheme


