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A projection based Variational Multiscale Method for
Atmosphere-Ocean Interaction
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Abstract

The proposed method aims to approximate a solution of a fluid-fluid interaction problem
in case of low viscosities. The nonlinear interface condition on the joint boundary allows for
this problem to be viewed as a simplified version of the atmosphere-ocean coupling. Thus, the
proposed method should be viewed as potentially applicable to air-sea coupled flows in turbulent
regime. The method consists of two key ingredients. The geometric averaging approach is used
for efficient and stable decoupling of the problem, which would allow for the usage of preexisting
codes for the air and sea domain separately, as “black boxes”. This is combined with the
variational multiscale stabilization technique for treating flows at high Reynolds numbers. We
prove the stability and accuracy of the method, and provide several numerical tests to assess
both the quantitative and qualitative features of the computed solution.

1 Introduction

The study of solving coupled Navier-Stokes equations with special interface conditions is of consid-
erable interest, for instance in the simulation of atmosphere-ocean (AQO) interaction or two layers of
a stratified fluid. In this paper, we investigate a low-viscosity fluid-fluid interaction problem, aiming
at modeling AO flow in a turbulent regime.

Consider the d-dimensional (d = 2, 3) polygonal or polyhedral domain ) in space that consists of
two subdomains €, and Qg, coupled across an interface I, for times ¢ € [0,7]. Coupling problem is:
givenv; > 0, f; : [0, 7] — H ()% u;(0) € HY(;)% and k € R, find (fori = 1,2) u; : Q;x[0,T] — R?
and p; : Q; x [0,T] — R satisfying (for 0 <t < T

Owu; — vildu; +u; - Vu; +Vp, = fi in €;, (1.1)
—vify; - Vu, -7 = Klu; —ul(u; —uy) -7 onlfori,j=1,2, i#j5, (1.2)

u;-n; = 0 on [ fori,j=1,2, (1.3)

Vou = 0 in Q;, (1.4)

ui(2,0) = ud(2) in Q;, (1.5)

u;, = 0 onI'; =90\ I, (1.6)

where | - | represents the Euclidean norm and the vectors 7; are the unit normals on 0€;, and 7 is

any vector such that 7-7n; = 0. Here u;, and p; denote the unknown velocity fields and pressure. The
parameters are v; kinematic viscosities, f; the body forcing on the velocity, s the friction parameter
(frictional drag force is assumed to be proportional to the square of the jump of the velocities across
the interface).
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Numerical methods for solving this type of coupled problems in laminar flow regime have been
investigated [3, [6l 27, [1]. In [6], IMEX and geometric averaging (GA) time stepping methods have
been proposed (and further developed in [I]) for the Navier-Stokes equations with nonlinear interface
condition.

The study of AO interaction has received considerable interest in the last thirty years, starting
with the seminal paper of Lions, Temam and Wang, [21, 22], on the analysis of full equations for
AO flow. Today, many models exist and an abundance of software code is available for climate
models (both global and regional), hurricane propagation, coastal weather prediction, etc. see, e.g.,
[2, [4, 25] and references therein. The reasoning behind most of these models is as follows: the
boundary condition on the joint AO interface must be chosen in such a way, that fluxes of conserved
quantities are allowed to pass from one domain to the other. In particular, the nonlinear interface
condition (1.2)), together with ensures that the energy is being passed between the two domains
in the model above, with the global energy still being conserved.

The AO coupling problem (as well as its modest version, the fluid-fluid interaction with nonlinear
coupling, considered in this report) provides many challenges. In addition to the usual issues one has
to overcome when solving the Navier-Stokes equations, the AO models should allow to use different
spacial and temporal scales for the atmosphere and ocean domains, as the energy in the atmosphere
remains significant at smaller time scales and larger spatial scales, than the energy of the ocean. In
order to do so, as well as make use of the existing codes written separately for the fluid flows in
the air or the ocean domains, one needs to create partitioned methods, that allow for a stable and
accurate decoupling of the AO system.

The literature on numerical analysis of time-dependent coupling problem — is somewhat
scarse; some approaches to creating a stable, accurate, computationally attractive decoupling method
can be found in [3} 6l [5, 20, 27, [1]. The methods in [20] [I] provide second order accuracy in temporal
discretization. However, the authors could not find any reports on methods for approximating the
solution of - in a turbulent regime. This problem is magnified over the usual issues in
turbulence modeling, because of several extra obstacles: the size of the problem, the necessity to
treat the atmosphere and ocean codes as “black boxes” - therefore utilizing one of only a few existing
decoupling methods; and, finally, the lack of benchmark problems for turbulent AO coupling. We
propose to start working in this direction by using a stabilization technique for low-viscosity problem
i s )

Various stabilizations have proven to be essential computational tools for the numerical simu-
lations.The general idea of two level stabilization is pioneered by Marion and Xu in [23] and the
analysis for Navier-Stokes is presented in seminal papers [8, [9]. This idea has been strongly con-
nected with variational multiscale (VMS) methods were introduced in [15, [12]. VMS methods have
proven to be an accurate and systematic approach to the numerical simulation of multiphysics flows
and different realizations of VMS in the literature exist, e.g., see[I1] 26| 16, [17]. In particular, we
consider a projection-based VMS in this paper which has been proposed in [19]. According to VMS
concept, global stabilization is introduced in all scales, then removes the effective stabilization on
the large scales of the solution. In this way, stabilization is effective only on the smallest scales,
where the non-physical oscillations occur. For more details, we refer the reader to [16] [17]. We also
refer to [24] for the derivation of the different VMS methods for turbulent flow simulations.

Due to the success of VMS method, there is a natural desire to introduce this accurate and
systematic approach to the simulation of atmosphere-ocean interaction. We consider an extension
of VMS method with GA of the nonlinear interface condition. As first contribution of this paper,
we first show the conservation of GA-VMS method’s discrete kinetic energy, frequently evaluated
quantity of interest in AO flow simulations along with stability and long-time stability properties of
GA-VMS method. We show both stability bounds are unconditional, i.e., without any restriction on
time step size. Secondly, we provide a precise analysis of the stability, convergence and accuracy of
the GA-VMS method. Lastly, we present numerical studies in case of different viscosities compared
with monolithically coupled algorithms.

The paper is organized as follows. The GA-VMS method for solving — in the case of
high Reynolds number(s) is presented in Section 2, along with a short discussion on an alternative
formulation of the method. After mathematical preliminaries are introduced in Section 3, a complete



numerical analysis is then done on the proposed method in Section 4. Finally, Section 5 provides
the numerical tests that validate the theoretical findings, and conclusions are given in Section 6.

2 GA-VMS method for atmosphere-ocean interaction prob-
lem

In this paper, standard notations of Lebesgue and Sobolev spaces are used. The space (L?(£2))?

is equipped with the inner product, (-,-) and the norm | - ||. In particular, the norm L3(I) at the
interface will be denoted by || - ||;. The Hilbert space (H*(2))? is equipped with the norm || - ||.
The norm of the dual space of (H~1(Q2)) of (HJ(£2)) is denoted by | - |-1,0. The other norms are
labeled with subscripts.

For the weak formulation of problem —, we use the function spaces for i = 1,2

X, ={ve L) : Vve L)%™ v=0 on OQ\I, v-f; =0onI},
Q;

Herein, define X = X; x X5 and Q = Q1 x Q2. For w; € X; and ¢; € Q;, we denote u = (u1, ua)
and q = (q1, q2), respectively.

