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STABILITY ANALYSIS OF A FINITE ELEMENT APPROXIMATION FOR THE
NAVIER-STOKES EQUATION WITH FREE SURFACE

EMMANUEL AUDUSSE!, GABRIEL R. BARRENECHEA?*, ASTRID DECOENE?
AND PIERRICK QUEMAR!

Abstract. In this work we study the numerical approximation of incompressible Navier-Stokes equa-
tions with free surface. The evolution of the free surface is driven by the kinematic boundary condition,
and an Arbitrary Lagrangian Eulerian (ALE) approach is used to derive a (formal) weak formulation
which involves three fields, namely, velocity, pressure, and the function describing the free surface. This
formulation is discretised using finite elements in space and a time-advancing explicit finite difference
scheme in time. In fact, the domain tracking algorithm is explicit: first, we solve the equation for the
free surface, then move the mesh according to the sigma transform, and finally we compute the velocity
and pressure in the updated domain. This explicit strategy is built in such a way that global conser-
vation can be proven, which plays a pivotal role in the proof of stability of the discrete problem. The
well-posedness and stability results are independent of the viscosity of the fluid, but while the proof of
stability for the velocity is valid for all time steps, and all geometries, the stability for the free surface
requires a CFL condition. The performance of the current approach is presented via numerical results
and comparisons with the characteristics finite element method.
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1. INTRODUCTION

Free surface flows appear in numerous applications, ranging from phase-change problems [34], through to
coating flows [15], to glacier movement [29] and oceanographics and costal flows [19], to name just a few. From a
mathematical point of view, the modelling of such problems changes depending on what the application requires.
Sometimes surface tension is added, for example in small scale applications such as air bubbles in water (see,
e.g., the discussion given in [30]), while for larger scale applications such as coastal flows the surface tension
can be neglected (see, e.g. [19]). Regardless of the surface tension, the free surface can be described in terms
of the kinematic boundary condition which, in essence, states that the free surface is advected according to
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the velocity of the fluid. This can be done in a completely explicit way, that is, by deforming the free surface
according to the fluid velocity, or it can be done by solving a transport equation.

From qualitative partial differential equation perspective, the incompressible Navier-Stokes equation with free
surface has been analysed in numerous papers, most of them considering infinite spatial domains, or periodic
boundary conditions. In [4] local existence is proven for the problem considering surface tension and a transport
equation for the free surface. The regularity needed in [4] for the transport problem describing the free surface
is avoided in [39], where existence results are proven under milder conditions. Later, in [18] local existence
results are proven neglecting the surface tension. In all these works, the fact the equation contains viscosity is of
paramount importance, thus their results are not applicable to Euler’s equation in a direct way. The fact that
the solution of the Navier-Stokes equations with free surface tends to that of Euler’s equation with free surface
has only recently been proven in [25].

From a numerical perspective, solving the incompressible Navier-Stokes equation with free surface numerically
using, e.g., finite element methods, has been the topic of numerous studies, especially in the computational
mechanics community, where a vast literature can be found, but mostly lacking a detailed numerical analysis.
Other than the solution of the Navier-Stokes equation itself, one main difficulty of the free surface problem lies
in the fact that the computational mesh needs to change in time to be able to follow the evolution of the domain.
It is a very well documented fact that the naive approach of remeshing at each time step is prohibitely expensive.
So, alternative approaches need to be considered. For example, level set methods can be used in conjunction
with characteristics finite element methods as it has been done, e.g., in [24]. Alternatively, a monolithic approach
can be followed, where a fully space-time problem is solved, see, e.g., [2] where stability results are also obtained
for a problem including surface tension.

One of the most popular approaches for flow problems on evolving domains is the Arbitrary Lagrangian
Eulerian (ALE) approach [21,33]. It consists in defining an arbitrary velocity of the domain that matches
the deformation of its boundaries, allowing for a smooth update of the mesh at each time step. The finite
element method for the ALE formulation of the free surface has been used in several works. For example, in
[26] a characteristics finite element method is proposed, and analysed under the assumption that the discrete
velocity is exactly divergence-free; in [12] a P; —iso — P, element is considered for the velocity while continuous
piecewise linear elements were used for the pressure. Also, in [14,38] stabilised finite element methods are used
to approximate the Navier-Stokes equations with free surface. Despite the large number of papers devoted to
solving the Navier-Stokes equation with free surface using an ALE formulation, up to our best knowledge, the
papers addressing stability and convergence of the numerical schemes are not numerous. For example, in [27] an
ALE finite element method is analysed for a convection-diffusion equation, while in [32] the analysis is performed
for the linear Stokes equations in a moving domain.

The purpose of this work is to make a first step into filling the gap hinted in the last paragraph. More
precisely, we analyse a new finite element method for the Navier-Stokes equations with free surface, without
surface tension. The problem’s unknowns are velocity, pressure, and the position of the free surface, which is
modelled by a transport equation arising from the kinematic condition. The starting point is to provide a formal
weak formulation for this problem based on the use of the Sigma-ALE transform [10], and the writing of the
convective term in its skew-symmetric way. While this weak formulation seems to be novel, it is closely related
to the one used at the discrete level in [16], where an interface problem in MHD is considered. Once the weak
formulation written, we present a finite element method and a mesh tracking strategy. The problem is solved
in a decoupled explicit way, where we first approximate the evolution of the free surface by solving a stabilised
finite element problem for the transport equation driving the free surface. Under an appropriate CFL condition
it can be proven that the water depth remains positive, which is at the heart of the numerical strategy, as this
allows us to define the deformed mesh. Then, as a second step a mesh modification is carried out based on
the sigma transform, and finally, the Navier-Stokes equation is approximated in the deformed domain using
the MINI element for the velocity and pressure, supplemented by a stabilisation term aimed at enhancing the
stability on the free surface. Stability results both for the fluid velocity and for the free surface are given, under
appropriate CFL conditions.
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One important property of the present method, which plays a paramount role in the stability analysis, is the
conservation of the water quantity, a property not shared by every numerical method (in fact, our numerical
experiments show that the characteristics method fails to preserve the water quantity). Moreover, if the problem
is solved in an explicit way by advecting the free surface without solving a transport equation, as done in [14],
then a careful choice for the normal vectors needs to be made in order to ensure global conservation (see, e.g.,
[41]). This process can be recast as an explicit solution of an unstabilised transport equation for the free surface,
which is one possible explanation why, up to our best knowledge, this process has not been analysed. In fact,
in our analysis below both the stabilising term added to the equation for the free surface, and the one added to
the Navier-Stokes component, are of paramount importance.

