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Preface

The study of complex environmental processes as the transport of contami-
nants in water systems is receiving increasing attention due to higher quality
standards. The classical approach is the coupled solution of momentum and
transport equations. This involves the solution of the flow dynamics, i.e., the
determination of the velocity field, which is used as the convective field in the
transport equation. A problem of significant relevance in applications is the
coupling of surface and subsurface flows. The need for more accurate models
and efficient solvers opens a whole research area were Applied Mathematics
plays a key role.

Water flow above a porous medium is an important but still not solved prob-
lem. The difficulties stem from several factors:

i) The subsurface flow is not well defined as long as no good interface trans-
mission conditions are specified.

ii) Higher order terms in general Navier/Stokes flows, namely inertial and
viscous terms, are not present in the Darcy flow.

This thesis attempts to contribute to some insight in this problem by con-
sidering coupled Stokes/Darcy flow. It presents a mathematical model for
the coupled flow and a finite element approximation. In particular, emphasis
is put on the development, analysis, and implementation of efficient solvers
based on a heterogeneous domain decomposition methodology. This is a nat-
ural and rather flexible approach for the solution of problems which involve
more than one operator on different (disjoint) regions of the domain.

A theoretical and experimental analysis is performed. We investigate the
dependence of the different algorithms with respect to model coefficients,
domain geometry and boundary conditions, in order to evaluate feasibility
and performance of the proposed schemes.
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Chapter 1

Introduction

1.1 Background

One of major problems of interest in any development and management of
water resources system is that of water quality. In fact, with the increasing
demand for water in most parts of the world and with the intensification
of water utilization, the quality problem becomes a limiting factor. Special
attention should be devoted to the pollution of groundwater in aquifers due
to the very slow velocity of the water and the enhanced interaction between
the pollutant and the solid matrix. The problem of groundwater pollution
need not be associated only with water supply for domestic, industrial or
agricultural purposes. Serious environmental problems arise when polluted
groundwater emerges at ground surface or discharges into rivers and lakes.

It is a well known fact that the underground flow is governed by the piezomet-
ric head distribution, the material properties of the soil (e.g., the hydraulic
conductivity) and the boundary conditions to be imposed for the piezometric
head. The strategy for the simulation of pollutant transport in underground
water is to couple this flow with the appropriate transport equation for a
scalar quantity (e.g., the concentration of a tracer): the pattern of the tracer
is then defined by the flow pattern. In general, charts with the recorded
history of the piezometric head are available for large scale fields, allowing
thus to define a mean vector for the piezometric head gradient (e.g. its mean
absolute value and a mean direction). This approach, however, is not suited
for the cases in which a small scale analysis is needed.

There are several practical situations in which the criteria of a mean vec-
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Figure 1.1: River system near Augsburg (Bavaria) and a detail of the three
dimensional grid for the confluence of rivers Wertach and Lech

tor do not make sense. A typical situation is when a detailed study of the
transport of contaminants close to a system of channels and rivers has to be
performed. In a case like the one depicted in Figure 1.1, a mean direction
of flow, although being accessible, is useless for any practical computation
involving contaminants transport and exchange between the aquifer and the
surface water flow because of the impossibility to resolve the details.

Our motivation is oriented by the evaluation of the contaminants distribution
and the mass exchange between the aquifer and the surface flow. For this,
we need to solve for velocity both in the porous media and in the surface
water body accounting for appropriate conditions on the common interface.

The focus of the present work is on the evaluation of the coupled surface and
subsurface flow in order to compute the velocity field and the mass exchange
across the common interface, to be used in the calculation of contaminants
transport.
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Our approach is based on a description of the situation, where the whole
region under analysis is divided into two parts, namely the surface and the
subsurface flow regions. It is obvious that the conditions to be imposed on
the common interface play a major role in the construction of a reasonable
model. Any proposed solution strategy should be capable of incorporating
them either as natural or as essential boundary conditions.

1.2 Organization of the present work

The present work is organized as follows:

- In the next section, we briefly present an abstract description of the
problem based on heterogeneous domain decomposition strategy.

- In Chapter 2, we formulate the mathematical model for the Stokes-
Darcy system. We pose the differential problem and discuss the trans-
mission conditions for the common interface. Then, we construct the
coupled variational problem and its finite element approximation. For
this, we discuss some possible weak formulations in order to incorpo-
rate different boundary conditions. Finally, we introduce the so-called
Poincaré-Steklov problem. In this context, we analyze the associated
Poincaré-Steklov operators whose properties are the key to propose
appropriate solution concepts.

- In Chapter 3, we study a possible solution approach: after a review of
the state-of-the-art in this field, we suggest a Neumann-Dirichlet iter-
ation and develop and analyze a corresponding algorithm. Supported
by theoretical findings, the analysis reveals an intrinsic low efficiency of
the procedure for some important scenarios and thus, severe limitations
in its practical applicability.

- Therefore, in Chapter 4 we present an alternative solution procedure
to overcome these difficulties, based on the recovery of the iteration
operator. Due to the fact that this is a direct method, with a high
computational cost, we explore also, a lower-dimensional approxima-
tion and evaluate its performance.

- Finally, in Chapter 5 we investigate another strategy by reducing the
problem to one on the interface. In fact, we derive an interface equation
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which allows for a direct solution of the decoupled subproblems. There
are two possible interface equations: one is based on matching fluxes
under the assumption of constant normal stress, whereas the other
is based on matching the normal stress under the assumption of a
constant flux. The analysis of both strategies indicates that the last
formulation is the one with the most promising practical applicability.
As an application, we apply this strategy to the scenario illustrated in
Figure 1.1.

1.3 Coupling Darcy and Stokes flows:
preliminaries

As mentioned before, the modeling of the flows can be done by consider-
ing two non overlapping subdomains with a common boundary. In one of
these subdomains, the Darcy flow is realized, whereas in the other the flow
is governed by the Navier-Stokes equations. Of course, the situation can be
extended to more than two non overlapping subdomains with various types
of flows. The mathematical theory and the numerical analysis of each sub-
problem is well developed and reliable codes are available (see, e.g., [Bea79],
[Hor92], [Lio96], [GRT79], [Pir89], [Tem84]). Nevertheless, the mathematical
theory of the coupled problem is not completely understood. We will con-
sider the case where the Navier-Stokes flow is replaced by Stokes flow.

A very natural way to perform the coupling of Stokes” and Darcy’s flows is to
use a heterogeneous domain decomposition approach. This approach [QV99]
directly gives rise to an iterative substructuring method. Typically, a se-
quence of subproblems in €2y and {25 with appropriate Dirichlet or Neumann
data on the internal boundary is considered. The abstract mathematical
setting can be described as follows (cf., e.g., Figure 1.2).

rp D
1 2

Figure 1.2: Schematic domain partition and notation
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We denote by & and D the Stokes and the Darcy operators and refer to
Q, 1 < k <2, as the two subdomains that provide a non overlapping parti-
tion of the domain Q C R¢ with boundaries 9Q; = TP UTY UT,1 <k <2,
where I' is the common interface. We consider the following multi-domain
problem:

Problem 1 Find Uy := (uy,p) :  — R x R (velocity and pressure) and
Uy := ¢ : Qy — R (piezometric head) such that

SUl == f1 m Ql 3 DUQ == f2 m QQ, (11)
together with suitable boundary conditions for U; on 0 \T.
Bg(Ul) = g1 on 891\F 5 BD(UQ) = g2 0N 8QQ\F (12)

Moreover, the unknown functions Uy and Uy are supposed to satisfy k ap-
propriate transmission conditions on I' which can be formulated according
to:

(I)j(Ul) = (I)](UQ) on I’ 5 1 < ] < k s (13)

where the functions ®; as well as I' depend on the nature of the individual
problem. [ |

For the solution of Problem 1 it is possible to split it into two subproblems
coupled by an interface function . Starting from an initial guess \° for each
subproblem, two sequences {U¥}, {U%} can be generated by means of the
so-called Neumann-Dirichlet iteration:

Procedure 1 Neumann—Dirichlet iteration

1. Given \°, for k > 0 solve

DUS—H = f2 m QQ
Bp(Us™) =g, on OL\T

atgf:l = \k on T
2. Solve
SUIf+1 = fl m Ql

Bs(Uh = ¢ on 0 \I'
Uit = R (US™Y) onT
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3. Update
N = 0R, (UL ) + (1 - 0)\F

As will be shown in Chapter 3, this iteration can be interpreted as a precon-
ditioned Richardson iteration.

Another approach considered in [QV91al], [QV91b] and [QV99] is to reduce
the coupled problem to a problem on the interface given in terms of the
Poincaré-Steklov operator S (cf., e.g., [Ste03] and the references therein).
The transmission conditions are enforced according to

SA=x onl, (1.4)

where y depends on the data of the problem. Once the solution A has been
computed, we obtain U; and U, via the solution of the subproblems given
by (1.1).

The operator S is defined by extension operators Ks and Kp and corre-
sponding Stokes and Darcy extensions Kg\ and KpA. The exact form will
be presented in Chapter 2. Moreover, it depends on the choice of the inter-
face equation enforced by (1.4). We will show that S can be split into two
terms, say Ss and Sp associated with €21 and 2.

From the numerical point of view, any finite dimensional approximation of
the Poincaré-Steklov operator yields a Schur complement system where the
Schur complement matrix is usually ill-conditioned due to the unboundedness
of the continuous operators. Iterative procedures are henceforth in order, and
preconditioning techniques have to be adopted.



Chapter 2

Formulation of the
mathematical model

2.1 Strong formulation of the coupled prob-
lem

As stated in Section 1.3, the coupling of the surface and the subsurface flows
corresponds to the situation where an incompressible fluid in a domain 2 C
¢ can flow both ways across the interface I' between two non-overlapping
subdomains §2; and )y representing an arbitrary flow and Darcy’s flow, re-
spectively. In this chapter, the porous medium occupying €25 is assumed to
be saturated with the fluid. No special boundary conditions are expected on
0f) where Dirichlet conditions on 0{2p and Neumann conditions on 02y are
assumed.

Following standard formulations of the individual problems (see [Bea79],
[Lio96] and [Tem84]), we state the coupled problem as follows:

Problem 2 Find (uy,p) : O x [0,T] = REX R, and ¢ : Qy x [0,T] — R,
representing the velocity, the pressure, and the piezometric head, respectively,
such that:

( % —dw'T = fl m Ql
divu; = m
u =w? onTP (2.1)
n-T-ng =m on F]lv
L transmission conditions on I’
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( 0
Soa—(f + div €Uy = f2 m QQ
eug = —K-grad¢ in )y
—ny-K-grad¢p = oV on T'Y
 transmission conditions on I’

where Ty = TP UTY = 90\, Ty = TP UTY = 0\I'. The operator

% = % +u -V represents the substantial or Reynolds derivative.

The tensor T in Navier-Stokes equation is the second order symmetric stress
tensor, divided by the density, which can be linked to the symmetric second
order rate of strain D(u;) := [gradu; +(gradu; )] via Newton’s constitutive
law:

T = —pl + 2vD(w). (2.3)

Here, p represents the isotropic pressure divided by the density, and v stands
for the kinematic viscosity. In Darcy’s model, € refers to the porosity, K
is the conductivity tensor, and the source term f, is assumed to satisfy the
compatibility condition
fadz =0,
Qo
if a no-flow condition is imposed on I's, or if the boundary condition is of
pure Neumann type.
Three remarks are in order with respect to the coupled system:

1. A simple inspection of the coupled problem reveals that the orders
of the corresponding differential operators are different for the velocity.
Consequently, it is not clear what kind of conditions should be imposed
at the common interface.