Using these function spaces, the weak formulation of — is as follows: Find (u;,p;) €
(X;,Q;) for i,5 = 1,2, i # j such that for all (v;,¢;) € (X;, Q)

(O, vi)o, + vi(Vug, Vuy)a, + ¢i(uisui, vi) — (pi, V- vi)a, + (V- i, ¢i)a,
—l—n/ lu; — wjl(u; — uj)vids = (fi, vi)a,- (2.1)
I

Here and in the rest of the paper, ¢;(+;-,-) denotes the usual, explicitly skew symmetrized trilinear
form

1 1
ci(u;v,w) = é(u Vo, w)q, — i(u -Vw,v)q, (2.2)

for functions u,v,w € X;, i = 1,2 on ;. Notice the well known property

ci(uyv,w)q, = —c;i(u;w,v)q

for all u,v,w € X; such that in particular ¢;(u;v,v) = 0 for all u,v € X.

The standard monolithic weak formulation of (1.1)-(1.6) is obtained by summing (2.1)) over for
1,7 =1,2, i # j and is to find (u,p) € (X, Q) such that for all (v,q) € (X, Q)

(Oyu,v) +v(Vu, Vv) + c(u;u,v) — (p,V-v) + (V-u,q) + H/[u] [u]vds = (f,v)q,, (2.3)
I
where [-] denotes the jump across the interface I and f = f;, v = v; on ;.

For finite element discretization, let T and T be admissible triangulations of €2;, where T
refers to fine mesh and T denotes the coarse mesh. Let (X!, Q") C (X;,Q;) be conforming finite
element spaces satisfying the so-called discrete inf-sup condition [10, 13]. In our tests, we have
used the velocity-pressure pairs of spaces (Px, Px—1), k > 2. Let Vih be the space of the discretely
divergence-free functions

Vih = {up,; € Xih (qni, V-oni) =0, for all g, € Q?}, (2.4)

which is a closed subspace of X!". The dual space of V; is given by V;»* with norm || - ||y»-.We also
need to introduce the space

L¥RY, V™) = {fi: Q¢ xRY - R,IM < cowith || fi(t)||yr < Ma.e.t >0}  (2.5)

To solve two decoupled systems (atmosphere and ocean separately) through GA on the interface
with the projection-based VMS formulation, let LF < (L?(2))%*¢ be a finite dimensional space of



functions defined on (); representing a coarse or large scale space and let vy be eddy viscosity term
assumed herein a non-negative function depending on the mesh size h.

We now present the projection-based VMS discretization of by using the Euler method
in time. For this purpose, consider a partition 0 = tg < t; < --- < tpy = T of the time interval
[0,T] and define At = T/M, t,, = nAt. GA-VMS formulation applied to the problem reads as
follows: Find (uﬁjl,pﬁtl,GEﬂ’nH) € (XM Q! L) satisfying

)

uZJ'_l — uZ .
( = At - , Uh,i)Qi + (l/i + I/T)(V’uzvtl, V'Uh,i)ﬂi + Ci(qul; qul, 'Uh,i) — (pZJrl V- Uh,z’)

71 ’

e, + 5 / [ o ads — & / [l [V2 [l 2, sds

= (MY oni)a, eGP, Vo) (2.6)
(G = Vup ;, L )a, =0,

(3 i

for all (vhyi,qhyi,LzH) € (Xih, f,Lf{)

Remark 2.1. In , the tensor Gg{’" represents the large scales of Vuy, ;, defined by L*-projection
of Vuy ; on §; into the large scale space LY (see Definition . Hence, the difference Gg{’" -
Vuy ; represents the resolved small scales. This way, the GA-VMS method — introduces
the additional viscous term into the momentum equation acting only on the resolved small scales.
We note that the L?- projection terms for GEH’" can be discretized implicitly or explicitly in time.
We will consider here the computationally attractive explicit discretization, and refer the reader to
[17, (18] for further discussions on explicit vs. implicit discretizations of GE-HI’".

Remark 2.2. In GA-VMS formulation of —, the large scale spaces L and vr parameters
must be chosen. The first approach is to define LI using in lower order finite element spaces on the
same mesh, provided that finite element spaces (th,Qf) are high enough order. Second approach
is to define LT on a coarser grid than (X!, QF), see, e.g., [17, [18]. Herein, we will use the first
way which is the most common choice in geophysical problems. Thus, we choose L to be piecewise
polynomials of degree k — 1. The choice of the parameter is vp = h is typical for various artificial
viscosity-type models.

With the discrete inf-sup condition, GA-VMS formulation (2.6)-(2.7) can be computed equiva-
lently solving: Find (upi',upb!, Gy, G, ) € (Vi Vi, L, LY) such that

up it —up
(———=, o), + (11 +vr)(Vup i, Vowa)e, +a(up s uptt oo,

At
+r / 2 o s — 5 / a5 [ [ 2, 1 ds
I I

= (MY on1)a, + eGP, Vo), (2.8)
(Gllﬁl’n - VUZ,DL{{)KL' =0,

and
“231 —Up o
(A7 Uh)as + (2 + vr) (Vup bl Vor o), + co(up b up bt vn2)a,
+5 / [t ods — & / a3 |2 [ Y] 20, ods
(fat, Up,2)0, + VT(GI;L”’ Vup,2), (2.10)
(G = Vi 5, L5 o, =0, (2.11)

for all (vp, 1, vn.0, L, L) € (VA VR L L.



Remark 2.3. Notice that the GA-VMS method i derived based on the variational
formulation (2.1] (W - or, equivalently, one could derive m 2.11)) from (1.1] ., but the coefficients
v; would need to be replaced with v;+vr in (1.4 If, however one tried to create a GA-VMS method

from (1.1} ., all the interface integrals in - would be multiplied by ”““’T Numerical
tests show that this alternative approach fails to provide good quality apprommatwns when v; are

small.

3 Mathematical Preliminaries

In this section, some inequalities and definitions are introduced. The following lemmas are required
for the analysis.

Lemma 3.1. Let o, 3,0 € H'(Q;) for i = 1,2, then there exists constants C(£;) > 0 such that

1/2 1/2

ci(a;ﬁve)ﬂi é ( )|
tﬁamme < c@)llalllB): 16l
lolr < @) (el IVald +lald I valy®) (3.1)

Proof. The first two bounds are standard - see, e.g., Lemma 2.1 on p. 1301 of [6]. The third bound
can be found in [7], see Theorem I11.4.1, p. 63. O

Lemma 3.2. Let a; € X;, 0; € X;, B € H'() and €;,€j,5,,¢; (i,5 = 1,2) be positive constants,
then one

Cr? € V;
H/laill[ﬁ]H@j\ < lealiZIBIIE + 116516, + 5= 1965, (3-2)
T Vj 26]
6 € 6112 1 5 611912
« [ladiBle] < cxs (S8, + LB 12,
I Vi Vj
Vi 2 Y 2
Y va |2 + 2 ve, |2, 3.3
T + 790 (33
6/ 16( 2 L 6 2 L 250 e
w [lalliglie) < Cnlaslt (18113, + a1, + L1617, )
I g1 Vs vj
%1 2 Vo 2
— — 0; A4
A+ L IVBal, + 2190, 1, (3.4)
Proof. Use Lemma [3.1] and Young’s inequality (see Lemma 2.2 on p. 1302 of [6]). O

Denoting the corresponding Galerkin approximations of (u;, p;) in (X, Q;) by (vh.i,qns), one
can assume that the following approximation assumptions (see [10]):

A

mnom—%mﬂww—wmog,cMﬂmmﬂ7 (3.5)
Xi

Vh,i

IN

Q 1ps — an.ql| Ch¥||ps|x. (3.6)

q;”e

The L? projection is defined in the usual way.