The rest of the manuscript is organised as follows. The remaining of this first section is devoted to present
the problem of interest and to introduce the Sigma-ALE framework. In Section 2 we introduce the formal weak
formulation and the finte element method used in this work. Well-posedness, conservativity, and stability results
are proven for the finite element method. Finally, in Section 3 we present the results of numerous simulations
in two- and three-dimensional benchmark problems.

1.1. Notation and the problem of interest

Let us first introduce some notations. We will use standard notation for Lebesgue and Sobolev spaces, aligned,
e.g., with [13], and [17]. For a general domain D, W*?(D) denotes the Sobolev space of real-valued functions
defined on the domain D with distributional derivatives of order up to s € N that belong to LP(D). The
associated norm is || - ||sp,p and the seminorm is | - |5 p p. In the case where s = 0, we obtain the Lebesgue
space WOP(D) = LP(D). The case p = 2 will be distinguished by using the Hilbert space W*2(D) = H*(D).
For simplicity, we denote respectively by || - ||s,p and |- |s p the norm and the seminorm in H*(D). In the case,
5 =0,p = 2, the inner product of L?(D) is denoted by (-,-), and the corresponding norm by || - ||, . The norm
of the space of essentially bounded functions L>°(D) is denoted by || - ||, p- For the sake of simplicity, for a
moving domain §,, we use the following notation: (-,-); = (-, -)q, and the corresponding norm |- [lo.+ = || - [|o,e, -
The norm of the space L>°(€2,) is denoted by || - ||co,¢- Finally, we do not make a distinction between norms and
inner products of scalar, and vector/tensor-valued functions.

We denote by V the three-dimensional gradient operator and by V, = the two-dimensional gradient operator
such that for all f:R3 — R and for all g : RZ2 — R:

of of of dg 0Oy

= _— ., — = - = . 1
vf <8l" aya 9z ’ vhor g ( )

Furthermore, we denote the three-dimensional divergence operator by div, such that for all £ = (f1, fa, f3) :

R3 — R3

: Oft  Ofz  Ofs
f=—=4+ == 4 == 2
div Ox * dy + 0z 2)

Over a period of time [0, 7], we consider a homogeneous, Newtonian fluid occupying a domain that varies
with time. To define the domain, we consider the following ingredients:

e w: a fixed two-dimensional domain;
o 'y :={(x,y,b(z,y)) : (x,y) € w}: the bottom of the domain; and
o Iy, :={(z,y,n(t,(z,9))) : (z,y) € w}: the free surface.

So, at any time ¢, the domain €, is given by
Q= {(z,y,2) | (z,y) €w and b(z,y) <z <n(t, (2,y))}- (3)

For simplicity we will suppose that w is a polygon, and that I', is a polyhedral surface. The boundary of €2, is
then given by 09, =T', ,UTI', , UL, where I'; ; is the lateral boundary, considered to be impervious. We denote
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by n the unit outward normal vector on 0f2,. We distinguish between the unit normal on the boundary, and
the normal vector to the free boundary T'; ; given by

ns,t = (_vn(tv (LC, y))v 1)T ’ (4)

%Hn&t on Iy ;. The fluid’s velocity is denoted by w = (u;,uy,u3) and its pressure is denoted p. The

SO N =
Hns,t

horizontal component of the velocity (u;,u,) is denoted by u*. At the free surface L'y ;, these velocities are

r

respectively denoted by ut‘i and (G

Throughout we will denote the physE(n:al time-space domain

8§ = UtE(O,T) {(t,:]}), T € Qt} (5)

We will consider a fluid with constant density p = 1 for simplicity, although computations are made with
p = 1000 kg m—3. Assuming that the only volumetric force is the gravity given by g = —ge, and neglecting the
surface tension, the fluid motion in €2; is governed by the incompressible Navier-Stokes equations:

T (w V)u—divo(up) =g s, (6)

divu =0, ins, (7)

where 1
U(uvp) = QVID(U’) - pIa ID('U/) - 5 (Vu + V’LLT) s

are the total stress and the strain tensors, respectively, and v is the kinematic viscosity (supposed constant
throughout this manuscript). These equations are completed with the following boundary conditions:

o(u,p)n =0, on Ty, (8)
u-n=0, on IUul,,, 9)
(o(u,p)n)-t=0, on [,UT,,, (10)
and the following kinematic condition at the free surface
an .
5 = ul,_, ng, in w (11)

Relation (8) is a dynamic boundary condition at the free surface expressing the continuity of the normal
stress; notice that we have considered a constant atmospheric pressure chosen to be pgi, = 0. Equalities (10)
and (9) are, respectively, a dynamic and a kinematic boundary condition at the lateral boundaries and at the
bottom, modelling slip-conditions. Note that the present work can be extended in a straightforward way to the
case of friction conditions.

Finally, the kinematic condition (11) reflects the fact that fluid particles on the free surface remain at the
surface. This choice guarantees the global conservation of the water quantity, and will be exploited at the
discrete level. Due to the expression (4) for the normal vector on I' ;, the kinematic condition can be rewritten
as follows :

= + ’u|hz°ir Vil =ug),_  nw. (12)

In order to construct our numerical method, (12) is the form of the kinematic condition we will use. Nevertheless,
we will keep in mind the formulation (11) as well.
Finally, the initial conditions for  and u are given by

n(t=0)= n° inw and wu(t=0)=u, in 0, (13)

where u, is divergence-free and satisfies (9).
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1.2. The ALE framework

Our numerical strategy is based on a moving mesh that remains conformal to the free surface at each time step.
For that purpose, we use the Arbitrary Lagrangian Eulerian (ALE) approach, which allows for an arbitrary
choice of the mesh movement inside the fluid domain. The approach can be formulated by defining a fixed
reference domain denoted by Q and a time dependent mapping between Q and the moving physical domain.
We choose Q = w x (0,1), although it could for instance be given by the initial domain. We consider that the
domain only moves in the vertical direction; this movement can be arbitrarily defined in the interior but it must
match the movement of the physical boundaries. We define it by means of the following family of “ALE-Sigma”
mappings (see for instance [10]) :

A:RY x Q- R?
(t, @) —x= (29 2Z(),
where & = (£, 9, 2) and Z is a continuous and monotonic function (0Z/9% > 0) satisfying Z(t, (2,9, 0)) = b(£,9)
and Z(t,(z,9,1)) = n(t, (&,9)), the latter two conditions ensuring that A(t,Q) = Q, for all ¢ > 0. A simple and

classical choice for the function Z is the so-called sigma transform [22,28,42], which has been widely used in
the atmospheric and oceanographic communities (see, e.g., [6,19,36,37]) and is defined as follows :