2. Singularities may occur in a vicinity of the manifolds I' N 02 due to
incompatibilities between the imposed boundary conditions and the
transmission conditions.

3. The piezometric head, and hence the Darcy velocity are obtained by
averaging values over representative elementary volumes -REVs- (see

[BV87], [BB90] and [Hor92]). Therefore, one can not directly apply
first principles to obtain the transmission laws at the interface.

The specification of appropriate transmission conditions will be addressed in
the following section.
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2.2 Transmission conditions

As discussed before, appropriate transmission conditions have to be provided
on the interface I'. The first transmission condition is an expression for the
dynamic equilibrium in the form of a balance of the normal forces across I':
The traction exerted on the fluid is given by:

t=mn; pT . (2.4)

Here, T is the stress tensor, divided by the density, and n; stands for the
outward unit normal on 0€; (see Figure 2.1). The traction exerted by the

Figure 2.1: The traction vector on I' and the local coordinate system

fluid on the interface is —t. Since the only force in €2, is given by the
piezometric head ¢ (or more precisely, the Darcy pressure pg¢), the continuity
of the normal component of the forces implies:

—t-n;=-n;-pT -n; =pgp onl. (2.5)
Replacing T by Newton’s constitutive law (2.3), we obtain
—ny - (—pI +2vD(uy)) -n; =p—2vn; -D(uy) -ny =g¢ onl. (2.6)

The second condition on the interface states the continuity of the normal
component of velocity across I':

u;-n; +uy-ny =0 on . (2.7)
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This relation is not sufficient to specify appropriate Dirichlet boundary con-
ditions on I'. The flows in the surface water body and in the porous medium
require the specification of the whole velocity vector. Therefore, we have to
specify the tangential component of the velocity field on the interface. The
usual non-slip condition, assuming a vanishing tangential component of the
velocity, is not in accordance with experiments. An experimentally verified
condition is due to Beavers, Joseph and Saffman (cf., e.g., [PS98, JMO00]).

1y

Figure 2.2: Velocity profile for bounded, unidirectional flow next to the in-
terface with a saturated porous medium

In [BJ67], the shear flow at the interface between the porous and the open
medium is investigated in a simple geometry shown in Figure 2.2. Here, the
flow is parallel to the x— direction, so that u; = (u;,0,0),1 < j < 2. The
result states that the difference between the slip velocity of the free fluid and
the tangential component of the seepage velocity (u; — us) is proportional to
the shear rate of the free fluid, i.e.,

ouy o

a—y = ﬁ(ul - U2) ) (2'8)

where « is a non-dimensional parameter called the slip coefficient. It is inde-
pendent of the fluid viscosity, but depends on the structure of the permeable
material at the interface ([BSM74]). It is understood that in (2.8) u; and
duy

8y1 are evaluated at y = 0%, whereas u, is evaluated at y = 0.
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For the general flow next to the interface, (2.8) gives rise to the following
condition expressing the relation between the difference of the slip velocity
of the free fluid and the tangent component of the traction (see [Jon73]):

W(—Hl pT) -7 (2.9)

(u—wp) - 75 =
e

Here, 75,1 < j < d — 1, is the set of orthonormal tangent vectors on I', and
k is the second order symmetric permeability tensor which is related to the
conductivity K according to

K

K_ 9
v

with g denoting the gravity acceleration modulus.

Despite a good agreement with experiments, it has been observed ([Saf71],
[NB92]) that the term uy-7; is much smaller than the others. As explained in
[Saf71] by statistical arguments, the Beaver-Joseph relation should be written

as
o Ouy

=——— 1
VE Oy
Having this in mind and introducing Newton’s constitutive law, the corre-

sponding extension to the general case reads as follows:

O(k). (2.10)

U

Ti:i* K *Ts
_QEnl'D(UJ)'Tja l<j<d-1onl. (211)

ul'Tj: o

This expression, the so-called Beavers/Joseph/Saffman condition, is sup-
ported by other independent work (cf., e.g., [Dag79, Tay71, SK92]). In
particular, the derivation in [SK92] is based on the so-called Brinkman ex-
tension. The Brinkman equation is a viscous extension of Darcy’s equation,
originally proposed by Brinkman ([Bri47]) and further developed by other
authors (cf., e.g., [GO76, Whi99]). This model also includes an empirical
coefficient: the apparent viscosity p* which is usually different from p and
reflects the additional resistance of the porous structure.

2.3 Justification of the coupled Stokes/Darcy
flow

In the sequel, we discuss the coupled Stokes/Darcy flow:
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Problem 3 Find (uy,p) : Q1 — R4 xR, and ¢ : Qy — R, representing the
velocity, the pressure, and the piezometric head, respectively, such that:

—grad p+ 2vdivD(u;) =1f; in

div u; = 0 m Ql
u; = ulD on FID (212)
n-T-ng =m on 'Y
transmission conditions onT

—div (K- grad¢) = fo  in

¢ =¢” onT?

—ny-K-grad¢ =¢~ onTV
transmission conditions on I

where Ty = TP UTN = 904\, [y = TP UTY = 90, \T.

(2.13)

This simplification is justified by the following two remarks:

1. The first equation in Problem 2 is the unsteady Navier-Stokes equation.
As noted, for instance in [Pir89], the steady Stokes problem is the
basic constitutive part of any approximation of the full time-dependent
Navier-Stokes equations. Indeed, if we perform a time discretization of
Navier-Stokes equation, we obtain

1

Ktu"“ — gradp™" ! + 2vdivD(u"t!) = f,

where u™*! is the approximation of the velocity and f is some approx-
imation of the convective term at t = ¢,,.1.

2. The time scale for fluctuations in the porous medium flow is much
bigger than that for the surface flow. This fact is in total agreement
with experimental evidence (cf., e.g., [ESP75]). Since the hypothesis
of steady surface flow implies an arbitrary large time scale for surface
flow fluctuations, we may consider the steady state as a good working
approximation of the subsurface part of the flow.

2.4 Weak formulation of the coupled problem

Since finite element approximations are based on the weak formulation, we
will derive a weak formulation for Problem 3. For this purpose, we introduce
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the spaces
Hp, = {ve H(Q):v=0o0nTP}
Hy = {Hr}"
Q = L2(91)7
Hy = {p € H () :p=00onT2}.

We further introduce the functions ¢. € H'(), ¢ = ¢ on 'Y, and
u. € {H'(2)}% u. =uP on I'P| so that the solution can be split according
to

u:u?+ueau(1JEHl s ¢:¢0+¢67¢0€H2'

We first consider the equation governing the porous medium flow in Prob-
lem 3. Multiplying the equation by a test function ¢ € Hy and applying
Green’s formula, we obtain:

/ grady - K - gradgg — / Yny - K- gradg =

Qo l9)

= / for — grady - K - gradg. Vi € Hy . (2.14)
Qo Qo

The surface integral can be partitioned into a part over I'? a part over I'},
and a part over I'. The first vanishes, since ¥ € Hy. The second occurs as a
natural boundary condition, so that only the third one remains. The reduced
equation shows that in view of the transmission condition with respect to
the continuity of the normal velocities continuity (cf. (2.7)), we can replace
n, - K grad¢ by the coupling term eu; - n; on the interface I'.
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For the Stokes problem, we proceed in a similar way. Choosing a test function
w € Hy, we get

/ gradp-w— [ 2vdivD(u}) -w =
Ql Q1

:/ f-W+/ 2w divD(w) - w, Vw e H. (2.15)
o o
Using Green’s formula and using the notation A : B = ij Ai;jBij:

—/ pdivw + / div (pw) + / 2v D(u)) : gradw +
(951 (951 0

—/ 2vdiv(D(u?) - w) :/ f-w+ / 2vdivD(u,) - w, Vw e H.
Q1 Q1 Q1

Due to the symmetry of D(-), we have D(u?) : grad w = D(u?) : D(w) (cf.,
e.g., [Pir89, GR79]). Consequently, we obtain

- [ paivws [ 2vDiu)D(w) [ faiviw) — 2 (D) - w)] =

951

= / (f + 2vdivD(u,)) -w, Vw € H; . (2.16)
Q1

The third integral on the left-hand side of (2.16) can be rewritten by means
of Gauss’ theorem

/Qdiv[(p]—2VD(u1))-w] - (2.17)

= /anl\r[pnl —2vn; -D(wy)]-w + /F[pnl —2vn; - D(wy)] - w .

This equation can be further simplified. A similar argument as in case of
the Darcy problem can be applied to the integral over 0Q;\I". Using the
boundary partition given by 9Q;\I' = ' UT¥ the integral splits into a
part associated with the Dirichlet boundary condition and a part associated
with the Neumann boundary condition. The integral involving I" in (2.17)
is related to the transmission conditions (2.6) and (2.11). In fact, follow-
ing [LSY03], we note that the vector integral over I' can be written as the
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sum of d integrals by expressing the integrand as the sum of d vector com-
ponents, one normal to I' and d — 1 tangential ones with regard to the local
{ny, 7, ,74-1} coordinate system:

/F[pnl —2vn; -D(uy)] - w = /F[p —2uvn; -D(uy) -my|n; - w+

d—1
+Z/r‘[—2l/n1 . D(ul) . Ti]Ti W .
i=1

The expression p—2vn; -D(u;)-n; in the integrand of the normal component
integral can be used to ensure the transmission condition given by (2.6).
The tangential components can be linked to the Beavers/Joseph/Saffman
condition (2.11). In particular, in view of (2.11) the expression —2vn; -
D(uy) - 7; can be rewritten according to

[07%
—21/n1 . D(ul) . Tj = —Uuy - Tj .

We have thus incorporated the three transmission conditions into a weak
formulation of the problem. The transmission conditions (2.7) and (2.6)
provide the coupling of the two subproblems, whereas (2.11) is included in
the boundary integral.