Definition 3.1. The L? projection P2 of a given function IL onto the finite element space L is the
solution of the following : find L; = P*1L; € L such that

(L; — PPL;, Sy) =0, (3.7)

for all Sy € LZ-H.



Hence, we get
ILi — PHPLs|| < CH®|Li 1, (3.8)

for all L € (L(£2;))4*4 N (HF1(€;))4x4,

We note that while the larger choice of the coarse mesh size H provides more efficient projections
into large scale spaces L and reduces storage, the accuracy of the solutions decreases. For k = 2, the
typical choice is H = O(h'/?) for the projection-based VMS. This choice is obtained from balancing
terms in the convergence analysis. In our numerical studies, we will use single mesh, that is H = h.
Although, it is expensive (particularly in 3d) because of storing the velocity gradient will be the
same as storing three additional velocities, it is also good way of programming since there will be
less bookkeeping. As we will show later this choice also provides good accuracy.

We also use Poincaré-Friedrichs inequality as: There exists a constant C}, such that

Vup,; € XP (3.9)

holds. Along the paper, we use the following inequality whose proof can be found in [14].

Lemma 3.3. [Discrete Gronwall Lemma] Let ~;,0;, Bi, c; (for i >0), and At, C be a non-negative
numbers such that

M M M
T+ ALY 0 <AL iy + ALY B+ C, VM > 0.

=0 =0 =0

Assume a; At < 1 for all i, then,

M M M

+AtY 9, < AtS 0, At .+ C |, VM > 0.

e som (s ) (20

4 Energy conservation and stability properties of GA-VMS
method

This section considers the energy balance and the stability for the GA-VMS scheme. We first show

that the scheme admits an energy balance which is analogous to balances for the continuous AO.
Next, we prove its unconditional stability and long-time L? stability of velocity.

Lemma 4.1. (Global energy conservation) The scheme (2.8))-(2.11) admits the following energy
conservation law:

[Ju M+1||Ql+|| ne I8, +vr At([Vug G, + 1Vl 1S,

+Atz (lup i = uh 2 18, + llup b = i o[18,)

—s—AtZ (2V1HVUZ &, + VTHVun+1 GIEI’”H?M +vr||Vug, 1 — (el

2
2,)
3,)

Qo

+At Z (2u2\|VuZ I, + vl Vup ! — Gy "1, +vrl|Vuy, — Gy

n=1
+mt/|uh N2 + [l 2)ds

2
+F~At2 st s

2
+f<;AtZ/‘|uh R [




= Nupll, + o6, +vr ALV 1[5, + 1[Vus 2116,) + mt/[ [1h]

+2Atz Pt Ql+2AtZ (fat urtha,.

[(Jun 2 |* + un o|*)ds

(4.1)

Proof. Letting vy = uyt! in 2:8) and vp2 = u)h' in (2.10) and using the skew-symmetry of
nonlinear terms, we get

and

Utilizing

we have

and

u?tl — Uy
(Li upt e, + (1 4 vr) [Vup G,

+n/|uh a2 s—n/qu,QuuhnWH 12
( IH_I uZ-"il)Ql +VT(GH1-H7n7vqu1)QN
n+1

Upo —Upg
(A uph e, + (v2 +vr) [Vup 5[,

—|—/€/|uh |un+1| ds—ﬁ/uz,l‘[uh”l/zu H1/2 n+1d8
I

(fo T uph es +vr(Gy ™, Ve,
1 2 2 2
(a=0b)-a=g(al” +la—b" o),

S 2, + st — o, — a0,
o+ o) Vg, — v G, Ve,

5 / 2] [t 2ds — & / o[22 s
I |

( {H_l ’U’Z—;l)ﬂw

2At(ll B, + lup ' =i oll, = llup ol13,)
2+ vn)IVup b1, —vr(Gy™, Vgt e,

o [l s = [ o] g s
1

( 2n+1 Uz—gl)ﬂg )

Adding (4.5) to and multiplying by 2At yields

[[u n+1H§21 + IIU"+1

F2AL (0 + ) [V, — vr(GE", Vg, + (va + vr) Vg b o, — vr

— Nl 1l + a5 8, + g 5" — b ollG, — Il 513,

+2/<;At/\ uy] ||u"+1|2d8 + QHAt/ |[uy] HUZHFCIS

—2/<;At/u272|[u2}|1/2[u271]1/2u2j1d8—QHAt/Iuz,l‘[um|1/2|[u271]|1/2u251d‘9

= 2At(fpt!

cup ey + 2085 up e,

Gy, V

(4.2)

(4.6)

usha, )



The interface terms on the left hand side of (4.7) can be expressed as (see [6])

. / )] [t 2ds — & / ol (W2 2 s
+n/| ] ||u"+1\2dsw/uzlnuw”u w2 s
- /|uh \u"*”+|u”“2ds—f/| (o2 + o)
o [Nt = 2 s

g [t = (48)

Substituting (4.8)) into (4.7]) gives

g 3 1, + [l i = = lluh 118, + i s I, + bt = ui olf, = lluf I3,

+2At((v1 + vr) | Vup &, — vr(GE", VuptDa, + (va + vr) | Vuphle, — vr(Gy", Vu}:;l)m)

et [ R+ o s = st [ g + o) ds
2
et [ g = g ]1/2uh2\ ds + KA / 25— g2 [ s
= AN g e, + 280w e (19)

Also considering the fact that (Vuj ; — G GI™)g, = 0, one can easily show

H, H,
||VUZ’L -G; "8 21 - ”Gi n|?2

The last equality and some algebraic manipulations give
Wi +vo)[Vup i1, — vr(GF", Vi,
(HV M =GR, + 2(@HI " Ve, — G 15,)

2

= v;||Vuy,

n n v n
_VT(GH V“htl)ﬂ + *(” o) + l||vuh,i

hz
VT H,
o, + 5 IV = GG,

VT(

H,
= vil Vup T2 T *IIV up; —G; ”H?zl

&)

Substituting the last equation in (4.9)),
e MU, + Nt = i 213, — g 113, + g5t R, + st — e oll3, =l oli3,
+ AL (201 Ve B, + vrlVup ! - G R,
+or (Vg = I1Vui I3,))

+At(2u2||w+l||gz |V - GE,

+VTHVU GHn

+ur ||V, = Gy, + vr (IVups I3, - ||Vu;;2||é2))
ﬁAt/|uh |u”‘"1 2 4 |u"+1 K,At/|

2
+HAf/‘\ ][V 2up I[UZ_llll/QUZ,g‘ ds+/<At/I(|[u’,:]|1/2qugl 2 |ds

= 2A¢(f up i e, + 208 (5T up e, (4.10)

2+ |“Z,2‘2)d5

Summing over the time levels completes the proof. O



We now provide the stability of (2.8)-(2.11)).