Z(tv (jj7 Y, 2)) = [n(t’ (jja g)) - b(jja g)} Z+ b(ia Q) (14)

We denote A; = A(t,-) the mapping which at time ¢ > 0 associates a point & € Qtoa point & € Q;. We
define the velocity of the domain, denoted by ¢, as follows:

cu,w>::%§i@,ﬂgﬂ(m)) (0 0, %f (t, A7 ())) - (O,Q7Kuj;;50milvy)2g(uagy)> . (1)

Remark 1.1. It is worth remarking that the definition (15) of the mesh velocity ¢, together with the kinematic
condition (11), imply that w and ¢ are linked as follows:

cn=u-n on the physical boundaries of the domain. (16)

This is the classical consistency condition for an ALE mapping, ensuring that Q; = A(t, ﬁ) for all t > 0.

We introduce the following standard definition of the ALE time derivative

%l )= (A @), where (1, ) = u(t, A(®)) for & € O, (17)
Q

and recall the following relation

ou ou

E(t,az) = . (t,z) — (c(t,z) - V)u(t,x). (18)

With the above notations and assumptions, we derive the following strong form of the free surface Navier—
Stokes equations in the ALE framework:

ou

— 4+ ((u —c)- V)u —divo(u,p) =g, in§, (19)
ot o
divu =0, in§, (20)
o | hor
ot +u ‘hz Vi =ug__ , on (0,7T) X w, (21)

with boundary conditions (8), (9), and (10).
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2. THE FINITE ELEMENT METHOD

In this section we first introduce a weak formulation of the free surface Navier-Stokes equations (19)—(21)
and then its discrete form using a finite element method. Besides presenting the overall numerical strategy, we
also prove global conservation and stability results.

2.1. Weak formulation

The regularity required for the unknowns and test functions depends on the evolution of the domain itself,
and the definition of the ALE transform A. In addition, the transport equation describing the evolution of n
depends on the trace of u on the upper boundary, thus making the choice for test functions for the associated
weak formulation delicate (see [25] for more details). To avoid technical diversions, and since the goal of this
paper is to propose a finite element method for the Navier-Stokes equation with free surface and analyse its
stability (and not to discuss the qualitative properties of the weak formulation itself), we have decided to derive
a formal weak formulation, where we have avoided detailing the functional spaces involved in it. One technical
tool that be of use to us is the following application of Reynolds Transport Theorem (see, e.g., [31]): for any
regular function f the following holds

d of
dt/{;ﬁfdw— Qfatdx‘F/anandS
of .
= —dx + fdivedx + c-Vfdz,
a, 0t o o
and therefore, thanks to (18) we get to
d of
il - - i . 22
dt/Qtfd:E /Qt 5‘t§dw+/ﬂtfleCdx (22)

The first step in the derivation of the weak form is to multiply each equation in (19)—(21) by a test function
and integrating on the corresponding space domain. An integration by parts then leads to the following standard
weak form: Find (u,p,n) such that for all (v,q,) and for almost allt € (0,T)

[ G| vdeteu— o)+ atuo) - bo.p) = (g0) (23)
Q, 875 §
~buq) =0, (24)
0

(o) + @l Il = (g _ ¥ (25)

where the bilinear forms a(-,-),b(-,-) are given by
alu, v) = 2v (]D(u),]D(v))t, (26)
b(v,q) = (divv, q), (27)

and the convective form c(-, -, ) reads
c(u—c,u,v) = (((u —c)- V)u,v) .
¢

Since the ALE time derivative of the test function v is zero, and applying (22) to f = w - v, we can write :

/ Gu -'vdsc:/ Olu - v) _4 u-'udac—/ (u - v)divede. (28)
o, Otlg Q Ot Q, Q,

T
o dt
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Using (28) leads to the following rewriting of (23)
d
2 (W), +ec(u—c u,v) — (udive,v), +a(u,v) — b(v,p) = (g, V). (29)

The last step consists in rewriting the convective term in an antisymmetric way. This will facilitate the stability
analysis greatly (see also [16] where a finite element method based on a similar rewriting of the convective term
was derived in the MHD context). In order to do that, we first note that the convective term c¢(-,-,-) can be
rewritten as follows:

c(u —c,u,v) = %K((u —c)- V)u,v) + (((u —c)- V)um)t]. (30)

t
Integrating by parts on the second term leads to:
( )= )2 () mou ) — 3 (udiv(u - o).v) (31)
c(u—cuv)=tu—cuv)+t((u—c)nu v, —(udvm-c)v).

where
(w,u,v) = %{((w . V)u,v)t - (('w . V)v,u)J (32)

is an antisymmetric form since it satisfies ¢(w, u,v) = —¢(w, v, u). Then, using that u-n = ¢-n (¢f. Rem. 1.1)
on 0, and that w is divergence-free, we reach the following equivalent writing of the convective term

1
c(u —c,u,v) =¢(u — c,u,v) + 3 (u dive, 'u) (33)
t

and we obtain the weak formulation : Find (u,p,n) such that for all (v,q,v) and for almost all t € (0,T)

%(u, v), + a(u,v) + ¢(u — c,u,v) — %(u dive,v), — b(v,p) =(g,v),, (34)
—b(u,q) =0, (35)

0
(r) + @l - In ), =uy 0, (36)

Remark 2.1. It is worth mentioning that, in the context of our model, if at some time ¢t > 0 the water depth
vanishes at some point (z,y) € w, then the time where (¢, z,y) = b(z,y) is the final time of the calculation.
In fact, the definition (14) of the ALE transform A hinges on the assumption n(x,y) > b(z,y) in w. This will
explain later the conditions we have imposed on the time steps in order to ensure that the water height remains
positive. Nevertheless, if the problem data imply that the water height vanishes, then the numerical method
will stop, as the partial differential equation itself stops being a valid model for the situation.

2.2. The discrete problem

Let us now introduce the discrete weak problem. The time interval (0,T) is divided into N time steps of
length At € RT, and denote t" = t"~! + At for n = 1,..., N (we do not suppose that the time step At is
constant in time, but we keep the notation At to avoid unnecessary complications). We denote by (u}}, pi, ny)
the approximation of (u,p,n) at the time ¢t (these will belong to finite element spaces defined below).