Introducing the bilinear forms

ap(\, p) = /Q grad - K- grad A | (2.18)

as(vi,vy) = /QQI/D(Vl):D(Vg)—i-

1
d—1
v
v X[ e
; r VT kT ! !

the weak formulation of Problem 3 reads as follows:
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Problem 4 Find v € Hy, ¢y € Hy and p € Q such that:

ap (o, 1)) —/e¢(u?+ue)-n1 —

T

_ fgw—ap(cbe,w)—/ oV, W € Hy
Qs ry

as<u?,w>—/mp dww+/rg<¢o+¢e>nl~w=

= mn; - w +/ £y +2vdiwD(u.)]-w, Ywe H,;
ry o

/ qdivu? = —/ qdiv u,, Vq € Q
Ql Q1

were the third equation reflects the incompressibility condition. [ ]

In order to prove existence and uniqueness of a solution of the coupled prob-
lem, we state some auxiliary results. Consider the Hilbert space W :=
H, x Hy with the norm

Wl == (Wl + 1913 0y)? YW = (w,¥) e W,
and define the bilinear forms

- forall V= (v,p) e Wand all W = (w,¢) € W,

AV, W) = as(v, w) + ap(p, ¥) — /

r

cwivon)+ [ gplm - w

T

- for all W = (w, 1) € W and all ¢ € Q,

B(W,q) = —/ gdivw

951

as well as the linear functional

- forall W = (w,¢) e W
(F. W) :=/ fowt [ fot— ap(e ) +
4 Qo

+/ 2vdiv[D(u,)| - w + mny - w— Yol .
951

Y ry
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Then, Problem 4 can be formulated as:

Problem 5 Find U = (u?,¢y) € W and p € Q such that

AUW)+BW,p) =(F, W) YW = (w,y) e W
B(U,q)=0 Vg € Q

Lemma 1 [DQ03]

1. A(-,-) is continuous and coercive on W and, in particular, coercive on
the space
2" =={VeW|B(V,q)=0, VgeQ} .

2. B(,-) is continuous on WxQ and satisfies the following Brezzi—-Babuska
condition: There is a positive constant Cg > 0 such that Yq € Q) there
exists W € W such that

B(W.,q) > Cs||Wwllall 2@, -

3. F 1s a continuous linear functional on VW

Proof:

1. The trace inequalities (cf., e.g., [LM68])

hd ||V\FHA < Ol||v||H1(Ql)> Vv € Hl
o [Yrlla < Coll¥)|mi,), VY € Ho

and the Cauchy-Schwarz inequality imply the continuity of A(:, -):

AWV, W) <A[IVIwlIW [w, YWWeWw,

where 7 := 2max{2v, gMx, C1Csg}, and My = supjq -y 52,

The coercivity is a consequence of Korn’s inequality (cf., e.g., [QV99])

R1
; D(v): D(v) = ZHV”%{l(Ql) , veH,
1
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and the Poincaré inequality (cf., e.g., [QV94])

1911720, < Crll lgrady)] (|72, Y € Ha,

which give
AV, V) = CAllVIFy

with C 4 = %min{y/{l, mk min(1,CpH)}, and myg = inf o =1

aKa
€

2. As far as the continuity is concerned, the Cauchy—Schwarz inequality
yields

IBW, )| < llgllz2@nWliw, VIWeW, qe@.

Moreover, it can be shown (cf., e.g., [QV99]) that there exists a constant
Cp > 0 such that for all ¢ € @) there exists w € Hy, w # 0, satisfying

- / adivw > Cisl[wll s lall 2
Q1

which allows to conclude by choosing W = (w,0) € W.
3. Finally, the Cauchy—Schwarz inequality and the trace inequalities give
[(F, W) < V2C|W |,

where Cr = max{[[fi[|2() + 2v|[ucll () + Ml 2wy, [fll2@) +
MK||¢6||H1(92) + ||¢NHH1/2(F§V)}~ [

We can state the following theorem:

Theorem 1 Problem 5, or equivalently Problem 3, admits a unique solution
(ul,p, po) € Hy x Q x Hy, satisfying the following a priori estimates:

V205

[ (u, do)|[w <

Cy '’

V2Cr gl

2 < 1+ —
1Pl 221y < Cn (1+ OA)

where the constants are defined as in Lemma 1.

Proof:
The proof is a straightforward consequence of the existence and uniqueness
theorem of Brezzi (cf., e.g., [Bre74, GR79, BF91]). [ |
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2.5 Associated Poincaré—Steklov operators

As indicated in Section 1.3, a possible approach to the solution of the cou-
pled Stokes-Darcy flow is to reduce it to the interface by a Poincaré-Steklov
problem in terms of appropriate Poincaré-Steklov operators. As pointed out
in [QV99], these operators are useful tools for the analysis of iterative sub-
structuring methods, like the one that will be presented in the Chapter 3.

In this section, we address the construction of the Poincaré-Steklov opera-
tors for Problem 3 with the transmission conditions given by (2.6), (2.7), and
(2.11).

As seen in Section 2.4, the transmission condition (2.11) is a restriction on
the velocity field for the Stokes region entering the formulation as a natural
boundary condition. It does not provide a coupling with the velocity field in
the Darcy region. This coupling is in fact represented either by the balance
of the normal stress on the interface (see (2.6)) or by the continuity of the
flux across the interface (see (2.7)). Any of these equations can be used as
the interface equation.

2.5.1 The operator for the balance of the normal stress

The transmission condition (2.6) states the continuity of the normal stress
across the interface I, i.e., the dynamical balance on the interface. As noted
before, this condition extends the hydrostatic model which requires a contin-
uous pressure across the interface, allowing thus for a discontinuous pressure
across ' and incorporating the deviatoric stress effect due to the surface flow.
We write

A== — —nNq - D(ul) 1Ny = Qb . (220)

We intend to reduce the coupled problem to the interface and use A for that
purpose. The idea is to solve a problem on the interface first, and then to
extend the solution to the whole domain by solving two decoupled problems.
To do so, we proceed as follows: Referring to the notation introduced in
Section 1.3, we use the spaces Hy, Hy, and ) as well as A = H%(F), and
consider the following problems:

On @ , with Ks = (K$, K%), such that K : A — H; and K% : A — Q,
and (uj, p*) € H; x Q, solve
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( S(K}Sl)\, Kg)\) =01in Ql ( S(u’{,p*) == f1 in Ql
Bs(KEX) =0 on 0 \I' Bs(uj) =gy on 0\’
1 2v 1 2v
—(KEXN)——n-D(K2)\) -ni=\ —p*— —n;-D(u}) -n; =0
g(s)gl(s)l <gpgl(l)l
on I onT
%nl-D(KEA)-Tj:—%KE)\ - T %nl-D(u’{)-szo
\ j=12onT \ j=12onT
(2.21)
On Q, , with Kp : A — Hs, and ¢* € H,, solve
D(KD)\) =01in Qg D(¢*) = f2 in QQ
BD(KD)\) = (0 on 8QQ\F BD(¢*) = g9 On GQQ\F (222)
Kph=XonT o*=0onT

Lemma 2 Let A be the solution of the Poincaré—Steklov problem
1 L1 .
n; - {KEA +-K- gmd(Kp)\)} = —n;- [ul + -K - grad(¢*) onT'. (2.23)
€ €

Then, the solution of Problem 3 is given as follows

w || KgA+u] _ X

Remark
The Poincaré—Steklov problem is nothing but an expression of the continuity
of the normal component of the velocity across the interface. In fact,

1
n; - [KgA+uj] = —n; - [—K - grad(KpA + qb*)] onl,
€
1
n;-u; =-ny--K-grad(¢) =n; -us = —ny-uy onl.
€

Proof:

By direct inspection, it can be seen that the functions (uy,p) = (KA +
uj, K2\ + p*) and ¢ = Kp\ + ¢* satisfy S(KEA + uj, KeA + p*) = f; and
D(KpA + ¢*) = fo, ie, (2.12.a), (2.12.b) , and (2.13.a) , (2.13.b). More-
over, they satisfy the boundary conditions Bgs on 90Q;\I" ~Equations 2.12.c
and 2.12.d— and Bp on 0Q\I', i.e., (2.13.c) and (2.13.d). With regard to the
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transmission conditions, these functions satisfy the Beavers/Joseph/Saffman
condition (2.11) as well as the continuity of the normal stress (2.6). The
continuity of the normal velocity is guaranteed, since A is the solution of the
Poincaré-Steklov problem (2.23). |

Lemma 3 Properties of the Poincaré—Steklov operator
1. The Poincaré—Steklov operator can be split according to S = Ss + Sp.
2. Ss is continuous.
3. Sp 1s symmetric, continuous, and coercive.

Proof:

1. In view of (2.23), for n, u € A we have

(Ssn, p) = /u(nl-Kfs‘n)r :
r

and
1
(Sones) = [ g K- grad(Kpm)
r
where < -, - > refers to the dual pairing between A and A’.

2. Consider an arbitrary extension operator H : A — H; vanishing on
O \I' and satisfying Hy - n; = g on I'. We obtain

/ n, - Kgn(Hp-ny) =0.
BU\T
With this and together with the above expression for (Ssn, p), we write

(Ssmop) = / no - KSn(Hu-ny) + / n, - KSn(Hu-ny)
r o\l

= [ KaHpm) = [ div (g Hue ) -
891 Q1

- L(K;n-grad(Hu-nl))+/ (Hp-my)div (Kgn) -

951
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The second integral vanishes because div (K¥%n) = 0 in €, and hence,
(Ssn, 1) = / (Kgn-grad(Hu - ny)) . (2.24)
Q1

Choosing H as a harmonic extension, and in view of (2.24), we get

| ([Ksn]u, (Hp-m1)") 2 |

1K s]ull 2 [1(H - 01)]| 2
IEsnlullvon |(Hp-0a)llo,
Crl|[Ksnlalla Corll (1)l
Cull i snlulla 1)l

RGN nm\

VAN VAN VAR VAN

which proves continuity:.

3. For n,u € A, we consider
_ | H
(Spn, 1) = / ;ng -K - grad(Kpn) .
r

Due to the fact that me\F Kpity, . K - grad(Kpn) = 0, we can write

K
(Spn, )y = 2y K - grad(Kpn) =
o0, €

K
= / div[ DuK-grad(KDn)} =
Qo

€

K
= / {gradKD,u- - -grad(Kpn)} +
Qo

K
+/ 2F iy K - grad(Kpn)] .
Qo

€

The second integral vanishes, since D(Kpn) = 0 in ()5, whence

(Spn, p) = /Q2 [gfad(KDM) : % 'gfad(KDﬂ)} (2.25)

which readily shows symmetry.
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Moreover, with Mk > 0, Mk = sup), =1 @, it follows that

[(Spm, m| < Mk [(Kpn)', (Kpp)') 2|
My || (Kpn)'|lz> | (Kpp)'|[ 2

Mx || Kppll1,0,] Kpnlle, -

IA A CIA

Using || Kppl| <1,0, Cllplla, Vi € A, we get

|(Spn, )| < M C3 || Kpp||allKpnla

which proves continuity.
Now, setting mg > 0, mg = inf o=

aK-a
€

, we have
(Sp.m) > mk|Kpili g -
By Poincaré’s inequality
(Som, 1) > | Kol oo
and recalling that | Kpn||1.a, > C|nlla, ¥n € A, we conclude

mKC'Q
Inll3 .

>
<SD77777> - CP

which proves coercivity.

2.5.2 The operator for the continuity of the flux

The transmission condition (2.7) states the continuity of flux across I" as well
as the non-existence of sources. With the help of Darcy’s law (2.13.b), we
define A\ according to

1
Ai=u;-n;=-—-up-ny=-ny-K-grad ¢. on I" . (2.26)
€

As before, using the spaces Hy, Hy,(Q and A = H%(F), we consider the
problem:
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On @ , with Ks = (K$, K%), such that K¢ : A — Hy and K% : A — Q

S(v,K%p) =01in S(uf,p*) =1f; in
Bs(v) =0 on 0 \I' Bs(uj) = gp on 09\
Kgh=Aonl u;j=0onTl
—2un; -D(v) -7, = —\/%v ‘T —2vn; - D(uj) -7, =0,
j:1,20nr j:1,20nF.
(2.27)

Ol’ng ,WithKDIAHHQ

D(KD)\) =0in Qg D(Qb*) = f2 in Qg

BD(KD)\) =0 on 8QQ\F Bp(qb*) = g9 Oon 8QQ\F

—iny - K- grad (KpA) = A —in, - K- grad (Kp¢*) =0
on I’ on I’

(2.28)

We note that in the previous formulation we have split the velocity by means
of

v=KI+u -n4+u)-n, (2.29)

separating explicitly the normal and the tangential components of the veloc-
ity and using the fact that the normal component is given by the extension
of A to ;.