Lemma 4.2. Let f; € L*(0,T; H () for i = 1,2. The scheme (2.8)-[2-11) is unconditionally
stable and provides the following bound at time step t = M + 1

gy I, + HuM+1||92 + VTAt(||VuM+1||Ql +Vup s ,)

i At Z Va3, + VzAtZ IV b,

n=1

n=1
+mt/|uh (2 + [ 2)ds

2
+f-”~AtZ i

2
+f~”~AtZ A A R RS

<

+ [l oI, + ﬁAt/I N luh 1 2+ i o |*)ds + vr AV, I, + Vg, o]18,)

M
HAY T e, s T e,) (4.11)
n=1

Proof. Performing Cauchy-Schwarz and Young’s inequalities for the right side of energy conservation

equation (4.1]), we have

QAtZ e, < IAIfZIIf"“H?mlJrleszIIVu”“HQl, (4.12)
n=1

2AtZ (5 up e, < 1AtZ||f"+1||2192—i—VQAtZHV PR (413)
n=1

Letting L = GLH’" in (2.9) and (2.11]) and wutilizing Cauchy-Schwarz inequality gives

16" o

. (4.14)

< ||VUZZ Q

Thus, using (4.14]), the last two terms on the right hand side of (4.1)) can be bounded as

M M M
wrAtY (G, Vup i, ve ALY Vg (&, + e Aty [VupitE,,  (415)

<
n=1 n=1 n=1
2uTAtZ Gy, Vuphe, < uTAtZ IVup 518, +uTAtZ IVup 58, (4.16)
n=1 n=1
Substituting (4.12))-(4.13)) and (4.15)-(4.16)) in (4.1)) produces the required result. O

We next prove that (2.8)-(2.11) is unconditionally long-time stable. To perform the long-time
stability, in view of Lemma the right-hand side of (4.11)) is denoted by Sy,

Sar 1= Iluj oIy, + Il 218, + ﬁAt/I [N, 2 2)ds + v At([Vup, 1[G, + 11V, o[f7,)

M
ALY R e, s R ) (4.17)



Lemma 4.3. Let f; € L (R*, V™) for i = 1,2 be given, then solutions of the scheme (@—

are long-time stable in the following sense: for any time step At > 0 and for any n >0
I3 s -+ or AT R, + mt [ [t s
Hllup b8, + v At Vup bR, + fﬁAf/ [up](lup st ?)ds
< (o) (uhalls, + e VeI, +nat [ e )ds
Hluk ol + vV ol + xt [ ad)l(ud o )ds)
I
o A e ey + 0 1o s ) (4.18)

v Aty Cr2S, 207 v | )
302 3up’ 3( T Tt jofori=1.2

3

Proof. Adding - ) to , applying Cauchy-Schwarz and Young’s inequalities, using -7
and dropping the non- negatlvc terms, we have

where o := min {

o5, + v AT, +mA [ gl s

3 I, + or AUV R, + Rt [ )3 s

A ALV G, + v AtV G,

< ol +vrAtVa B, +rat [ s
b+ or AT IR, + rAt [ [ (o) ds
ATy + 0 (4.19)

Using the Lemma [3.2] with € = 2, Poincaré inequality and Lemma [£.2] produce

n Cr? n 20,y n
/\ upllfup P < 7|[uh]l up 7+ (= + PIVup )2
vy 4
Ck? n+11/3 5/3 262 n
< Rl eIV I+ (S + DIV I,
Cr2S, 202
< (ZEZ T2 LU et 2 for i = 1,2, (4.20)

4 VP 4

where S, has been defined in (4.17)). Thus, the last two terms on the left hand side of (4.19) can be
written as

AL VU E, + At Vup b,

> cu(||u”+1||91 —|—VTA1€||Vu"+1||Q1 —&—/{At/ [[uj]] \u"+1| )ds
+||u"+1||92 + VTAt||Vu”+1HQ2 + HAt/ [[ur]| |u”+1|2)ds) (4.21)

At v v CK%S, 202
Wherea::min{gcg,;TT,%( H4 +7 4) } for i = 1,2. Inserting (4.21) in ([.19) and

%
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multiplying by (1 + a)~!, we obtain

o5, + v AU, + s [ gl s
3 I, + or AUV R, + Rt [ )3 s
< ) (Il + e AR, + e 1) ds

Hllug 513, + ve A Vag 3, + rAt / g1k o) )
FAT 4 0) A B+ Aty (1 @) 5 R (4.22)

Utilizing induction produces the stated result (4.18)).

Remark 4.1. Lemma [{.3 proves that the long-time velocity solutions are bounded by the problem
data and it is independent of the initial conditions when n is sufficiently large.

O

5 Convergence Analysis

This section presents convergence analysis of (2.8)-(2.10). It is assumed that all functions are
sufficiently regular, i.e. the solution of . (11.6) satlsﬁes

u € L0, T; H¥ Q)N H3(Q)), O e L=0,T; H* ()Y,  dyu e L>=(0,T; HH(Q)?). (5.1)
We need to define the following discrete norms to use in the convergence analysis.

1

M
el = s 1)l el = (At;m(wn;) - (5:2)
j:

Following the notation of [6], let D"+ = 55(1+/€6E”+1+|||Vu|||iO7Q), where 7 = max{v; ', vy '}
and B =max;j—o1,... 1 {max{[u(®)[, lu;]17}}-
Theorem 5.1. Let the time step be chosen so that At < 1/D"t. Then the following bound on the
error holds under the regularity assumptions (5.1)):

M
3
() — a2 4 2 o)AV () — u )

n=1

M M
3
w2t 3 [ ) s s + v At Y V() — P

n=1

v tvr)At
< ) — w2+ R o (1) I, + IV (1) — )R,
votur)At
AR 19 (1) — uh )12, + 19 (() — IR,
+C (AL + bk 1+ H?F), (5.3)

where C' is a generic constant depending only on f;,v; + v, Q.

Proof. The finite element error analysis starts by deriving error equations for GA-VMS finite element
method (2.8)-(2.10) by subtracting the scheme from weak formulation of (1.1])-(1.6)) . To do this,
first note that the true solution of (I.1))-(1.6]) at time t"*! satisfies
Ul(tn+1) — Ul(tn)
At

+'€/I(u1(tn+1) — up (") [[u (") [on,1ds + e (ur (") ug (£"F1), 0p,1)

Jon1)a, + (14 vr)(Vur ("), Vop1)a, — (018", V - on1)a,

11



wy (E7 1) — uq (27
i )At i )—5tu1(t"+1),vh,1)91+VT(VU1(t"+1),VUh,1)Ql

+( T vn)a, (5.4)

and

U2 (tn+1) — U2 (tn)
At

+f€/1(u2(t"+1) —uy (") [[u (") [on 2ds + ca(ug (" ); ua ("), vn 2)

ug (8 —up (7
= ( 2( )At 2( ) — 8tu2(tn+1)’ 'Uh72)(22 + VT(VUQ(tn+1), vvh,Q)Qz

+(f3 vn2) s, (5.5)

Uh2)as + (2 + vr) (Vua (871, Vo 2)a, — (028" ), V - v 2) 0,

for all (vn.1,vn2) € (V{,V§). For arbitrary @i € V* and a5 € Vi, the error is decomposed
into

et = () =g = (un () — Y = (up =) =gt - gt
™ = wat™) —upht = (") — @) — (uph @ =t et (5.6)

The interpolation error can be estimated with (3.5)). Thus, subtracting (2.8)-(2.11)) from ([5.4)-(5.5)
gives

n+1 n
"
(b A L on1)a, + (1 + vr)(Vopit, Vona)a, + Fé/ |[up]jup on 1 ds
I
—x / ()] iy (7 Yo 1 s + / un (7 [t o1 ds
I I