In this work, we have chosen to decouple the deformation of the domain and the fluid approximation, and then
we adopt the following explicit numerical strategy to track the evolution of the free surface: given (uj,pp,n}),
then

i/ advect the free surface in order to compute nZ“;
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ii/ update the discrete domain to QZH through the ALE mapping;

iii/ compute the approximate velocity and pressure (uZ‘H, pZ‘H) on the updated domain.

We start defining the finite element spaces in the reference domain (AZ, and in w. Let fPh be a quasi-uniform
simplicial triangulation of the horizontal domain w, made up of triangles of diameter at most b, and let ‘ZA"h be
the triangulation of the reference domain obtained by piling up the horizontal mesh on N, layers on the vertical
from 2 =0 to 2 = 1, and then dividing each resulting prism into 3 tetrahedra. In T) we define the lowest order
mini-element (see [17]), that is, the following finite element spaces for velocity and pressure:

~ A~ = ~ 3 ~ ~
V(9 = {ah e (@)’ 5, € (]P’I(K) @span{bk}> , forall K € fTh}, (37)
95(Q) = {G, € CO(Q) : G| € P(K), for all K € Ty}, (38)

where for a simplex K C R3, by stands for the standard quartic bubble function. In addition 7 is approximated
in the following finite element space

Ny(@) = {ty € COw) : y ], € Py(x) , Vi € Py} (39)
The space Ny (w) is independent of time, and provides a description of the free surface, as at the time ¢" the

free boundary I'}  is given in terms of the finite element approximation of 7, denoted by 7. Using 1, we define
the following discrete ALE mapping Apn: Q — R3 defined as follows:

('T’ Y, Z) = ‘Ah,n(:&) = (i‘v v, (772(33’ :g) - b(iv g)) zZ+ b('%’ :l))) (40)

We thus define the approximated domain R
= Ann(2). (41)
Notice that the discrete domain Q) (defined using the approximated free surface n)') does not coincide with
Q,» (defined using the free surface n(t",.)). The discrete boundary of the domain Q} is denoted 0} and the
discrete free surface part is I'y , then 0Q) = I'y (U T, UT,. The corresponding norm is, by an abuse of
notation, denoted by || - ||o,n, and the discrete inner product on the discrete domain Q' is denoted by (-, ) n-
Using the mapping A,, ,, we also build the corresponding triangulation Tp of the domain QF

TP = {Ah,n(f() /K e ﬁh} . (42)

The elements belonging to T} have diameters at most h. We will distinguish between h (the three-dimensional
diameter of the tetrahedron), and § only when it is needed. Since the ALE mapping A}, ,, 1s affine inside each

element of the triangulation ﬁ\'h, the elements of T} are simplices not containing any hanging nodes as the time
advances.

On the mesh T} and using the discrete ALE mapping Aj, ,, we define the finite element spaces for velocity
and pressure by

V() = {vp: QF = R3, vl =B, 0 A; L, By, € V, ()}, (43)
V3o(Q0) = {vp € V(20 | vf -n=00nT,UT},}, (44)
Q%) ={aqp % =R, g =GnoApn, Gn € WD)} (45)

It is a well-known fact (see, e.g., [17]) that these spaces satisfy the discrete inf-sup condition

(div vy, q)

inf sup Tmr 2 ﬁn, (46)
aR €2n () vrev,(Qn) ||”h||1,nHQh||o,n 0
with G > 0 for all n € {0,...,N}. Even if we do not assume a uniform lower bound for 57, (46) guarantees

that problem (51)—(52), introduced below, is well-posed.
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Remark 2.2. The fact that the pressure space contains constant functions does not damage the inf-sup con-
dition (46), as the velocity space contains functions that don’t vanish on the free surface. In addition, reading
carefully the proof of the inf-sup condition for the MINI-element given in, e.g., [17], we can deduce that 57 > 0,
even if it might degenerate if the mesh T}’ becomes anisotropic (e.g., if the water depth becomes very small).
We should note that estimating the value of this constant for meshes with anisotropic elements is a very difficult
problem (see, e.g., the discussion in [1] where it is stated that numerical evidence hints that the inf-sup constant
for this element degenerates with the aspect ratio of the triangulation). This is, in any case, not a limitation for
the proof of well-posedness of the problem, and for the stability results proven below.

With the previous definitions, we now describe the numerical strategy proposed in this work. The initial
condition 7} is chosen as the Lagrange interpolant of 7°. As initial condition for the velocity we choose the
Stokes projection of wuy; that is, we choose as uj, the unique solution of: find (uf), x;,) € V;, 4(2)) x Q;,(Q)) such
that

(Vuy, Voo — Xn, dive,)n o = (Vug, Vo) Vo, € Vh,0(92)7 (47)
(&, div ug)h,o =0 V&, €9,(09). (48)
Once the initial conditions are given, we detail each of the steps of our decoupled strategy.

e For the first step, we discretise in time and space the problem (36) for the free surface using a first order
forward Euler scheme in time and the space Nb (w). That is, we solve the following problem: Find nZ‘H €
Ny (w) such that for all ¢;, € Ny (w) the following holds

it —np h
ua Ch + U’Z\’ Zrn ’ Vﬁﬁa Ch + 82(77;117 Ch) = (ug,h|z: n ) Ch) ’ (49)
At w Z=np, w h w
where the stabilisation term is given by
n/s.n o h n,hor v n n,hor V 50
sh(nh, Cu) = H’UJHT(UMZ:"}T: VI Y] Ch) o (50)

h|z=nﬁ ||oo,w

e The second step reduces to defining the mesh and the finite element spaces on the new domain Q}LLH using
the discrete ALE mapping as in (40)—(45).

o The third (and final) stage consists in solving the following discrete problem for the velocity and pressure:
Find (u) ! ppt!) € VZF(QZH) x QPFL(QPTY) such that for all (vy,q,) € VZ$1(QZ+1) x QPFH(QT1) the
following holds (here, we denote v;, = (v 3, V5 5, v3 )

(U’Z—i_l: vh)h,n-ﬁ-l - (UZ7 v/}rlb:;l)h,n + At |:6n+1(uz,n+1 - Cz,n-i-la u2+17 vh)
1 n+1d- n n+1 (5 h2 n+1
_§(uh v Ch,nJrl’ vh)h,nJrl + Ap+1 (uh ’ Uh) + T diamw 3,h‘Z:772+1 ’ ’US,h\z:n:Jrl )W
—bn+1(vh,p2“)} = At (8, v4)pnt1s (51)
_anrl(uZJrla Qh) = Oa (52)

where the multilinear forms a,,(-,-), b, 41(-,-) and ¢, (-, -,-) are the analogous of (26), (27) and (32) on
QZ“, respectively, and § > 0 is a non-dimensional stabilisation parameter. For two time steps t™ and t¢,
and a function f defined in wa we denote f/ = fo Appo .A;;n; that is, the function transported to the
domain Q}". So, in (51)—(52) we have, in particular

n+l _ —1 n _..n —1
Vo =V 0Ay 1 0Ay s Uy =Uup 0 Ay, 0 AL L. (53)
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Using a discrete version of (15), the discrete mesh velocity Chont1 18 defined on the domain QZH by

n+1 n
no My — M _2—b
Ch,n+1 - (0707 At 77}?+1 — b) 9 (54)

which is the way it is implemented in (51).