Lemma 4 Let A be the solution of the Poincaré—Steklov problem
—KZp+2vn; - D(KZN) n;+9Kp\ = p*—2vn;-D(u])-n;—g¢* on T . (2.30)
Then, the solution of Problem 3 is given by

uq V_}‘ui< *
- | o= KpAt+o.
[p } {Kfs’pw } 0= Ato

Remark
The Poincaré-Steklov problem is nothing but an expression of the continuity
of the normal stress across the interface. Indeed, observing

n; - D(KZA) -ny =n; -D(v) -ny
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we can write
(KZp+p*)—2vm; -D(v+uj) -n =g(Kp\+¢*) onT',
which coincides with (2.6).

Proof:

By direct inspection, it can be seen that the functions (v + uj, Kop + p*)
and Kp\ + ¢* satisfy S(v +uj, Kap + p*) = f; and D(KpA + ¢*) = fo, i.e.,
(2.12.a), (2.12.b), and (2.13.a), (2.13.b). Moreover, they satisfy the boundary
conditions Bg on 9Q;\I' (see (2.12.c) and (2.12.d)) and Bp on 0Q:\I" (see
(2.13.c) and (2.13.d) ). With regard to the transmission conditions, these
functions satisfy the Beavers/Joseph/Saffman condition (2.11) as well as the
continuity of the normal component of the velocity (2.7). The continuity
of the normal stress is guaranteed, since \ is the solution of the Poincaré—

Steklov problem (2.30). [ |

In order to analyze the properties of the Poincaré—Steklov operator, we write
the dual pairing between A and A’, (Sn, u) as follows

(Sn,p) = —/MK§n+/2vn1 -[D (Ké‘n)]r-nlu+/ug(KDn)|r-
T T T

We consider the first integral and an arbitrary extension Hpy of p vanishing
on OQ\I" such that Hy-ny = pon I

/quén = / (Hu-nl)K§n+/(Hu-H1)K§n=
r o1\ r

= / (Hu-nl)Kﬁnz/ div [(H ) Kgn] |
891 Q1
where we have used the Gauss theorem. Moreover,
[l K = [ diwrgns [ (- mad K] . (230
Ql Q1 Q1

Next, we consider the second integral and an arbitrary extension Hpu of u
/21/,un1 -D(K3gn) -n; =
r

— [ 2vi(Hy) m)ny - DOYn) n+ (20 (i) m) - D) - =
A\ r

= [ 2wl m)ny D) = [ div 2w () ] D)

1951
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We have

/Q div [2v [(Hp) - ny]ny - D(K¥n)] =

= [ 2D s grad(it) + [ [0 - n)div 20m, - D)

Q1

Due to the symmetry of D(+), this can be written as
[ aivizv(tm, - D) -
2

= / 2vD(Kgn) : D(Hpu) +/ (Hp) - div[2vny - D(Kgn)] -
o1 1

(2.32)

Subtracting the last integral in (2.32) from the last integral in (2.31), we

obtain
/Q (Hp) - grad [IK2n] — / (Hp) - div[2vm, - D(KEn)] =

= /Q (Hp) - {grad [Kgn] — div [2vn, - D(Kgn)]} = 0.

In fact, the terms between brackets vanish due to S(K¥n, K%n) = 0 in €.

The resulting expression for (S7, u) is

(S == [ div(n) K0+ [ 2D D) + [ paHon)e

(2.33)
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The following properties will be used later to derive convergence results.
Lemma 5 Properties of the Poincaré—Steklov operator
1. The Poincaré-Steklov operator can be split according to S = Ss + Sp.
2. Ss is symmetric, continuous, and coercive.

3. Sp is symmetric, continuous, and coercive.
Proof:
1. In view of (2.33), we define

(S i= = [ div(tu) Ky + [ 2D(Kgn): D(Hp) . (23

and
(Spn, p) = /FMQ(KDU)W . (2.35)

2. We choose Hu = K2 in (2.36) and obtain
(Ssm, ) = —/Q diV(KEM)K§n+[2 2vD(Kgn) : D(Kgp) -

Furthermore, observing le q div(Kgn) = 0 for all ¢ € Q, it follows
that

(Ssm, 1) = / 2wD(K2) - D(K2u) (2.36)

We have

2v| ((Ksn)', (Ksp)') g2 |

2v||(K8n) |2 [[(Kgmp)'|| 2
2v||(Ksn)ll1,00 1(Ksm)ll1,0,
2vCT Inlla el

[ 2z D(Ksm‘

INIA A

which proves continuity.
To prove coercivity, we use the Korn’s inequality (cf., e.g., [QV99]):

K
D(v): D(v) > ZS||V||§QI VveH.
931
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We get
u u VKs u, |2
(Ssm,m) = 2v g D(&sn) : D(Esn) =2 —~lKsnlia,
1
and in view of the trace inequality

VKs

20

which proves coercivity.

. By definition

1
-ny - K- grad(Kp\) =X on T,
€

and hence,

/ Eny - [K - grad(KpA)], = / L
r ¢ r
Kpp

00, €

K
/ ggrad(Kpp)ns - — grad(Kp)\) = /gu(KD)\)|F = (SpA, ) .
0 r

n, - K- grad(Kp\) = /,u)\
r

This gives us the symmetry.
Moreover, we can write

|(Spn, )| = '/Q(Kvn)w < gl Konll 2@yl pll 2y
I

< Gl Kpnlliaullulla (2.37)

where the trace inequality has been used. To evaluate || Kpnl1.0,, by a
Poincaré inequality

1
Kol o, < Konltg, = | sad(ion) - grad(Kon).
r Q2
Consequently, setting mg = inf o= Q'—I:'O‘, we obtain

14 C?
+ P/ grad(Kpn) - grad(Kpn) .
Qo

IKpnliq, <
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Taking advantage of trace inequalities, we get

1/2 1/2
/grad(KDn)-grad(KDn) < {/ gradQ(KDn)} {/ gradQ(KDn)}
Qo Qo Qo
< Gyl Kpnllie,lnlla -

and hence,
1+C3%

(Som, )| < g [ } 2 lnllallelln -

which proves continuity. The coercivity follows from

Sonm) = [ oomien = [ gerad(on) - % - grad(on)

Qo
> gmx|Kpnlig, -

Using Poincaré’s inequality
gmk
(Spn,n) > —25§;—||f<i>77H?791 :

and a trace inequality, we deduce || Kpnl1.0, > Ca|[n|la. Hence,

gmx -

which proves coercivity.
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2.6 Finite element approximation

The finite element approximation comes up in a straightforward manner:
Assume that 5, and )y, are conforming triangulations of the subdomains
01,825, which match at the interface I'. The finite element spaces are based
on the following discrete spaces

Hr,p == {v, €C(Q):vy=0o0n F?,UME € isoPy(E),VE € Oy},
Hy, = {Hp,»}",
Qn = {gn € C():qyr € PI(E),YE € U1},
Hop = {tp € C(N) ¢, =00n T2 Ypp € P(E),VE € Qa4} .

Let ¢P and u? be the FEM analogs of ¢, and u,, respectively. Then, the
following splitting is performed

wy =ul,+u), ul, € Hiy , ¢n=don+ o, don € Hop (2.38)

Introducing the bilinear forms

al (A, ,uh)::/Q grad py - K- grad Ay | (2.39)
2

g(Vlh,Vgh) /QVD(Vlh Vgh Z/|: — 7_] 1y, 'Tj ,(240)

the coupled FEM problem can be stated as follows:
Problem 6 Find u?h € Hip, ¢on € Hayp, and py, € Qy, such that:

ap(Gon, Vn) — /FGIDh(u?h +u.) n; =
f2h Uy —ap( Cbh ,Un) / be]y?ﬂmvlbh € Hyp
as(uf,, wp) — /Q P div Wy, + /Fg(%h + ¢ )ng - wy, =
1
= mhnl-wh—l—/Q [flh—|—21/div D(u}?)} Wy, YW, € Hyy,
1

oy

/ qndiv u(l)h:_/ gndivuy Vg, € Qn
Ql Q1
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The discrete counterparts of the Poincaré-Steklov problems and operators
can be obtained by introducing

Ah = {wh‘r = Wy * nl‘Wh € Hl,h} .
Discrete operators for the case of balance of normal stress

For ny,, un, € Ay, we define

(S&nn, ) = /Mh(nl'KEnh)w, (2.41)
r

(S ) = / Mh iy K - grad (Kpmy) (2.42)
N

€
Discrete operators for the case of continuity of flux

For ny,, un, € Ay, we define

(Sl p) =~ [

div(Hp) K + | D) s D) . (243)
951

951

<S%77ha/ih> ZZ/F/th(Kpnh)p. (2.44)






Chapter 3

An iterative substructuring
method

In this chapter, we discuss an iterative substructuring approach to the cou-
pled Problem 4. As suggested in Section 1.3, the Neumann—Dirichlet itera-
tion is constructed and analyzed on the simplified version of the problem as-
suming that the constant « in the Beavers/Joseph/Saffman condition is zero.
This transforms the transmission condition 2.11 into a natural boundary con-
dition. With this hypothesis and recalling the spaces defined in Section 2.4,
we rewrite the coupled problem as follows:

Problem 7 Find v € Hy, ¢ € Hy and p € Q such that:

/ gmde-K'gmdqﬁo—/ezﬁ(u?—i-ue)-n1:
Qo

r

= foth — grad v - K - grad ¢, — oNep Y € Hy |
Qs ry

Qo
/ vgrad (0Y) : grad w — | p divw + /g(% + ¢e)ny - W =
Q1 951 r

:/ mn1~W—|—/ [f; +2vdivD(u,)]-w Vw e Hy
ry 2

/ qdivu(l):—/ qdiv u, Vg e Q .
Ql Q1



34 An iterative substructuring method

3.1 The Neumann—Dirichlet (N-D) iteration

In order to derive the Neumann—Dirichlet (N-D) iteration, we start from the
differential form of the coupled problem. We use an approach which itera-
tively matches the fluxes across I' while imposing the continuity of the normal
stress across it. This is implemented by incorporating the values of the nor-
mal stress as boundary conditions on the interface to ensure continuity, and
then iterating on the function A as defined in (2.26). Recalling the notation
used in Section 2.5, we consider the following subproblems:

Find (u*,p*): Q1 — R x R and ¢* : Qy — R, such that:

Su*,p*)=1f iny
Bs(u*) =g; on o\’
p*—2vn; -D(u*)-ny =0 onTl
—2vn; -D(u*) -7, =0, j=1,2o0nT.