—x / o) [ ][] [ Y] 20, 1 ds

n+1 _an
= (u, on1)a, + (1 +vr) (Vi Vo )a, — (010" — g7 Vo vp1)a,

At
) — g (87 n
+(8tu1(t"+1) — U1( )At 1( ) , Uh, 1>Q1 + VT(G]?L — Vul(t"+1), V?)h’l)

er (g () ua (7)) — ea(up it on ), (5.7)

and

n+l _ n
( h,2 h,2

A7 ,Uh2)0, + (V2 + VT)(V¢h b Vop2)a, + ’1/ |[ujy |Uh blon,ods

7/4}\/|[u(tn+1)]|U2(tn+1)vh72d$+Ii/Ul(tn+1)‘[u(tn+1)”'l}h72d8
I I

5 / | [ 2, s

n+l . n
= (%, ’Uh,2)§22 + (VQ + VT)(VnSH, V’uhg)% — (pg(tn+1) q;H'l V- ’Uh)g)gb
ug (V) — o (7 n
+(atu2(tn+1) - 2( )At 2( ) , Uh, 2)92 =+ VT(G]SL - VUQ(tn+1), v’l)hvg)
Fea(ua (") ug ("), vp 2) — Cz(uzzlauhzlavh 2). (5.8)

12



Then choosing v, = ¢"+1 in (5.7) and using the polarization identity (4.4) provides
lgptt il — + gt 8,) + 1+ vr) IV,
| oo / e (7). s

I

0 [Lua(e e D)l ds = [ ol 0 s
I ’ I

‘ n+1

i

n - 1
(IT’ ZJE )

IN

+ (1 + o) | (VI Vo e,

+ ‘(pl(tn-i-l) n+1 V ¢n+1)

m tn-‘rl — (7
() - )

tep (ug (") ug (27, Zjl) fcl(uﬁl,uﬁl, ﬁl). (5.9)

[ @ = w4, Vo]

Applying Cauchy-Schwarz, Young’s, and Poincaré inequalities along with Taylor theorem, we get

n+1 trtt

A e < ctar A [ o g,
s g, (5.10)
(V1+VT)](W”+1 Voria,| < Cln+ur)[Vart3,
IV g gy (5.11)
|(a(t7) = g,V 6, | < 0<u1+uT> o) = i R,
U g (5.12)
’@tul(f"H) - UI(th)At_ UI(tn)’ niba| < Cln+ VT)71||5tU1(t"+1) - U1(tn+1)At_ ul®) 18
A g, (5.13)

The equations lb and (2.11) state that GI"" = PHVujp ; where PY is the L?(£;)-orthogonal
projection defined by (3.7). Hence, utilizing Cauchy—Schwarz and Young’s inequality to the fifth
term on the right hand side of (5.9) yields

v |G = Vur (1), Vo e
< (PHV(ugy — (i), Voiia, — (T = PP)Vur(t), Vop e,

—(V(ua (") = wa (1)), Vo, 1,

Cv (v +vr) " (1P 3, + IPH6, 13,

IN

HI( = PT)Vur ()&, + 1V (ua (£7F1) — Ul(tn))H?)l)

+V1 —|—VT

VRIS, - (5.14)
Taylor remainder formula is used along with (3.7, (3.8) and inverse inequality to get

7 |G = Vua ("), Vo1,

< Cvp(n+vr)™ (IIW?II2 +h720p P+ H ua (E) 1744

1/1+1/T

AL Betr|F e 1 2y ) + e IV GRS I, (5.15)
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The nonlinear terms can be rearranged by adding and subtracting terms and using
cl(uZJ;l, ntl ity = 0 as follows.

h,1 > Ph1
cr(ug (") ua (), o0 ) — ea(up i up it opt )

= alm (™), epth) —a(op i un (), gptt)

n+1 n+1 n+1
+er(upimt T Gy )-

Bounds for the terms on the right hand side of (5.16)) are given as
a6 < Ol 4 r) IV, IV (Y,

(v1 +vr)
36

Ol I 2 IV oy e 1V (87 |, [V

+ VRt 113,

e ( n+1 (thrl), n+1)

R, 5 U1 h,1 =
< Ol +vr) I, IV ()11,
PR gy,
L Y < Ol + ) VR, VR,
+ ) g,

The interface integrals can be expressed as
/ AR AR U G AR
= [l s+ [ oo yas
[ Q= [ ¢+ s
e [ ] = (e () s
e Q) = el (e s,

and

n/uQ(t”“)I[U(t”“)}|¢Z,+11ds—fi/UZ,QI[U"}Iml[u”*l]|1/2¢Zj1ds

I I

=« / (s (E7F1) — (7)) [0 ()] |62 s + 5 / (67 5 — 1) [ (™)) g7 ds

+r / up o (It )] = S]]+ ar I ) op ds

e [ i (G0 + ) = G+ a6 ) ds

e [ (GO + 6 = 5001+ ;1D ) s
e [ (G001 00 = L2 )12 o
With the use of Lemma and the following inequalities
e = [
3]~ |

A
3
3

14

||Q1

(5.16)

(5.17)

(5.18)

(5.19)

(5.20)



we bound the terms on the right hand side of (5.18) as

/m“m Tl ds

C
< IR + Cln + o) Pl I, +

1/+1/ n
U g, )

n/mwwwwm—mmwzus

I
< CfiGIIul(t”“)ll?((Vl +vr) Nl dh 118, + (2 +vr) N0k 218,

" v+ v
o+ or) e 3, + D v 2,
Vg + v 1/+I/ n
P22 gz, + R i grg,, (5:22

ﬁ/llm(t”“)\(l[ﬁ”]l—l[ (E)DIeh " |ds

< 7”“1(15”“)”%”[ "7+ Cln+vr) P llon I,

_l’_
+“ 7 g3, (5.23)

n/llul(t”“)\l[u(t”)— u(t™h)]leg 1 ds

CR n n n n
< O () — (]I + O+ o) 1R,
v+ n
R gy, (5:24)

Similarly, the first six terms on the right hand side of (5.19) become

fﬁ/lluz(t”“)—w(t")ll[ u(t™)]l|gg ds
< 7“ 2 (") = ua (") 1O + Cn +vr) P llop T 2,

v —|—V n
+( - T)HW IR, (5.25)

/ma|Wwaww

< ORI (2 + vr) P lohalih, + 0n +vr) 7 lohiIR,)

15



n (v2 + VT) (Vl + VT)

IVeRiH3, (5.26)

n n n Cﬁz n n n
H/Imgmu(t Ollenilds < ==z 71 D7 + Con +vr) ok g,

(1 + VT)

e Ve 3, (5.27)

NMWHm—émmwm+mwmﬂmN"“w$

< gﬂmu(mww—uwwmrumWFﬂ—wﬂ“mﬁﬁ 4
< gl (1) — e ) + ) — ue )R
+C(v1 +vr)” 5H¢n+1||91 (U%VT)”VWHHQ“ 529

/Iuhz\ u(t™)]] + [[u (t”_l)]\—l[ﬁ(t")]l—I[ﬁ(t"_l)]\)|¢2 |ds

C’
< = lub 27" E + N7 + Cln +vr) P lop IR,

v —i—u n
+( - T)I\Vcb IR, (5.29)

ng%(WWWH%MW”m—H%HﬂN 1) Iy s

< 056\\UZ,2||?((V1+VT)_5||¢>Z,1II?21+(V2+VT)_5||¢Z,2H%2 (1 +vr) " lloha 18,

n v+ v n
o4 o) 163 B + (o)l 03, ) + (U v,
Vo + v v + v 1/+1/
+5344£2Hv¢hﬂhb ) g, + 2 g,
V1 + v n
D g ) (5.30)