Remark 2.3. It is worth mentioning that one fundamental requirement on the scheme is the fact that nZ‘H
needs to be strictly larger than b in order to define the deformed domain and mesh (c¢f. the definition (40) of the

ALE mapping). Assuming that the initial condition 7° satisfies n° > b, then up to choosing the time step At

small enough, we can always assume that n,?“ > b for every n = 0,..., N — 1. More precisely, we start noticing

that (49) can be rewritten in the following equivalent way
(it =it )y = At { (a3 G = sEO1L G} (55)
for all ¢;, € Ny(w). Let now @, € Ny (w) as the unique solution of
@ns G = (Wi _y 10 G) = SRR G (56)
for all ¢;, € Ny(w). Then, (55) and (56) lead to the following (pointwise) expression for npth:

it (@, y) — b(z,y) = i (2,y) — b(z,y) + At @y (z,y) VY (z,y) € w. (57)

Let .4 be the set of nodes (z;,y;) of the mesh P, where ®, (z;,y;) < 0. If we assume that

(g ) — bz v,
At< min nh(xmyz) (xz’yz)
(@,.9,)€N —®, (7, ;)

; (58)

then, if 7 > b in w, thanks to (57) we have that n;'*" > b in w. It is interesting to notice that (58) is fully
computable, as the solution of (56) requires only the inversion of the mass matrix of Nh (w), which is, in terms
of computational cost, negligeable in comparison to the deformation of the domain and the computation of the
updated velocity. On the other hand, it is also worth mentioning that, in certain circumstances, the restriction
(58) might prevent the algorithm to finalise in finite time, as the time step might get smaller and smaller due
o (58). We have, nevertheless, never encountered such a situation in our numerical experimentation. So, from
now on we assume that the time step At satisfies (58).

We start showing that the discrete problem (51)—(52) is well-posed. We stress that since the equation (49) for
772+1 is an explicit formula relying only on the inversibility of the mass matrix, then proving that the velocity
problem is well-posed gives us an immediate uniqueness result for the free surface.

Proposition 2.4. The discrete variational form (51)—(52) is well-posed.

Proof. Thanks to the discrete inf-sup stability of the mini-element the proof reduces to showing that the bilinear
form

Auptt v,) = (u2+17vh)h,n+1 + At [5n+1(“2,n+1 - CZ,n—i—hu;LH_lvvh)

U;LLJrldiV cZ,nJrl? vh)h,nJrl + an+1(uz+1v vh)] )

_ 2(
is elliptic. For this we study its three components separately. First, a,,,,(-,-) is an elliptic bilinear form thanks
to the Korn and Poincaré inequalities (see [13], Thm. 42.10 and [13], Lem. 3.27, respectively). In addition, for

every v € H'(Q)? we have

-n+1 n n _
Cp, (uh,n+1 ~Chnt+1>Us v) = 0.
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So, to prove the ellipticity of A(,-) it only remains to show that

1- %div ) (59)
The definition (54) for ¢, gives
t iy,
1- ?divcﬁmJrl > W >0, (60)
thus proving the ellipticity of A(-,-), and finishing the proof. |

2.3. Conservation of the water quantity

This section is devoted to proving that the sequence of approximations for the free surface generated by (49)
preserves the global mass conservation. This is equivalent to stating that, once the initial approximation for n°

has been chosen, the volume of the discrete domain remains constant in time, that is, |Q| = |Q} | = --- = |Q)].
Proposition 2.5. Let nzﬂ € Ny (w) be a solution of (49). For alln € N, the following global mass conservation
holds:
[tao= [ (61)
w
As a consequence |Q| = |QF 7 = =[Q)).

Proof. Taking ¢, =1 € N, (w) in (49) we arrive at

(T’ fan 1) (T’n71)w n,hor n
A ho o w1 = (ugh‘ 7”1)“}. (62)

At

The free surface I'}, | can be parametrised by ,» : (z,y) € w — (z,y,m; (2, y)) € R3. This leads to the following
expression for the surface integral of uj; -m on I'y :

ny ny Ox,r  Oxyn
i g = [ (g ) ompte) |25 < S
T A g y

= /uZ hor (g, mp (2, y)) - VR (2, y) dxdy+/u?,h(%y,nﬁ(x,y))dxdy

dz dy

n,hor n
== <uh —op Vi, 1> + (u3 [ )w (63)
Therefore (62) can be rewritten as follows:
(1 — (1) / s
w _ n . G} R 64
AL . uh‘z:n}z" ||n2’s|| h,s ( )

Using that uj -m =0 on 9Qp \ I} | (64) becomes

n+1 1 n o1
U Jor = (15 1) :/ upy -ndS, (65)
At aqy

where we recall that ||n|| = 1. The Gauss theorem and the fact that u}} satisfies (52) and 1 € Q, (Q}) yield

n+1 1 n 1

which concludes the proof. O
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Remark 2.6. The above result justifies our choice to approximate the free surface using an explicit method. In
fact, for the conservation result to hold it is essential that in the right-hand side of (64) the normal vector and
the velocity are defined at the same time step, in order to be able to use the discrete incompressibility condition
on ujy.

2.4. Stability estimate on the velocity field

In this section we provide a stability result for the discrete velocity. Its proof relies on two preliminary results.
The first one is a simplified Geometric Conservation Law (GCL), which is a discrete version of (22), and whose
proof can be found in [9], while the second one is a discrete Gronwall inequality, which is a simplified version of
the inequality proved originally in [20].