D(gb*) = f2 iIl QQ
BD(¢*) = g9 on 8QQ\F
¢*=0 onl

We define the following scheme:

Procedure 2 DIFFERENTIAL FORM OF THE N-D ITERATION
Let (u*, p*) and ¢* be given as solutions of the previous problems. For k > 0:

1. Find ¢5*, such that

D( lar-i-l) = m QQ
Bp(qbo) =0 on OQQ\F
=Xt onT

and compute PFtT = ph + ¢*
2. Find ((uQ)F+1 pb™) | such that

S((u(l))kﬂ,plgﬂ) =0
Bs((u))**1) =0 on 0Q,\I'
po — 2vny - D[(u)*] . ny = go*™  onT
—2vmy - D((W)*) .7, =0, j=1,2 0nT.

and compute (u’f“,pkH) = ((u))* + u*, p* + p).

3. Update

N =gy - ()7 + (1= )R, u
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The corresponding variational form is given by:

Procedure 3 VARIATIONAL FORM OF N-D ITERATIONS

Let the initial guess \° € A, and the relazation parameter 6 be given. For
k>0:

1. Find ¢§*t' € Hy such that
/ gmdw-K-gmd%H—/ew AP =
Q, r
:—/ grad ¥ - K - grad ¢P + o™ P+
Q, ry

+ | fot +/e¢)\DvweH2
Qo I

and set ¢FF1 = b+ P

2. Find (u9)*! € H, and p**1 € Q such that

/ vgrad (W) gradw — | p"Tdiv w +
Ql Q1

+/g¢k+lw-n1:/ m-w+
r ry

—/ vgrad uP : grad w +/ fi - w VYwe H;
Ql Q1

/ qdiv(u?)" 1 = —/ qdivu® Vg€ Q
Ql Q1

and set uft! = (u))F+ 4 uP.

3. Update
N =g (u))F gy 4+ (1 - 0)A" .

3.2 Analysis of the N-D iteration

In this section, we provide an analysis of the iterative procedure. First, we
derive a result that plays a central role in the convergence analysis of the
N-D iteration.
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Lemma 6 The Neumann-Dirichlet iteration —Procedure 2 or equivalently
Procedure 3— is equivalent to a preconditioned Richardson iteration.

Proof:
Consider the differential form of the N-D iteration and observe the following
equivalence:

2vn; - D[(u)*!]-n; = 2vn; - D](n; - u))*] - n, .
Hence, on I’
po+p* —2vn; -D](ng - )™ +u*] - n; = go" onT .
Moreover, in view of Step 1 of Procedure 2, ¢*™! = KpA\F + ¢*, whence
po+p* —2vn; -Dl(n; - u))**! 4 u*]-ny = gKp\F +¢* onT .

In terms of the Poincaré-Steklov operators, we obtain

SSS\ = —Kg-;\ + 21/1’11 : D(KES\) -1y,
SD)\ = gKD)\,
X = p"—2vn;-D(u") -n; —¢*,

where \ € A is an appropriately chosen. Consequently,
n - (u))* = S5 x — SpA' .
Replacing this expression in Step 3 of Procedure 2, we get

AL = 0SS [ — SpAF] 4 (1 — O)AF
ML = AP 0S5 [y — SM (3.1)

a preconditioned Richardson iteration with Sg as the preconditioner. [
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Now, we are in a position to analyze the iteration. The main result for the
preconditioned Richardson iteration is the following theorem from [QV99]
(cf. Theorem 4.2.2):

Theorem 2 Consider the solution of the problem QA = G, with A € X, X
is a Hilbert space and G € X*, its dual space, and where Q = Q1 + OQs.
Suppose that Q1 is continuous and coercive, i.e., there exist 31 > 0, a; > 0
such that

(Qin, 1y < Bilnllxllillx,  (Qimn) > an|lnll3  Vm,pe X .

Also assume that Qo is continuous, i.e., there exists Py > 0 such that

(Qan, 1) < Ballnllxllpllx Vo, pe X,

and that there is some k* > 0 such that

(Q1m, Q1Qn) + (Qn,m) > &*|In||* Vne X .

Then, for any given \° in X and for any 0 satisfying 0 < 0 < Oy ax, with
0 o K*a?
A B1(B1 + B2)?
the sequence
converges in X to the solution of the problem.
Proof:

The operator Q; is invertible due to the Lax—Milgram lemma.
Let us introduce the Q;-inner product

(.1)a, = 2 ((Qun. ) + (Quprn).

The corresponding Qi-norm ||n||g, := (n,n)lg/f = (Qin,1m)"/? is equivalent to
the norm ||| x:

alnllx < llnllg, < Bllnllx  YneX.

To prove convergence of the sequence {\*}, it is sufficient to show that the

mapping
Typ: X — X, Tyn:=n—0Q;'Qn
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is a contraction with respect to the Q;-norm. For # > 0, we have

ITonlls, = lnlla, +6%(Qn, Qr'Qn) — 6 ((Qan, Q' Qn) + (Qn,m))
< Il + PR s~ 0l
Setting ) )
Ky =14 0] 2%52) —9% ,
we obtain

1Tonllg, < Kollnll, -
The bound Ky < 1 is guaranteed by 0 < 0 < Opyax. |

Lemma 7 The Neumann-Dirichlet iteration —Procedure 2 or equivalently
Procedure 3— converges.

Proof:

Associate the Poincaré—Steklov operator S = Ss + Sp with the operator
Q = O; + 9, in the previous theorem. Then, in view of Lemma 5 and
by direct application of Theorem 2, we conclude that the preconditioned
Richardson iteration converges and that this ensures the convergence of the
Neumann—Dirichlet scheme. ]

Remark:

In the theorem, the contraction constant Ky and the upper bound 0,4 x only
depend on the constants aq, (1, G and x*. Consequently, the rate of con-
vergence of the preconditioned Richardson iteration in the Qs only depends
on these parameters.

In order to estimate the rate of convergence of the Richardson iteration,
we proceed from the results in Section 2.5.2. As indicated before, the rate
of convergence only depends on the continuity and coercivity constants of
Ss and Sp. With the notation used in Theorem 2 and in accordance with
Lemma 5, these three constants are:

VKs

o0,

c2 (3.2)

oy
mk

. 1+C27
61:21/6112 ) 62:g|: P:| ;
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In [DQO4], it is shown that k* = a. Then, if we are interested in the de-
pendence of the convergence rate on the parameters, the maximum damping
factor 0y, 4x will be an indicator of this behavior. We see that

B~ 0O (v)

and hence,

) ﬁQNO(g/mK) )

Oriax ~ O(

ke~ap~0(@v)

(3.3)

Table 3.1 shows several values of 0,;4x for water flow and for different

isotropic materials.

Material K in [m/seg] € O(Orax)
coarse sand 107% to 1072 107 to 31071 1072 to 3107*
clay 100" 01072 [ 35107 to 5107 | 10722 to 310716
fractured bedrock | 1078 to 1073 <107t 10716 to0 107
basalt 10~ to 1076 <25107! 1072 to 10711
limestone 1079 to 107 <2107t 10718 to 10710
Table 3.1: Values of 6pax for different isotropic materials (values
from [DS90])

3.3 Implementation at the finite element level

Consider the spaces Hyp, Hap, Qn v Ap, introduced in Section 2.6. Define
AP =uf n;on 'NTP and A, :=uf, -0y € Ay

Consider the discrete counterpart of Equation 2.26:
1
/()\h + Af)lph = — / Enl K- grad(<]§0h + ¢0D) ¢h, th c Ah. (34)
r r

In these expressions, ¢ and u? are, as in Section 2.6, the FEM analogs of
¢ and u., ¢op, € Hyp and u(l)h € Hyp.

Using this expression as an auxiliary equation, it is possible to propose the
following iterative process to solve coupled problem:
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Procedure 4 N-D ITERATIONS AT THE FINITE ELEMENT LEVEL

Let the initial guess \) € Ay, and the relazation parameter 6 be given; for
k>0

1. find (ﬁlg}fl € Hyyp, such that
/ gradyy, - K - gmdgﬁ'g;{l — / ey, XZ =
Qo I
= —/ gradyy, - K - gmdnghD + qu U +
Qo Fév
[ pn + / cn AP Vi, € Hoy,
Qo I

k1 _ gkl
and set i = gt + o8

2. find (03, € Hyp, and pf™ € Qp, such that
/ vgrad (ul,)* ™ - grad wy, — / i divwy, +
Ql Q1

+/g¢§+lwh-n1: m-wy, +
r

oy

—/ ngduhD-gmdwh +/ fi-wy, Vwy, € Hyy
Ql Q1

/ qhdz’u(u(l)h)kJrl = —/ qhdz'vuf Vg, € Qn
Ql Q1

k+1 _ (140 Y+l | 11D
and set uj, - = (u,)" +uy;

3. find new iterative guess

M =0 ()" g + (1= 0)AL

As it was mentioned in Section 2.6, it is possible to define the discrete
Poincaré—Steklov operators, and thus, it is also possible to write a discrete
Poincaré-Steklov problem S")\, = xx. Analysis of the properties of this
problem can be found e.g. in [Ste03]. In particular, for the discrete Poincaré-
Steklov operator defined from (2.43) and (2.44), the following theorem holds
(see [DMQO2)):
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Theorem 3 The operator S% is continuous and coercive on Ay, while S is
continuous and positive definite on Ay,. Therefore, as S" = Sk + Sk S and
Sk are spectrally equivalent, i.e. there exist two constants py y ps independent

of h such that
VMAX

p1 = < P2

VMIN

VMAX, VN are the maximum and minimum eigenvalues of (S&)~1Sh. W

Remark:
As a consequence of Theorem 3, S% is an optimal preconditioner to S™ for
the solution of the discrete Pincaré—Steklov problem.

3.4 Algebraic form of the iterative procedure

Let €y /2 indicate the triangulation obtained by splitting each tetrahedron
from €2 5, into eight subtetrahedra. Let the vector U, denote the values of
u), at the nodes of Qy 0\ (T'U ['P) and Ur denote the vector of the values
of u?, at the interface nodes of QLh/g\f‘ f) , and P denote the vector of the
values of the fluid pressure at the nodes of €2, ;. In addition, let ®, indicate
the value of the piezometric head ¢, at nodes of Q1 ;,\(TUTY), and ®r those
at the nodes on I'\I'P. The algebraic representation of the Problem 6 is

AQ AOF B g 0 0 U 0 F 0
AL, Ar BI PT Mg, 0 Ur Fr
B, Br 0 0 0 P |=|F
0 —MP,, 0 Dp DI || & Gr
0 0 0 Do Dy o, Gy

In order to write Procedure 4 in algebraic terms, we denote by Ao = Po.Ur
the vector of the values of A¥ at the nodes of (€1 ,\I'”)NI". Then the iteration
results

Procedure 5 ALGEBRAIC N-D ITERATION
(I)k+1
1. ﬁnd[ bi1 | such that
(I)O
Dr DL 71T @] [ Gr+ M
Dor Dy A Go
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U(l)€+1
2. find | UETY | such that
Pk+1
AO AQF Bg Ué€+1 FO
Al Ar BE || UMY | = | Fr — PT Mg, @)
By Br 0 pr+1 F,
3. update \* N = 0P, UE™ + (1 — 0)\".

Realization of steps in the procedure, implies the iterative solution of the
symmetric positive definite and saddle point systems. Preconditioned con-
jugate gradient method and generalized minimum residual method are the
appropriate iterative techniques for each of the subproblems.