The last term of (5.19)) can be written as
n 1 n n—1 1/2 1/2\ | n+1
[ gl (G Rl =90 = Jhag ]2 g =2 ) g s
I
K n n— n n— n n— n
< 5lh&ﬂ0@ﬂhﬂ[hW%HM]Hﬂh I Ifu(e) = a(@ ) o5 s, (5.31)

which can be bounded in a similar way to and (| - Inserting all bounds in (5.9) and
multiplying by 2At gives

163, = 1074, + 16757 = 680, + 01 +0r) ATG o,
n v +ur
+%N/W%H%“Rifi§——qwmnmﬁwv¢ 'I,)

e +VT

At(

+Véy s H1%,)
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tn+1

< on <At-1 [ o, + (1 19w, + IV R, ) 190 P
t’!L

ur (") —ua (1)

Hlpr (") = @G, + G (") —

AL ||Q1 + [Vt HQl

HH lur (E) 741 + A [Opur [T e (g s ey + 10T IZIRIINT + Jua (D 170”117

Hua (D IFIE") —a@EHINT + fuz (™) = ua @) 7] D7

g I3 (eI
g o7 ([ fu(e”) -

7" 7+ ™D

w(E I + () = u(E )R + () — u(e )

+(||Vu1(t”“)?zl + K0 ([ (T + ([T + IIUZ,2II?)) lor 12,

(a5 + ol + 2 o a1, + 2 (a6

Pl 13, + ||¢z,51|az)>.

+||[U(t"“)]ll?) 167 2116, + 1%,

(5.32)

Under the interpolation estimates (3.5) and (3.6)), the terms on the right hand side of (5.32)) can be

expressed as

g+l

/ 103,
tn
IV 2,
In3118,
™12
s (") — 2,
(5% (tn+1) — U1 (tn)
At|0pur — - 12,

INIAN A IN

IN

IN

W21 O[T g g1 g1 ()

W2l |74,
W22 ug 744,

h2k+2| |[u]| ‘%+17

W2 |lpal1z,

AL?(|Opyuy H%oc(tn,tnﬂ;m(ﬂ)),

Substituting ([5.33] - into and summing over the time steps yield

M
s 18, —

+ Z ot — o 41l +

M

(1 +vr)A Y [Voritla,

n=1

n V1 + v
+2mt2/|uhu¢ 2 - TAtZ||v¢m||Ql+||v¢ 3,)
n=1

1/2 —|—l/T

+IVeh 2

n= 1

Hg,)
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< O<h2k+2”6tu1”1;2(0 ooy TP Va5 g, + San)lllul]]3 5
+h%|||101|||3,k + AtQ(HattulH%M(O,T;Lz(ﬂl)) + ||3tul||%oc(o,T;H1(Q))) + H2k|||U1|||§,k+1

R ([ |I130, + San)llI[ll[[3 51 + B F2( 12, o213 54

+ (11911 g, + K8l uall%,r + 1] 1%, +SM)AtZ||¢"“||Ql

M
R (1Mt 1. + Sar + h72) ALY 1971113, +n6(|||u1|||20,1 + Su

n=1

+I[u] )Atz I 2l, + nﬁstZ (o113, + 93 ||Q2)> (5.39)
where Sy represents to right hand side of (4.11)). Simplifying (5.39)), we have
M

loas 12, - ||¢h1||QI+Z||¢”“ Bhiallty + 01 +vr) AL DV oy

n=1

n v+ v
+Mtz/| "oyt 2ds — 2 TAtZ (V971113 + V657" 13,)

V—I—l/
2 TAtZ (IV 7 oll3, + IV 5 3,)

n=1

C(AE + 1" + H?M) + (IIIVulHIoo o, + R0 ([unllle  + 1]l £

IN

M
+Su) )Atz 5t 13, + 1 (Nl + Sar +h72) AL 16 I3,
n=1
7 (1t 1% 1 + Sar + 1] )AtZumngz

M
+185at > (57 13, + e I3,)- (5.40)
n=1

Similar to the derivation of (5.40), we can bound the right hand side of (5.8). Combining it with
(5.40) and using (4.11)) give

M
llepy 1% — ||¢h||2+2”¢n+1 ¢Z|I2+2ﬁAtZ/I[u"]HqﬁZ“IQdS

3 3
+50n o )ArS [+ + 2 o ArS [V

n=1 n=1

1 M M
50 en (2 3 (V6T G, — Vel + 320 ~ Ve l13,))

n=1 n=1

1 M M
52+ vr) At (2 Y (19035 1B, — 190k l13,) + ~1v613'113.,))

n=1 n=1

C (A% + n%F + H?F)

IN

+( IVulll% o + w0 (1Malll%.r + wlllS 7 + Sar) )Atz||¢n+1”2

n=1
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M M
W (Il S r + 10l % 1 + Sar -+ 02) A0 D G712 + w550t 3 95712 (5.41)
n=1 n=1

Dropping the positive term and using discrete Gronwall Lemma produce

M
61+ 26803 / "2 2ds

3 3
+4(V1 +vr Atz ||V(bn+1||2 4(V2 +vr Atz HV(/)"“HQ

n=1 n=1

1
+5( + vr) A2V IS, + Ve I1,)
1
5+ uT)At<2||V¢M“||92 +IVers13,)
< énl*+ <V1 +up)At(2]| Vs 18, + 1IVen 1 118,)

1
+§(1/2 + )ALV} 518, + IV olld,) + C(AL + b + H?F). (5.42)

Applying triangle inequalities yields the stated result of the theorem.
O

Corollary 5.1. Let (u,p)be a solution of (1.1)-(L.6) with regularity assumptions (5.1)) and suppose
that (XI, Q") for i = 1,2 is given by Po/Py Taylor Hood finite elements and LI’ is given by P
polynomials, vr = h and H = h. Assume the velocity data u°, u' satisfies

[u(t®) = u’|x +[lu(t') —u'|x < Cih

for a generic constant Cy independent of At and h. Then, the error satisfies,

M

3 n n
() — a2 + 1 +er) YAEY [V (ua (7F) — up |2
n=1
3
+5 (2 +or Atz IV (ua (") — up D> < C((AL)* + h?F). (5.43)

n=1

6 Numerical Studies

In this section, we present a couple of numerical experiments which illustrate situations in which GA-
VMS method discussed in the previous sections is beneficial. Numerical studies of GA-VMS method
includes a comparison with different types of finite element discretizations of AO interaction. The
first experiment serves as a support for the orders of convergence given by Corollary The second
experiment is to show the energy balance of the problem. The last includes the flow over a cliff type of
problem. The simulations were performed with the Taylor-Hood pair of spaces (P2/P1) for velocity
and pressure, and also piecewise linear finite element space P1 for the large scale space on the same
mesh instead of piecewise quadratic finite element space P2 on a different coarse mesh, see [16];
otherwise requires transfer of solutions from one mesh to the other which adds extra computational
complexity.

We first compare our results with GA of [6]. The scheme reads: Find (qul,pztl) € (XM QM
satisfying

n+1

Uy — Uy,
(¥ Vni)a, + uz(Vqu , Vop,i)a, + (U;ﬁl VUZ,ng,’Uh,vz)m - (pZIl, V- vn)

HOV 0 san o+ i s = [ 2 s, = (7 v (61)
1
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for all (vh,i,qn,s) € (X!, Q).