Lemma 2.7. Let f: 8 — R be a regular function. Then
/ frHlde — / frlde = At / frHdivey, , dx. (67)
ot " ot ’

Lemma 2.8. Let k, B,aj,b;,v;, 7 =0,...,n, be nonnegative numbers such that

n

an—i—k;Zb <kZ’yjaJ—|—B for n>0.

j=0 j=0

Suppose that kv; < 1, for all j, and set o; = (1 — kvy;)~*. Then

an+kijSBexp kZaj'yj , for m>0. (68)
§=0 j=0

With these tools we now present the main result for stability of the velocity.

Theorem 2.9. Let uj be the solution of (51)—(52). Then, for every m € {0,...,N} the following stability
holds for all At < %

m
b2
il o+ A8 (an (whuiy) + 20 e [ B 0) < ™50 ([ufl3 o +9*T21201).  (69)
n=1
Proof. We consider v, = uZ“ (51), and Cauchy-Schwarz and Young inequalities to get to
1 1 At .
oty s — ek B — i 13— S o v e, s
h2
+ Ata, 4 (up ™ upth) + AtS T o | ugzllz it 15,0 < At llgllo,nt1 [[uj, (70)
Next, to treat the term involving the divergence of the mesh velocity we apply (67) with f = |u}"!? and get
to
At ) 1
= ptdiver o up e = =S llu G + 5 ||U"Jr1 (71)
which, once inserted in (70) leads to:
1 At h?
+1 2 +1 gyl +1
2H uy, ||0n+1 Hu}leon 9 Ay (W uy )+At5m| ghlz nn+1||0w

TA At
< — ||g||0n+1+ [ [ (72)
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where we have also used Young’s inequality on the right-hand side. Using the discrete mass conservation (61)
we easlily obtain

- / g da = g |+ = g7 () (73)
Qn+1

h
and then (72) becomes

” n+1

Hu Bh\z s

~ N 13 + At ag gy (uh ™ wp ™) + 2880

Td iamw
<TAtg |Q |+ ||Un+1||o,n+1-

Finally, adding for n =0,...,m — 1 we get

2

i 13, +Atz ( (up, up) + 26 ) < lupllg o + g*T2|%] + - Z i 15,0 »

T diamw Il U3, hlz=n;;

and the proof follows using the discrete Gronwall’s inequality given in Lemma 2.8 with v; =T~ L k= At, and
= [luplI3.0 + 9> |%. U

Remark 2.10. In the absence of gravity (¢ = 0), we obtain the following energy estimate, reminiscent of
Proposition 3 from [16]:
1
[l nt \|0n+1§||uh||0n forn=0,1,2,....

It is also important to mention that the above stability result was obtained without any assumption on the
shape of the domain €2} or the regularity of the triangulation J}'". In fact, Green’s formula requires the domain
to be Lipschitz, but thls does not imply that the family {Qp} needs to be uniformily Lipschitz. In addition, the
global conservation of the water quantity Lemma 2.5 was of paramount importance. Finally, we remark that
this stability result, and every result proven in this section, is independent of the fluid viscosity, which explains
why the present numerical strategy also provides satisfactory results in the inviscid case.

2.5. Stability estimate on the free surface

In this section we show the stability of the approximation for the free surface given by (49). Throughout
this section we will suppose that the time step satisfies, in addition to (58), the following CFL condition: There
exists a constant o > 0 small enough such that
At < 0

Huh‘z:n'}’f 00,w

)

. (74)

It is worth stressing at this point that (74) is a condition on the time step that will be used to compute
(w™t pntl gn ) and thus u}! is known at this stage.

One technical result we will use is the following: since the mesh Py is quasi-uniform, the following global
inverse inequality holds (see, e.g., [13, Ch. 12]): there exists ¢, > 0 such that

mv

Vg1 0 < mvh_ln%no,w Vb € Ny (w)- (75)
Lemma 2.11. Let us suppose that the CFL condition (74) holds with a constant oy such that
1
S Ity

where c;,, is the constant in the inverse inequality (75). Then, the following bound holds for nj; € Ny (w), the
solution of (49)

It =R < A (2 _ B+ s R i
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Proof. We take ¢, = ;"' — n7 in (49) to obtain

n+1

Jh
I = i = D[ (g Wi = i) = (g Vgt = )]

=np

—ALSF (T =), (77)

and using the Cauchy—Schwarz’s inequality gives

h
it =i 5 0 <Aty = nillow [ s ny._ llow + [y = 'Vﬂml@w}
N h

+ At spp ™ =) (78)

We next bound the terms on the right-hand side of (78). The norm of the convective derivative is linked to the
stabilisation term as follows:

,h h
n,hor ni2 ”uz\z:; ”00740 nrn ”u’Z|zO: ||oo ,w n12
Huhf;:ﬂg 'vnhHOM = f sn(nsmy) = f (i ls. (79)

Replacing (79) in (78) leads to

,h 1
g L

hlZ k.
It = mt 1§ 0 <AL npt! 145y llow + i il
h [)2
+ A s =) - (80)
It only remains to bound the stabilization term s} (n, ;™" — n}). Since s7(-,-) is symmetric we can use
Cauchy-Schwarz’s inequality and obtain
1 1
sl =) < sh(uni) 2 sy (o™ = o np ™ — i)
h2 h
gl e VO =) (81)
i I
and then:
1 hor 1
s,y ™ =) < 0F gl [lup” o 13w 1V (0 n =)o (82)
Using the inverse inequality (75) on (82) yields:
h
(ﬁhﬂlzﬂ—nﬁ) S Cinv h |77h Huzszﬂ; 00,w Hnn+1 77}? 0,w-" (83)
We insert (83) in (80) and we have:
I = i3 < Al = il [nu;’,mz:nn lo.c
1
075l [l o + e 0] (84)

n+1

Dividing by |7, — nj |0, and squaring yields

_ 2
I = B o < A (20 1B 207 R ™ o [1+ cin]?]

h
<2 Ay B+ 250 IR TR e (14 2]

Hence, an application of the CFL condition (74) and the hypothe51s on the size of o, conclude the proof. [J
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We finish this section by the main stability result concerning the free surface.