3.5 Numerical experiments

3.5.1 Approximation of an analytical solution

Let O = (0,1)* x (1,2), Q2 = (0,1, T ={z =1} Ny, TY =0, Y =
{y =0o0ry =1} NQy. Consider the homogeneous case K = kI, with unit
coefficients, k = ¢ = v = g = 1. The functions [DQ04]

—cos(mz/2) sin(rz/2) + 1

u; = 0
sin(mz/2) cos(mz/2) — 3
p = —(2/7m+7/2)sin(rz/2)sin(rz/2) + 32
¢ = —2/msin(nz/2)sin(rz/2) + 3z

are the solution to the Problem 4 with

—(0.757% + 1) cos(mx/2) sin(7z/2)

fi = 0
(0.2572 — 1) sin(7rz/2) cos(mz/2) + 3
fo = —msin(nx/2)sin(rz/2)

A coarse tetrahedral mesh is generated from partitioning of a unit cube (0, 1)3
into 8 sub cubes, and splitting each sub cube into 6 tetrahedra and mapping
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the mesh into (0,1)2 x (0,2). A sequence of uniform meshes is generated by
subsequent refinement of each tetrahedron of this coarse tetrahedral mesh.
The following parameters are employed:

- residual tolerance for step 1 of Procedure 5 is 1077,
- residual tolerance for step 2 of Procedure 5 is 1079,
- ND iteration is terminated when [|A\¥F1 — \¥|| < 1074 \F||.

The performance of Process 5, as well as subproblem arithmetic complexity
are reported in Table 3.2. Here,

Mesh size #ND #Gl #Pl #G15 #P15 CPUZ‘tS CPUZ‘tD CPUtOt
h=1/8 15 55 ) 2 4 0.04 <0.01 12.7
h=1/16 15 60 9 3 3 0.65 0.015 204
h=1/32 15 62 12 3 3 6.5 0.17 2108

Table 3.2: Performance of iterative solvers for a sequence of refined meshes.

#N D: number of N-D iterations,

#G'): number of GMRES iterations at step 1 of k-th N-D iteration.
#P,: number of PCG iterations at step 2 of k-th N-D iteration.
CPUys (CPUyp): execution time of one GMRES (PCG) iteration
CPU,, total execution time.

In Table 3.3 we show the error of the discrete solution measured on meshes
with different mesh size. The data indicate that the L.-error for u and ¢
decreases almost quadratically as h — 0, whereas Lo-error for p is almost
proportional to h.

As it follows from Table 3.2, the number of coupling iterations does not de-
pend on the mesh size, whereas the numbers of GMRES and PCG iterations
decrease in the course of coupling iterations, due to better initial guesses. We
notice that the convergence rate of GMRES iterations saturates as h — 0
and the boundness of the number of PCG iterations is not observed clearly.
We explain the latter phenomenon by the extremely high convergence rate of
the PCG for small Darcy problems. On the other hand, the cost per iteration
(for both GMRES and PCG) and the total CPU time are linear with respect
to the number of unknowns (each refinement results in 8-fold increase of the
number of unknowns).
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Mesh size | [[uxyz; — Uxyzllie | 1P = Pllis | 100 — @llie
0.00349
h=1/8 0.000607 0.0101 0.010
0.00388
0.00121
h=1/16 0.000219 0.0033 0.00317
0.00141
0.00033
h=1/32 0.000075 0.00143 0.00096
0.00051

Table 3.3: Errors of finite element solutions on a sequence of refined meshes.

3.5.2 Effects of boundary conditions

The main objective of the experiments of this Section is to show the impor-
tance of the boundary conditions as well as to present the performance of
the coupling iterations.

All the coefficients of the numerical modelare set to unity: e = v =g =1
whereas K = 1.

Let Qy = (0,1)2 x (0,0.5) and Q; = (0,1)% x (0.5,1). We define Q;;, and
(Y5, as the tetrahedral partitionings of the cubic mesh with the mesh step
h = 1/16. In the absence of the interaction between the flows in ; and s,
the boundary conditions on 92; would be the trace of the Poiseuille flow:

up0, = (24(1 —y)y(1.5 — 2)(2 — 0.5),0,0).

Due to the Beavers/Joseph/Saffman condition, the Stokes velocity does not
vanish at I', and the flow may not satisfy the Poiseuille boundary conditions
(Figure 3.1).

To find the appropriate boundary conditions, a preliminary simulation is
performed. The following boundary conditions are employed:

- On the inlet (x = 0), the top (z = 1) and lateral faces (y = 0,y = 1) of
1, apply the Poiseuille flow traces as Dirichlet boundary conditions,
whereas on the outlet (z = 1) set “do nothing” condition with m = 0.

- On the four lateral faces of 025, apply homogeneous Neumann bound-
ary condition, and on the bottom face, apply homogeneous Dirichlet
condition.
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Figure 3.1: Typical velocity distributions in €2; (left) and Qy (right) subdo-
mains.

After the solution of the coupled problem, we take the traces at the outlet
of all three components of the Stokes velocity. These traces will be assign
to the inlet instead of the Poiseuille flow trace. This boundary condition at
the inlet and Poiseuille at the top and the lateral faces together with the “do
nothing” condition at the outlet define the Stokes flow.

We consider four case studies for the boundary conditions for the Darcy
flow. The objective is to evaluate the impact of boundary condition at the
inlet and outlet of the Darcy region. We cover the possible combinations
employed in practical applications, the appropriate choice of which depends
on the hydrological configuration. We fix the boundary conditions at the
bottom (z = 0) and lateral faces (y = 0,y = 1) of {29, impossing homogeneous
Neumann boundary conditions on them, and we consider the following cases:

Case study I : homogeneous Dirichlet conditions on inlet and outlet.
Assigning to both inlet and outlet traces of the piezometric head zero
values implies uniform z-directional flows on inlet and outlet and an
that the gradient of piezometric head will be driven by the Stokes flow.
In effect, as ilustrated in Figure 3.2, the fluid flows from ; through
the interface and leaves (25 through the inlet and outlet.

Case study II : homogeneous Neumann conditions on inlet and outlet.
Assigning to both inlet and outlet zero normal velocity (homogeneous
Neumann) implies that there is no flow across the inlet and outlet and
total flux of fluid through the interface should be equal to zero. As a
consequence, the fluid flows across the interface in different directions
(Figure 3.3).
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Case study III : homogeneous Neumann conditions on inlet and homoge-
neous Neumann condition on the outlet.
Setting zero normal velocity at the inlet and zero piezometric head at
the outlet implies the impermeability of the inlet (e.g. rock wall) and
an uniform z-directional flow at the outlet (Figure 3.4).

Case study IV : prescription of a piezometric head difference between inlet
and outlet.
Assigning to the traces of the piezometric head two different values at
the inlet and outlet implies, in the ansence of interaction, a uniform x-
directional flows. The difference of the values defines the mean direction
of the Darcy flow (Figure 3.5).
Note:In this case study, the outlet value may be set to zero whereas the
inlet value should be determined somehow. For instance, assuming that
the Stokes flow at the outlet is slightly affected by the inlet condition for
Darcy flow, one could extrapolate the piezometric head at the inlet on
the basis of z-component of the Stokes pressure gradient at the outlet.

Figures 3.2, 3.3, 3.4 and 3.5 display the cross-sections by X Z plane y = 0.5
of the solution for the four case studies. On top the isolines of moduli of
Stokes and Darcy velocity are displayed, followed by the piezometric head
(middle), and by the vector field of the Darcy velocity at bottom.
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Figure 3.2: Cross section of the solution for Case study I: Darcy velocity
(top), the piezometric head (middle), and for the vector field of the Darcy
velocity (bottom).
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Figure 3.3: Cross section of the solution for Case study II: Darcy velocity
(top), the piezometric head (middle), and for the vector field of the Darcy

velocity (bottom).
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Figure 3.4: Cross section of the solution for Case study III: Darcy velocity
(top), the piezometric head (middle), and for the vector field of the Darcy
velocity (bottom).



50 An iterative substructuring method

|

Cells

Vect Ma
0.03%8
0.0277

. = ﬂha —n — —_ . = e e e e
e s ot T e el e ey
—0.0247 s S e e T el e gt s T
oS fun e R S S Tl e g
ﬂﬂﬂﬂﬂ B S R R T G g -
—0.0216 e i e A e T i e e e T s gl
— o - =
TR i ey apeey Sl ha mep . e B L b e e ey
—0.0185 St I - = o = A
=E T, TR, e, T g ity
= SR = -
e -_— o
| _o.0155 g o o S TESEIIRINE g R o et SR e E
—e — K ‘-.4‘—— = — — — —» B —t
—0.0129 S e S e ]
- =g S e sl amo ey

—0.00937
—0.00632
0.00326

0.000202

Figure 3.5: Cross section of the solution for Case study IV: Darcy velocity

(top), the piezometric head (middle), and for the vector field of the Darcy
velocity (bottom).
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Comparing the four cases of boundary conditions for the piezometric head,
we notice that given appropriate boundary conditions, the Stokes flow is
slightly affected by the variations of Darcy flow.

The technical details of the solution procedure are as follows:
- number of tetrahedra in each subdomain: 12288,

- number of degrees of freedom for Stokes problem:
3 x 18513 + 2601 = 58140,

- number of degrees of freedom for Darcy problem: 2601,

The relaxation parameter § was chosen to be 0.5. For the numerical solvers,
the following stopping criteria were adopted:

- stopping criteria for PCG: residual norm tolerance fixed in 1076,

- stopping criteria for GMRES: residual norm tolerance fixed in 1076,

k+1 k

<107
b

- stopping criteria for Neumann-Dirichlet iteration:

The number of Neumann-Dirichlet iterations required was 14, and it resulted
independent of the choice of boundary condition, and of mesh size. With the
stopping criteria for the GMRES and PCG iterations fixed as above, the
number of iterations needed vary with k, the count of Neumann-Dirichlet
iterations, as showed in Table 3.4. One GMRES iteration and one PCG iter-
ation took 0.5 sec and 0.01 sec, respectively, at Pentium4 2.5 GHz processor.
The overall simulation (including the preliminary stage) took approximately
one minute and 26 Neumann-Dirichlet iterations.

ND iteration | 1 3 5 7 9 11
#PCG 4 4 3 3 2 1
#GMRES 48 15 10 5 2 1

Table 3.4: Performance of PCG and GMRES iteration counts for different
Neumann-Dirichlet steps.
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3.5.3 Channel/subsurface flow:
Influence of model coefficients

We consider the interaction of water from a 3D channel with a solid top lid
into a porous media: in the sequel, this problem will be refer as the chan-
nel/subsurface flow problem. To investigate the impact of coefficient values,
two case studies for two porous material are considered:

case study I, with high conductivity (coarse sand, gravel or carstic lime-
stone or permeable basalt), and case study II, with low conductivity (e.g.
limestone, sandstone or dolomite). Table 3.5 shows the coefficent values em-
ployed in both simulations:

Case study | K [%] e |vI[=]| g5

I 10721 | 0.1 1 10
IT 107°T | 0.1 1 10

Table 3.5: Coefficent employed in channel /subsurface flow simulations.