In addition, we also use monolithically coupled algorithms for comparison. This way, the proposed
model could be compared against computationally very expensive, yet highly accurate, in terms of
interface coupling, solutions. TWM and TWM-VMS refer to solving the system two-way monolith-
ically and two-way monolithically with variational multiscale method, respectively. Galerkin FEM

approximation of TWM method reads: Find (uz’tl,pz#) € (X!, QM) satisfying

n+1

n
(“h,i —Up,

Ar ot vi(Vup £, Voo, + (up - Vuptt on o, — (035 V - o)

V- up i ano, +“/|[uﬁ}|[u2+1]vh,id5 = (o, (6.2)
I

for all (vp 4, qn.i) € (XP, QF). Similar to GA-VMS method, TWM-VMS finite element discretization
reads: Find (ult! pitt G e (X, QF, L) satistying

K2

un+1 _ un )
h) h,
(——— Al “vni)a, + Wi+ vr) (Vup E Voni)a, + (up b Vet on ), — (0p 4 V- ons)

+(V-uptt gna)a, + /f/ [aplfup onads = (F7 vni)a, + vr(G", Von,), (6.3)
I

(G = Vu ;. L7 )g, =0, (6.4)
for all (vpi,qn, L) € (X, QP LH).

Simulations were performed at a problem defined in Q = Q; U Qy with Q; = [0,1] x [0,1] and
0y = [0,1] x [0, —1] with prescribed solution

uy = avie P 2?(1 — 2)*(1 +y) + ae " 2(1 — z)v1 /V/ka
ur = avie” Pry(2 +y)(1 — 2)(2z — 1) + ae 'y(2z — 1)1 /v/ka

ug = avie (1 — 2)*(1 + %y)
2
Ugg = avie Pry(1 — x) (22 — 1)(2 + %y),
2

Herein, for simplicity pressures are set to zero in both domains, and right hand side forcing, boundary
and two initial values are computed using the manufactured true solution as is done in [I]. Problem
parameters, b = 1/2, k = 0.001 and the final time T' = 1 are fixed while a, 1 and v vary from
one computation to the other. Numerical experiments are performed on a single mesh, that is
H = h. Also discretization parameters, h, At and the eddy viscosity parameter v = h are refined
all together. Therefore, first order accuracy is expected in numerical experiments.

Convergence Rates. Results with the high-viscosity are presented in Tables These results
agree with the analytical predictions in terms of accuracy. That means, decoupling systems and
neglecting unresolved small scales will not impose significantly high error. On contrary, latter might
improve accuracy even for high viscosities, see L2-norm-in-space and L?-norm-in-time errors in Table
and Table[d] Note that when it comes to low-viscosity results, GA and TWM both fail to converge
since small viscosity causes numerical singularities. On the other hand, equipping GA and TWM
with VMS regularizes their systems and produces believable results for higher viscosity, see Table 5}{6]
for the choices v1 = 0.0005, v5 = 0.0001, @ = 1/v4. Altogether, the behavior of the discrete solutions
observed here is in agreement with the analytical results: GA-VMS is a first order accuracy model
of atmosphere-ocean interaction. It can be also observed that decoupling systems will not introduce
too much error as TWM-VMS and GA-VMS both give very similar accuracy results. This might be
attributed to the dominating viscosity error (instead of decoupling error).

It has to be noted that the alternative approach for GA-VMS mentioned on the Remark [2:3] fails
to provide good-quality results, see Table [7]

Conservation of Energy. Computational results related to conservation of global energy is pre-
sented next. For simplicity, the problem has been set to keep the same total energy over all the time
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N [ [[u—u" 2010200 | rate | [[u—u"[[L20mm1(0) | rate
8 1.14578e-03 - 1.24305e-02 -
16 5.73429¢-04 1.00 4.86981e-03 1.35
32 2.87691e-04 1.00 2.25678e-03 1.11
64 1.44198e-04 1.00 1.10762¢-03 1.03
Table 1: GA for vy =0.5, 1, =0.1,a=1
N | [Ju—u"[[r200.1,L200)) | rate | [Ju— u"[|r2(0,m,01(0)) | rate
8 1.76862e-03 - 1.64437e-02 -
16 7.39919e-04 1.26 6.11638e-03 1.43
32 3.29011e-04 1.17 2.58223e-03 1.24
64 1.54366e-04 1.09 1.18872e-03 1.12
Table 2: GA-VMS for v; = 0.5, 5 =0.1,a=1
N | [|u— u” HLZ(O’T;L?(Q)) rate | ||u— u® ||L2(O’T;H1(Q)) rate
8 1.09092¢-03 - 1.19716e-02 -
16 5.46568e-04 1.00 4.58332e-03 1.39
32 2.74340e-04 1.00 2.10125e-03 1.13
64 1.37532e-04 1.00 1.02956e-03 1.03
Table 3: TWM for v1 = 0.5, 15 =0.1,a =1
N || u— ’th HL2(0,T;L2(Q)) rate || u— Uh ||L2(O,T;H1(Q)) rate
8 1.56615e-03 - 1.56615e-02 -
16 6.96009¢-04 1.27 5.68593e-03 1.46
32 2.38204e-04 1.17 2.38261e-03 1.25
64 1.09747e-04 1.09 1.09747e-03 1.12
Table 4: TWM-VMS for 1y = 0.5, o =0.1,a =1

N | [Ju—u"[[r200,r:L20)) | rate | [Ju—u"[|L200,7,m1(0)) | rate
8 1.01687e-02 - 8.89222¢-02 -
16 4.26050e-03 1.26 4.53765e-02 0.97
32 1.49500e-03 1.51 2.29722e-02 0.98
64 5.21601e-04 1.52 1.18369e-02 0.96
128 1.98533e-04 1.39 5.58328e-03 1.08

levels. For this reason, we choose homogeneous Dirichlet boundary conditions everywhere except
the interface and zero forcing. Expectations of the energy has to be drawn before giving any results.
To that end, weak formulation of the continuous problem shall be considered under homogeneous
boundary conditions and zero forcing: Multiplying by u € X, integrating over the whole
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Table 5: GA-VMS for 14 = 0.0005, v2 = 0.0001, a = 1/1




N [ [[u—u" 201200 | rate | [[u—u"[[L20mm1 () | rate
8 1.01681e-02 - 8.89157e-02 -
16 4.25999¢-03 1.26 4.53667¢e-02 0.97
32 1.49464e-03 1.51 2.29561e-02 0.98
64 5.21364e-04 1.52 1.18120e-02 0.96
128 1.98402e-04 1.39 5.55465e-03 1.09

Table 6: TWM-VMS for v; = 0.0005, 5 = 0.0001, a = 1/11

N | [Ju—u"[[r200,1,0200)) | rate | [Ju—u"[[1200,m.m1(0) | rate
8 1.53291e-02 - 1.64229e-01 -

16 9.03667¢-03 0.76 1.56901e-01 0.07
32 5.55247e-03 0.70 1.81161e-01 -0.21
64 3.65918e-03 0.60 2.18847e-01 -0.27

Table 7: GA-VMS alternative approach for v; = 0.0005, v» = 0.0001, a = 1/14

domain and over [0, 7], we get the following energy equality:

¢
la(®)|IE + 21//0 IVu(s)|[{ds = |[u(0)[[&- (6.5)
Herein, define

I := initial kinetic energy = |[u(0)[|3, = ||u1(0)|[3, + [|u2(0)[|3,,
KFE := kinetic energy at t = Hu(t)H% = ||u1(t)||52]1 + ||u2(t)||§22,

t t
& := energy dissipated by the time t = 2V/ [Vu(s)||ads = 2v; / [Vuy(s)| |3, ds
0 0

¢
+ 21/2/ |[Vus(s)]|8, ds.
0

Energy equality means continuous system conserves energy for all time. However, discrete
models introduce discretization error such as decoupling errors, consequently, energy is not exactly
conserved. The following quantity gives a measurement of how far away energy goes beyond being
exact. Considering discrete versions of energies, define

AED(t) := absolute energy difference = |I — KE — €| (6.6)

As mentioned above for continuous solution, the problem has been constructed so that it has
zero forcing and homogeneous Dirichlet boundary conditions everywhere except the interface, and
divergence-free initial values, ug ; have been chosen as follows:

u;,1 = sin(2my) sin2(7rx), (6.7)
Ui 9 = — sin(27x) sin®(ry),i = 1,2. .

Both GA and GA-VMS require two initial values. Therefore, we compute the second initial values
with one step of IMEX method proposed in [6] and investigated in [27].
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Figure 1: Initial flows

Discretization parameters are chosen uniform, h = 1/32, At = 0.01, and computations ended at
the final time 7' = 25. Problem parameters, x = 0.001, v; = 1.5¢ — 03 and v, = 1.0e — 04 have
been chosen, and computations have been performed on the uniform square mesh shown faded in
Figure (Il It has to be noted that these choice of parameters is very close to being realistic in terms
of drag coefficient £ and the ratio of the viscosities. Totally realistic setting with real viscocities
causes very prohibitive singularities in GA, at this point, we increase the values of viscosities for
reliable GA results. In addition, even under this choices, computations take much longer time for
linear systems of GA to converge as seen in the Table[§] Noting the fact that global energy is exactly

GA 4h:13m:58s
GA-VMS 41m:04s

Table 8: Computational times

conserved in the true solution of AQ interaction, any proposed model shall conserve it as much as
possible. Although the mathematical definitions of the energy and energy dissipation rates in GA
and GA-VMS are different from continuous formulation, their solutions both physically approach
the same quantity, true solution, therefore, any well-constructed comparison should be made with
physical meanings of energies given in .
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Figure 2: Absolute energy differences between the total energy and the initial energy input, AED(t)

The absolute differences between the total energy and the initial energy input are computed over
all the time levels, and presented in the Figure [2] Clearly, GA-VMS performs better than GA in
terms of conservation of the total energy.

In addition, Figure [1] shows that initial values are inversely rotating flows on both domains
and differ only in directions. As a result, only the interaction on the interface determines their
expectancy. It can be noted that the flow with higher viscosity will decay faster, due to higher
dissipation. Consequently, energy transfer is expected to happen from the domain with the low-
viscosity flow to high-viscosity flow, in a long-enough run. Figure [3]illustrates that this expectation
has been met by GA-VMS since the total energy in the atmosphere increases beyond the initial
energy input while the exact opposite happens in the ocean. On the other hand, the total energy
with GA immediately starts dropping in both domains, yet still keeping higher total energy in the
atmosphere but less than the initial energy input, which means energy transfer from the ocean to
the atmosphere has lost within the numerical error(if ever resolved correctly). This is an obvious
achievement for GA-VMS since the goal of such models is to resolve energy transfer reliably.

0376 Tptal Energy

0.3755 - 1

0.375 | 1

0.3745

0.374

0.3735 -

in A, GA

in O, GA
03731 in A, GA-VMS
in O, GA-VMS
03725 - - : :
0 5 10 15 20 25

Figure 3: Total energies, (KE + &) of Atmosphere(A) and Ocean(O), separately.

Long-Time Stability. We now present computational results for the long-time stability of GA
and GA-VMS will be given for a problem, that is constructed so that a parabolic inflow in the
atmosphere passes a backward-facing step — a widely used benchmark problem for one-domain
fluid-flow — before atmosphere and ocean met, see the domain in the Figure[dl Note that this step
could be a coast mountain, cliff, etc. in a real life simulation.
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Homogeneous Dirichlet boundary conditions have been strongly enforced on the step, on the left
wall and the bottom of the ocean. While parabolic inflow profile with maximum inlet 1 drives the
flow in the atmosphere,“do nothing” boundary conditions weakly imposed on the outflow, on the
top of atmosphere and the right wall of the ocean. Both fluids are in rest initially, and the second
initial values have been computed by one-step of IMEX method as in the previous example, i.e.
flows in both domains start with the same initial values. Rest of the parameters have been chosen
as in Table

2 Vo K T At h vr
5e-04 | 5e-03 | 2.45e-03 | 100 | 0.01 | 0.1-0.14 | 0.01

Table 9: Problem parameters

Figure [p| illustrates that the solution with GA starts blowing up around ¢ = 25 while GA-VMS
produces stable results all the way up to final time 7" = 100.

9

GA-VMS
8t G ]
7 -
6 -
5 F
4

0 26 46 6I0 86 100
Figure 5: Temporal evolution of ||u} || with GA and GA-VMS

Expected vector fields with GA and GA-VMS (in Figure@ illustrate that both methods produce
very similar results as long as they are both stable. However, as seen in the Figure and Figure
solution with GA has already started blowing up around ¢ = 25.

Figures[6and[7]suggest that the interface flow in the ocean tends to follow the direction of the flow
just above. For this reason, all consistent direction changes on the interface of the atmosphere results
in a separate vortex formation right below. Furthermore, the reattachment point in the atmospheric
flow and the separation point of two vertices in the ocean coincide. One can intuitively expect this
phenomenon already since, for this setting, the oceanic flow is due to merely its interaction with the
atmosphere and possess of very low energy to determine its own persistent direction.
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(g) GA at t=27.75 (h) GA-VMS at t=27.75
Figure 6: Expected vector fields with GA and GA-VMS

(g) GA-VMS at t=90 (h) GA-VMS at t=100
Figure 7: Expected vector fields with GA-VMS
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7 Conclusions

In this report we introduced a method for approximating solutions to a turbulent fluid-fluid in-
teraction problem —. The method combines the Geometric Averaging method for stable
decoupling of the two-domain problem with the Variational Multiscale stabilization technique for
high Reynolds number flows. We performed full numerical analysis of the method, proving its sta-
bility and accuracy. One of the challenges we had to overcome was the lack of benchmark problems
for qualitative testing of our method in the case of low viscosities, ¥ << 1. In addition to verifying
numerically the claimed theoretical accuracy of the method in the case of a known true solution,
we also used two other numerical tests to assess the qualitative behavior of the solution. First,
we showed that the total global energy of the approximate solution is better conserved with the
proposed method - as it should be in the continuous coupled solution. And also, energy transfer
from the domain with high energy to the domain with low energy is reliably captured. Secondly, we
introduced a “flow over a cliff” type of a problem, which could serve as an analogue of flow over a
step, in the case of fluid-fluid interaction. The vortices forming and detaching in the air domain were
closely matched by the sea regions with increased flow velocity. The GA method (without the VMS
component) had failed to work in any of the tests, if the viscosity coefficient was taken to be small
enough, while the proposed GA-VMS technique has matched the expectations both quantitatively
and qualitatively.
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