Theorem 2.12. Let us suppose that (74) holds, and let ny € Ny(w) be the solution of (49). Then, for all
m € {0,...,N} the following stability bound holds:

m—1
1115 0 + At Z sy (i) < Iplls o + Co + T2 Cem== (lupllgo+g°T* %) , (85)
n=1
where 1
~ Qp
Cy = diamw Q)| + ap|w|diamw? and C = p + 55 g (86)

Proof. Taking ¢, = ny in (49) we get :

n n NN N n,hor n n
7 8 — Ih 180 + 2 A sh (it i) = 288 (= upi ™ -V e ) + 00 =50 (87)

We develop each term in the right-hand side of the last equality. Using that —uzlhor Vi tug, =up-ny
on the free surface and changing variables it can be seen that
nn
(=g VR o= [ i (55)
h, ,S

Using that ny|rr = z, Green’s formula, the fact that uj satisfies (52) and that z € Q,,(€27), the conservation
of the water quantity, and Young’s inequality, we get

n,hor n n n . n "
(- | VU T ) = zuy -ndly
- o oy

= / zdivuyde + Vz-upde
I Qp
—_———
=0

= / Ug,hd$
I

1
< Q52 ||U§L,h||o,9;;

diamw T
< O —— a2 o 89
< S0+ s gl o (89)

To bound the remaining term on the right-hand side of (87), we start using the CFL condition (74) to reach
the following bound:

AN
h

2. < 200Vl At ) _ o

W

At ) T
< q (?|w|d1amw2 + T2 Ath? ||u§’h|2="2 ||(2)w) (90)
Inserting this last bound in Lemma 2.11 we arrive at
n a|w|diamw? o
I IR, < A QO OO L Ap2 g IR ARG ). (91)

Thus, applying (89) and (91) in (87) we obtain

n+1

25| +

I (dlamw

o |w|diamw?
S A PN EAURA RN + Golvldiame Ty

T a,T
At n|2 0 At 2 n
A IR+ o AR |

3w (92)
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Finally, adding over n = 0,...,m — 1 we arrive at
m—1
NG + A D sh(nit,nk)
n=0
m—1 a T m—1
02 n||2 0 2 n 2
< Il + Co + At Jiamw Z [upllg,, + el At Z b ||U3,h|2:ng 16,0
n=0 n=0
T2 aT =
02 2 L 0 2 2
< 715, + Co + diamw max{|luyllg, :n=0,...,m—1} + Jiamw? At 7;) ) ||Ug,h|2:ng, 15w »

where C, is given by (86). The proof is finished by applying Theorem 2.9 to bound the last two terms in the
right-hand side. (]

Remark 2.13. The last result is the reason why the stabilising term

2
[] n+1

. 15U
T diamw * 3:hlz=n, "

3,h\z:ns+1)w )

was added to the discrete problem in (52). This is a penalisation term, that can be interpreted as a forcing one
by seeing that it is weak imposition of the boundary condition on the normal stress o(u,p)n = —§ #:mwu?,e?,
on the free boundary. If § = 0, similar stability results can be obtained, under stronger assumptions on linking
the mesh size and the time-step (reminiscent of the ones found in the literature dealing with stabilised finite
element for fluids, see, e.g., [3,5,7]).

3. NUMERICAL RESULTS

This section is devoted to test the performance of the present numerical strategy through some classical
benchmarks. All the examples presented here involve a flat bottom and slip or no-slip boundary conditions on
the bottom and on lateral boundaries. The first three examples are posed in a two-dimensional domain, and for
them an analytical approximation of the solution is available. This approximation will be used as the reference,
and the numerical solution will be compared to it. In addition, in the first example we compare our numerical
results to those obtained using the approach presented in [26] and [11], which is based on a characteristics
method in the ALE frame for the convection of the free surface (and the fluid velocity). The characteristics
method is a well-established first order consistent method for the convection equation, that has shown stable
results in its application to the Navier-Stokes with free surface (although, up to our best knoeledge, its stability
and convergence analysis has not been carried out). However, as our numerical experiments also show, it fails
to preserve the total water quantity, while the present method does. The second example is devoted to the
propagation of a nonlinear soliton and the third one to a recirculation process. The final example presents a
three dimensional application. In all the test cases, the time step is chosen in order to satisfy the CFL condition
(74). In addition, in all the similations the parameter d in (52) has been chosen as § = T'diamw. Experiments
with larger values of this parameter (not reported here) show that the results can get very diffusive. So, ¢ should
not be taken too large in order to avoid an excessive smearing of the results.

3.1. Two-dimensional small amplitude water waves

The first numerical test considers a sinusoidal free surface profile and a fluid at rest at the initial time. This
test has been solved previously in, e.g., [11]. The density of the fluid is p = 103 kg-m~2 and the fluid is assumed
to be inviscid; thus, the total energy is preserved and a continuous exchange of potential and kinetic energy
takes place. The computational domain is a closed basin with side L = 10 m, equilibrium water depth H = 10 m
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FIGURE 1. Time evolution of the computed free surface at z = Om for At = 0.2 (left) and
At = 0.02 (right).

and constant bottom at z = 0. We denote by 7, the amplitude of the initial wave (taken in this example to be
no = 0.1m), and by k = w/L its wave number. The initial free surface profile is then given by
n°(x) = H + nq cos (kz).

In this case the small amplitude wave theory for the linearised equations provides an accurate approximation
of the solution — see for instance [8]. It is defined as follows:

n(t,x) = H +mn, cos(kz) cos(wt),

uy(t,x,2) = wng % sin (kz) sin (wt), (93)
us(t,x,2) = —wng % cos (kx) sin (wt),

with the dispersion relation w? = gk tanh (kH). The space step is taken equal to 1 m and 0.1 m, and for each of
these spatial resolutions, the time step is respectively equal to 0.2s and 0.02s.

Figure 1 depicts the time evolution of a point of the free surface (at abscissa £ = 0) computed with the
current method and the method based on characteristics, both compared to the reference solution given by (93)
for the two different space/time meshes. For the coarse mesh (figure on the left), we observe different behaviours
for the current and the characteristic methods. The period of the oscillations is relatively well captured by both
methods, even if it is slightly shortened for the characteristic method. But the amplitude of the oscillations
is quite different : for the current method, one observes a noticeable but classical decreasing linked to its
numerical diffusion, whereas for the characteristic method one first observes an increasing of the amplitude of
the oscillations (and then of the potential energy) which then slightly decreases with time. When considering a
refined mesh, both methods give very similar results and are in good agreement with the linearised solution.

To showcase the conservativity of the current approach we define the relative mass loss of the fluid as follows

x,t))dx
Ay = @ t)dr

L N(x,0)dx
Figure 2 shows the relative mass loss during the simulations, where we can observe that, while the present
method preserves the mass up to machine precision, the characteristics method presents a loss of mass that
continuously increases in time (although, as expected, this loss of mass decreases as the mesh and time steps
get finer).
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FIGURE 2. Time evolution of the computed relative total mass loss.