Let Q) = (0,40) x (8.175,11.825) x (8.175, 10) and let 'Y consists of the inlet
(x = 0), the outlet (z = 40) and the top (z = 10) of ©;. At the inlet of
the channel I';y = 0 x (8.175,11.825) x (8.175,10), Dirichlet conditions are
imposed:

wyr,y = ((11.825 — y)(y — 8.175)(10 — 2)(2 — 8.175)4/1.825,0,0),

while on the outlet and the top of T'P, homogeneous Dirichlet boundary
conditions are imposed. This implies that all the water entering the channel
will enter the porous medium through T'.

Let €, = (0,40) x (0,20) x (0,10) \ €; and let T'Y be the bottom face of the
domain €2 on which an homogeneous condition is imposed. Homogeneous
Neumann boundary conditions are applied on I'Y. This implies that all the
fluid entering the channel through the inlet, leaves the porous media through
the bottom face.

The mesh is a tetrahedral partitioning of the rectangular grid with 32 steps
in x and y directions, and 16 steps in z direction, see Figure 3.6.

In case study I (high conductivity), it is possible to perform the simulation
using the Procedure 5 with # = 0.01. The stopping criteria for the Neumann-
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Figure 3.6: Channel and porous media subdomains and meshes, with the
distribution of the inlet velocity.
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Dirichlet iteration requieres that

i

while for steps 1 and 2 of Procedure 5, the residual tolerances are fixed in
1077 and 107, respectively. The number of nodes in Qy, and Q) were 924
and 18018. Both Stokes and Darcy systems had 20000 unknowns approxi-
mately. This requiered 683 iterations and 4144 seconds on a Pentium 4.

In case study IT (low conductivity) it was not possible to use this approach:
the requirements for 6 exclude the Procedure 5 from the set of solution tech-
niques.

k+1 k
A=

<1074,
Ar

The computed Darcy velocity vectors are neither normal to the interface (as
may be seen in Figure 3.7), nor constant along z-axis. Figures 3.8, 3.9 show
cross sections by planes z = 9 and y = 10, respectively. The absolute value
of the Darcy velocity at the bottom face of €, ranges from 0 to 6 - 1073.
The Stokes velocity demonstrates a linear decrease of the magnitude along
x-axis, up to vanishing at the plane x = 40 as well as a singularity at the
plane z = 0 (see Figures 3.10).
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Figure 3.7: Darcy velocities in the case study I: sand.
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Figure 3.9: X Z cross section of the Darcy velocity field in the case study I:
sand.

¢

Figure 3.10: Isolines of Stokes velocity modulo in the case study I: sand.
Cross section y = 10.







Chapter 4

An alternative direct method

4.1 Direct recovery of the iteration operator
for the error

As indicated in Section 3.2, the convergence rate for Procedure 5 depends on
an appropriate choice of the relaxation parameter 0. Its value depends on
the coefficients €, v, K, g, as well as on the shape of 2; and 5. As shown
in Table 3.1, for several relevant applications, the iterations in Procedure 5
become impractical due to a very small value of . In order to solve Problem 6
in such cases, we propose an alternative technique based on the recovery of
the iteration operator for the error. The underlying idea is simple: assume
that A), Al and A7 are three predictions of the interface solution A;. Then,
due to the linearity of the iteration operator T

M= =TaAn =AY A=A =T\ — A1), (4.1)

and
X =ML = Ta(AL = A)). (4.2)

Eliminating AZ in (4.1), we obtain an equation for A
(I =T\ = A — TaN) . (4.3)

This equation suggests the following procedure:
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Procedure 6 RECOVERY OF THE ERROR OPERATOR

1. For every node on the interface U\T'P, indexed by k = 1,..., N, choose
A i = ek as the k-th unit vector, and find X, ;. and X ;. by performing
two steps of Procedure 5.

2. Form the matrices Toy and Ty with columns X, , — X, . and A} — Aj, .,
respectively.

3. Recover the iteration operator T = T12T0_11.
4. For an arbitrary k, recover the solution A\, = (I —Tx)"" (N, —TaN, )
|

The cost of this procedure is dominated by the construction of the matrices
Ty and Ti. In effect, the construction of a pair of columns corresponding
to a node at the interface implies solving the coupled problem two times, to
obtain A} and A?. Each of the coupled iterations consists of solving Stokes
problem and Darcy problem: if Mg and Mp are the number of nodes used
respectively in €2y and €2, discretizations, then the cost for the Stokes solver
is loge 'O (3x8x Mg+ Myg) and the cost for the Darcy solver is loge 'O (Mp),
thanks to the preconditioners, which are based on the AMG method [Stu83]
which provides the linear arithmetic complexity and the convergence rate
independent of the mesh size. The relation between Mg, Mp and the order N
of matrix T}, depends on the geometry. In the case of an uniform grid in the
unit cube partitioned into two equal subdomains by a plane, N = h=2, Mg =
Mp = %h_3, from where the cost of forming Tp;, T12 is 2Nloge "1 O(26 x N1%).

4.2 Recovery of the iteration operator for the
error on a lower dimensional space

As a “direct” method for the solution of Problem 4, the above procedure
can be rather expensive, if the number N of nodes on the interface is more
than a few hundreds. In certain cases, the cost of the recovery of T\ can
be considerably reduced. Assume that the solution (uy,¢) of Problem 4
is a smooth function in the vicinity of I'. Then, the finite element spaces
Hy p, Qn, Haj, can be replaced by their counterparts on grids 0, s Q, » which
are coarser than )y 5, (2o, in the neighborhood of I'. Possessing less degrees
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of freedom, the coarse grid counterpart of Ay yields a smaller sized iteration
matrix.

Let the interface be decomposed into L nonoverlapping patches

Correspondingly, let the set of interface nodes of (21 N Qa)\OI' be parti-
tioned into L disjoint subsets 7;, « = 1,..., L. Each subset ~; is associated
with aggregated finite element basis functions

U, = Z¢h,j ;o Q= ZQh,j 7

JE€Yi J€Yi

where 9, ; and g, ; are the nodal basis functions of Hyp and @;,. The ag-

gregated finite element basis functions for the velocity space H; ) are built
(2).

on the basis of partitioning the fine grid interface nodes into L subsets 7;
(2

the nodes of v; contribute to v, ), the nodes located between two nodes of v;

i(2), the nodes located between a node of 7; and a node of ;

contribute to yr(ji)n(z. i)

contribute to
The aggregated FE spaces are denoted by H 1hy @n,

f[g,h, respectively. The aggregated problem differs from Problem 6 only in
finite element spaces. Correspondingly, we replace the space Ay by its aggre-
gated subspace Aj,. The Procedure 6 is applied to the aggregated counterpart
of Problem 6 as well. Being less accurate approximation of the Problem 3,
the aggregated finite element discretization provides less degrees of freedom
for A,. Hence, the recovery of the iteration operator requires less arithmetical
work equivalent to the cost of 2L coupling iterations.

4.3 Numerical experiments

4.3.1 Interaction of channel and subsurface flows

We consider again the interaction of water from a 3D channel with a solid
top lid into a porous media. We address the same two cases of porous ma-
terial, coarse sand and limestone, with the same boundary conditions as in
Section 3.5.3.

We perform the solution of the channel and subsurface flows interaction for
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the case of sand using the recovery technique. The solution does not differ
from the one obtained in Section 3.5.3 by the N-D iteration —Procedure 5,
but performance is very different, as expected. A comparison is presented in
Table 4.1, in Section 4.3.2.

We also apply the direct recovery technique to the case of limestone. In
regard to performance, with the stopping criteria described in the preceding
section, one needed 683 iterations and 4144 seconds. The numbers of nodes
in 2 and 2y were 924 and 18018. Both Stokes and Darcy systems had 20000

unknowns approximately.

The computed Darcy velocity vectors are almost normal to the interface
(see Figure 4.1), and are constant along z-axis (Figures 4.2, 4.3 show cross
sections by planes z = 9 and y = 10, respectively). The absolute value of
the Darcy velocity at the bottom face of 5 is 4-107°. Regarding the Stokes
flow, the velocity field exhibits a small decrease of the magnitude along the
z-axis and a boundary layer at the plane x = 40 as well as a singularity at
the plane z = 0 due to inconsistency of boundary conditions (Figure 4.4).

As pointed before, in the case of sand, the flow pattern is different. The basic
reason for such a different behaviour of the solution for the coupled problem
is the conductivity of the porous material. Indeed, in the case of sand, the
fluid easily penetrates the interface, and almost all the amount of injected
water is capable to infiltrate in the vicinity of the inlet; as a counterpart, the
flow in the Stokes region accommodates to fit the conservation of mass. The
other part of the domain is occupied by almost stagnated fluid. In the case
of limestone, the infiltration is not that strong near the inlet and is more uni-
formly distributed along the interface (compare the Figures 4.2, 4.3 and 3.8,
3.9). The uniformity of the infiltration into Darcy region and the symmetry
of boundary conditions result in the orthogonality of Darcy velocities to the
interface. The non-uniformity of the infiltration produces regions (in the in-
let neighbourhood) with an excess of inflow. In the presence of impervious
boundary condition, the conservation of mass promotes a flushing flow along
the interface, additional to the one normal to the interface. The module
of velocity of the Stokes flow is dominated by the longitudinal component.
In accordance to the conservation of mass, the above mentioned excess of
injection into the sand results in a stronger decrease of longitudinal velocity
along the channel, when compared with that in the case of limestone. In
both cases, the solution vanishes at the end of the channel, in accordance to
the boundary condition. This, together with the higher longitudinal velocity,
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Figure 4.1: Darcy velocities in the case of limestone.
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explains the formation of a stronger boundary layer in the case of limestone.

We want to stress that, although the direct method is applicable to the sand
case, its performance is not satisfactory as comes clear from Table 4.1.

4.3.2 Approximate recovery for channel problem

We consider now the approximate recovery counterpart for Problem 6 which
may be described via the definition of L disjoint subsets ~; of interface nodes.
Let us define v; as follows: the interface nodes with z-coordinates satisfying
x < 2horx >40—h, h = 40/32, generate individual sets 7;, all the remaining
interface nodes are partitioned into 27 subsets forming 9 equal patches per
each of 3 plane faces of I'. The total number of interface degrees of freedom
is 63, and the recovery of the iteration operator requires 63 pairs of iterations
steps in Procedure 5. We do not aggregate the interface degrees of freedom
in regions where the singularity or boundary layer is observed, in order to
avoid the impact of a large approximation error caused by the aggregation
in those regions.

The total number of coupled iterations reduced to 128, and the solution
procedure took 2304 seconds for the case of limestone. Similarly to the
recovery of the iteration operator on the fine grid, the number of GMRES
iterations needed for the Stokes residual norm reduction to 10712 was 160-180.
The Darcy velocity obtained from the aggregated problem is very close to that
from the fine grid problem. The insignificant difference may be seen at the
boundaries of the aggregation patches (see Figures 4.2, 4.5, and Figures 4.3,
4.6).

However, the Stokes flow exhibits considerable differences (see Figures 4.4
and 4.7). Albeit the infiltration velocity is recovered correctly, it is small
O(107%) in comparison to O(1) values of slipping velocity. The latter is not
in accordance to that obtained without aggregation. We suspect, that it is
unstable with respect to errors induced by the aggregation process.

We performed the same experiments for the case of sand (see Figures 4.8, 4.9)
and 4.10). We found that the deterioration of the Stokes solution remains,
confirming our hypothesis that the effect is due to the aggregation process:
We conclude that the use of the aggregation procedure is limited to the cases
in which there is interest only in the Darcy flow.