3.2. Two-dimensional solitary wave

The second numerical test considers a non linear wave that propagates on flat bottom from left to right
without deformation, see [40]. The computational domain is a closed basin with length L = 600 m, equilibrium
water depth H = 10m and constant bottom at z = —10m. The density of the fluid is p = 103kg - m™3 and the
fluid is assumed to be non viscous. For moderate amplitude waves, an approximated solution is available, see
[23]. This hydrostatic approximation of the velocity (uq,us) and free surface 1 reads

Mo 31
uqy(t,x) = gHE sech? ( 4H()3(;v—ct)> )

n(t, z) :H(l—l— u\%?) :

_ nz+H 2 3 g 2 3 1o
U3(t7 Z, Z) = 3gH ET sech ( Zﬁ(z — Ct) tanh Zﬁ(x — Ct) y

c=1/g9(H +mny),

where g = 9.81m-s™2 and 7, = 1m.

We approximate this problem using a space step equal to 1 m and a time step equal to 6 x 10~2s. In Figure 3
we compare our computed solution with this analytical approximated solution at times ¢t = 12s and ¢t = 24s. We
observe a good agreement for the position and the amplitude of the soliton. Some small spurious oscillations are
visible on the wake of the soliton wave. It is worth mentioning that such oscillations also appear in the solution
for other numerical methods for this problem; for example, numerical experiments for using the characteristcs
method (not reported here), also show similar oscillations.
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FIGURE 4. Computed free surface at different times (left) and velocity field at ¢ = 150s (right).

3.3. Wind induced circulation

The third numerical test considers the flow induced by wind blowing at the surface of a closed channel, see [40].
The computational domain is a rectangular channel with length L = 6 m, equilibrium water depth H = 10m
and constant bottom at z = 0m. The fluid is viscous with a kinematic viscosity coefficient p = 10m?s~!, and
its density is p = 1029kgm 2. On the lateral boundaries, we consider slip boundary conditions, while on the
bottom a no-slip condition w = 0 is imposed. The flow is initially at rest. At the initial time, the channel is
submitted to a constant wind with (horizontal) velocity u,, = 1ms~!. The force due to the wind is computed
with the formula

T = PadS ||ty ||ty s K =0.05.

For this example we have considered a space step equal to 0.1 m and a time step equal to 0.03s. In the left
pannel of Figure 4 we depict the evolution of the free surface through time, where we can observe that the
fluid reaches a steady-state recirculation, which is depicted in its right pannel. In the cross-section z = 3m, a
semi-analytical approximation of the horizontal velocity can be found in [35], and is given by

TwH

o (322 —4z +1). (94)

uy(z) =
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FI1GURE 5. Vertical profile of the horizontal velocity at the center of the domain.

This semi-analytical approximation is used as a target for comparison. In Figure 5 we depict the numerical
solution and the approximation given by (94), where we can see that both are in good agreement.

3.4. Three-dimensional wave separation

The final test case considered in this paper corresponds to the propagation and the reflection of water waves
in a three-dimensional closed basin (see e.g. [11]). We consider a square basin with side L = 10m and with a
water depth at the rest H = 1 m. The basin is filled by a fluid whose initial free surface is the Gaussian shape
function of amplitude n, = 0.5m given by:

n(z,0) = H + nyexp [— 0.5 (x - §>2] (95)

The peak of the Gaussian function is initially located at the center of the two-dimensional domain w. We assume
a flat bottom located at z = —H. At the initial time, the velocity field is assumed to be zero. The density and
the viscosity of the fluid are respectively p = 103kg-m~=2 and p = 10~ ' kg- (m-s)~!. Under the influence of the
gravity, water waves are created and propagate to the extrema of the basin. At time ¢ & 3s, the water waves
reflect against the side walls and go back to the center of the basin.

The simulation of the propagation of the water wave is performed over T'= 10s. The reference mesh ‘3’2’3 is
built by choosing the horizontal space step b and the vertical one Az equal to 0.25 m. The mesh {‘Jﬁ’gD}nZO,.. T
is built by distributing the vertical layers of ﬁ',i’D using the ALE-Sigma transformation. The time step is chosen
equal to At = 0.02s. In Figure 6 we depict snapshots of the free surface at different times, where it can be
observed the reflection of the free surface once it has reached the boundary of the domain. Finally, in Figure 7
we present the time evolution of the position of the free surface at the center of the basin for quantitative
comparisons.



FEM FOR FREE SURFACE FLOWS 127

1.08
1.06
104
1.02
1.00
0.98
0.96

15
x(m) 20 0

15
x(m) 20 0

Initial configuration At time t = 1.8

1.08 1.08
1.06 1.06
1.04 1.04
1.02 1.02
1.00 1.00
0.98 0.98
0.96 0.96
20 20

15
x(m) 20 0

15
x(m) 20 0

At time t = 2.s At time t = 3.8

1.08
1.06
104
1.02
1.00
0.98
0.96

15
x(m) 20 0

15
x(m) 20 0

At time t = 4.s At time t =5.s

FIGURE 6. Free surface at different times.
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FIGURE 7. Time evolution of the computed free surface at the center of the bassin.

4. CONCLUSIONS AND OUTLOOK

In this work we introduced a finite element method for an ALE formulation of the Navier-Stokes equation with
free surface, and performed its stability analysis. The method is explicit, thus decouples the approximation of
the fluid and free surface parts. Under appropriate conditions on the time step, the positivity of the fluid depth,
as well as the stability of the fluid and the free surface can be proven. In addition, neither the stabilisation added
to the transport equation, nor the stabilising term added to the Navier-Stokes part affect the preservation of
the water quantity, and are instrumental in the proof of the stability of the discrete free surface. The numerical
experiments confirm the above results, and confirm, in particular, the global conservation proven (a feature not
shared by other alternatives).

Despite the results obtained in this work, there are several questions that remain open. In particular, wether
we can circumvent the CFL condition (58) or not remains an open question. In our numerical experiments,
imposing that condition in a strong way was never necessary, but the possibility of introducing a numerical
method that guarantees that n™(x,y) > b(z,y) wniformly in w is a very challenging and interesting open
question. More generally, proving that any possibile solution (u,p,n) of the weak problem (34)—(36) satisfies
n(t,x,y) > b(x,y) for (almost) all (z,y) € w and all t > 0 is, up to our best knowledge, an open question (the
response to which we conjecture will depend on the data of the problem.) In addition, the convergence of the
numerical method proposed in this work to a weak solution of our problem is also a difficult open problem.
These, and other, open problems will be the subject of future research.
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