As a final remark, the following Table resumes the performance of N-D iter-
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ation, direct recovery and approximate recovery, for the case of coarse sand.

Method Total number Mean iteration count CPUy,
of iterations  for both subproblems in [seg]

N-D iteration 15 35 204
Direct recovery 683 136 5390.29
Approximate recovery 128 129 772.09

Table 4.1: Comparative performance of N-D iteration and Procedure 6.






Chapter 5

Reduction of the problem to an
interface equation

One possible approach for solving the coupled Stokes-Darcy flow is the re-
duction of the problem to the interface. To this end, it is necessary to write
the interface equation. In this Chapter, we address the analysis of the possi-
ble interface equations for Problem 3 with transmission conditions given by
(2.6), (2.7), (2.11), and its associated Poincaré-Steklov operators.

As indicated in Section 2.5, the coupling between both flows is represented
by the continuity of flux across the interface (2.7) and the balance of normal
stress on the interface (2.6). Any of these relations may be used as interface
equation.

We will make our analysis for the discrete problem, keeping in mind the
computational implementation. So, for completeness, we write again the
algebraic form of the finite element formulation: let again €); /> indicate
the triangulation obtained by splitting each tetrahedron from 2 ; into eight
subtetrahedra. Let the vector Uy denote the values of uf, at the nodes of
Q112\(T UTP) and Ur denote the vector of the values of u?, at the inter-
face nodes of €2y, /g\f‘ f) , and P denote the vector of the values of the fluid
pressure at the nodes of €2y ;. In addition, let ®, indicate the value of the
piezometric head ¢g;, at nodes of Q;;\(I' UTY), and ®r those at the nodes
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on I'\T'Y. The algebraic representation of Problem 6 is

Ay Aor BT 0 0 Us R
AL Ar BL PIMs. 0 Ur Fr
By  Br 0 0 0 Pl=|FE|. 1
0 —-MyP, 0 Dr DI || & Gr
0 0 0 Dy Dy o, Gy

5.1 The case of flux continuity across the in-
terface

The case of flux continuity across the interface has been analyzed in several
papers (cf., e.g, [DMQ02, DQO03, DQ04]). In those papers, the construction
of the algebraic system hinges on the assumption that the vector Ur only
contains normal velocities. In our setting, Ur contains the whole velocity
vector on the interface, i.e., we have three velocity components (the normal
and two tangential ones) at each interface node. This allows us to treat
arbitrary interfaces rather than interfaces whose normal is orthogonal to a
coordinate plane. As will be shown below, this can be done at the expense of
a limitation arising in some specific cases. The interface equation is obtained
by the elimination of the unknowns Uy, P, ®:

A, BT 14T R A
e[ W ALR ][ bt
p

—M\Pyo.Ur + (Dr — D{ Dy Dor)®r = Gr — DDy Gy
and elimination of &r = SBI(GS + M, Pyo.Ur):
(Ss + Pl Me.Sp' MyPa)Ur = Fg — Pa Ms.S,'Gs (5.2)

where

Sp = Dr — DL.Dy'Dor,  Gs = Gr — DL.Dy' Gy

AO BT - AQF
Ss = Ar— [ A BIT]{BO 00} [Br

A, BT 'TF
FS:FF—[AOTF Bg]{B(O) 00} [FS)}
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Equation (5.2) is the interface equation. Two remarks are in order. First, in
the case that Ur represents normal component only, the equation (5.2) may
be transformed to the equivalent formulation of (5.2)

A+ PapS5'Po Me S5 Mo = Py S (Fs — Ph Ms.Sp'Gs). (5.3)

Second, the equation (5.2) implies that the right hand side may be computed.
However, the computation of Fyg infers the solvability of the Stokes problem

ERSI I o0
By 0 P F,

In our setting, the system matrix is FE discretization of the Stokes operator
with homogeneous Dirichlet boundary condition on I'. Hence, the condition
F, € ImBy has to be verified. Recall that from (5.1) it follows that there
exists Uy such that F, — BrUr = BylUy, i.e., I}, — BrUr € ImB,. Therefore,

F, € ImB, if and only if BrUr € ImB,, i.e. there exists W, such that
BrUr = BoW,. By the definition of By and Br

(BoWo, q) = /thi’UWg:/Qh(nF'Wg)

Q1 ry

(BrWr,q) = /thi’UUh = /Qh(nF'UIIz)

Q1 T

for any g, from Q. Here, W2 and UL denote the FE extensions of the
vectors Wy and Ur, respectively. Therefore,

(BoWy — BrWr, q) = /Qh(nr WY — /qh(nr ‘UL Van € Q. (5.5)
v T

Since W/ = 0 on I, Uk = 0 on T'Y¥, the left hand side of (5.5) can not vanish
for any ¢ except the case (nr - UR) = 0. Therefore, the compatibility of (5.4)
is conditioned by (np - Uk) = 0, that implies the decoupled problem.
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We conclude that in the case of Ur representing all velocity components,
the system (5.1) can not be reduced to an equation for the interface veloci-
ties. We recall that the assignment of normal components to Ur confines the
set of possible interfaces to patches on a coordinate plane, which, e.g. is not
adequate for the channel problem. We remind also that in the case of Ur rep-
resenting the normal components, the interface equation (5.3) may be solved
iteratively [DQO03, DQO4]. In particular, the proposed Richardson iteration
was shown to be equivalent with the N-D iteration —Procedure 5. The alter-
native choice may be on of the Krylov subspace iterations (CG,GMRES).

5.2 Normal stress continuity on the interface

Let C' denote the matrix block given by:

AO AOF Bg
C=| AL A BT |. (5.6)
By Br 0

For the derivation of the interface equation, we consider the first three equa-
tions of (5.1):

Us 0 Fy
C| U |+ | PEMp®r | = | Fr |, (5.7)
P 0 | F,
so that )
Uo F 0
U | =C"| Fr | —C" | PL Mg ®r | . (5.8)
P F, I 0

Eliminating @y in the last equation of (5.1), we obtain:
Oy = Dy (Go — Dy Pr) .
Hence, the fourth equation implies

Fy 0
[0 =M\P,, O] |C'| Fr | —=C'| PLMy®r | |+ (5.9)

F, 0
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+Dr®r + D§ Dy (Go — Do ®r) = Gr .

Defining Sp = Dp — D{_ Dy Dy,., we obtain

0
[0 MyPy. 0]C™"| PaMy®r | + SpPr =
0
Fo
=Gr —DypDy'Go+ [0 MyPy. 0]C7'| Fr (5.10)
FP

Denoting
Fp=Gr—DLDy'Go+ [0 MyPa. 0]C'[Fy Fr F,]"
and
c'=[0 1 0]ct[o T 0]

we can write

(Sp + MyPa ,C ' Pl My )Pr = Fp, (5.11)

or equivalently,
(I 4 Sp'MyPy.C™' Pl Mg, )®r = Sp'Fpp . (5.12)
Equation 5.11 induces the following iteration:
O = L+ 0S5 (Fp — (Sp + MyPo .C™'PL My, )0") (5.13)

which is a preconditioned Richardson iteration, where Sp plays the role of
the preconditioner.

Finally we underline that, according to Theorem 3, the matrix Sp provides
an optimal preconditioner for the discrete Poincaré-Steklov problem on I
This means that the same preconditioner can be used with other iterative
methods for the interface problem, as GMRES.
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5.3 Numerical experiments

In this Section we consider basic features of the iterative solution of the in-
terface equation (5.12) for two different applications. The first application is
the case study, of the interaction of water from a straight rectangular channel
with a solid lid into surrounding porous media. The second application is
the simulation of Darcy flow induced by the interaction between flows in a
system of channels and porous media. The simple geometry of the first case
allows us to examine the iterative performance on a sequence of refined grids
as well as to verify the feasibility of the solution, whereas the second case is
presented to demonstrate interesting effects of the interaction between flows
in non-trivial geometries. In both cases, algebraic multigrid [Stu83] precondi-
tioner is used in the iterative solution of subdomain problems, with GMRES
and PCG acceleration for Stokes and Darcy subproblems, respectively.

5.3.1 Infiltration from a straight channel

We consider again the 3D channel problem of Section 3.5.3, with same bound-
ary conditions and for materials with different conductivity coefficients, rank-
ing from coarse sand with K = 1072I to limestone with K = 10~°T (in the
international system of units). The other problem coefficients are ¢ = 0.1,
v =1, g = 10. We observe again the same general pattern for the coupled
flow in the two cases: the computed Darcy velocity vectors are normal to
the interface and are constant along z-axis in the case of limestone, while
they are not normal to the interface and not constant along z-axis in the
case of coarse sand. The Stokes velocity field exhibits a small decrease of the
magnitude along the z-axis and a boundary layer at the plane x = 40 in the
case of limestone, whereas in the case of coarse sand it demonstrates a linear
decrease of the magnitude along x-axis, up to vanishing at the plane x = 40.
In both cases, singularity of the flow fields due to inconsistency of bound-
ary conditions is observed at the plane x = 0. Reasons for such a different
behaviour of the coupled flows were discussed in Section 4.3.1. Figures 5.1
and 5.2 show cross sections of Darcy and Stokes velocity fields by the plane
y = 10.

The grid sequence is formed from tetrahedral partitions of the rectangular
grids with 2% steps in # and y directions, and 2*~! steps in z direction,
k = 4,5,6. In Table 5.1 we present the number of GMRES iterations,
Nemres, needed to reduce the initial residual of (5.12) (due to zero ini-



5.3 Numerical experiments 79

Cells

et R
0.0224
o002 Z
—0.0175
0015 |

0.0125

0.01
h 0.00755
| 0.00507

0.00259

0.000112

Figure 5.1: X Z cross section of iso-surfaces of Stokes velocity modulo (top)
and the Darcy velocity field (bottom) in the case of sand.
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tial guess) by a factor of 1075, in the case of a material with K = I. The
stopping criteria for subdomain iterative solvers are residual reductions till
107 and 107° in Q, and €, respectively. The number of degrees of free-
dom for (5.12) is denoted by #DOF, the mean number of iterations applied
to Stokes and Darcy subproblems are Ng; and Np,, respectively. The last
column is the total computational time in seconds measured at Pentium 4,
(2.5GH). Iteration counts for solving (5.12) and Stokes subproblem are prac-
tically independent of grid size, and Np, grows slowly with grid refinement.
The numbers of unknowns in 25 and €2; are approximately equal to 130 thou-
sands for £k = 6. Total computational time per coupling iteration exhibits
approximate proportionality to the total number of unknowns, since each
refinement multiplies the total number of unknowns by a factor of 8.

Mesh #DOF NGMRES NSt NDT CPU
k=4 153 10 58 | 15 | 8.8
k=5 429 8 55 | 20 74
k=6 1625 9 62 | 24 | 1098

Table 5.1: Iteration counts for the case of coarse sand.

In Table 5.2 the dependence on conductivity coefficient K is shown. Two
interesting effects may be observed in this table: saturation of Ngyres as
K — 0 and dependence of Ngyrres on the mesh size for small conductivities.
From the first glance, both observations contradict our estimates from the
previous section. However, the mismatching is explained easily by the opti-
mality property of GMRES iterations in the case of matrices with real spec-
trum. Indeed, let us assume that bad (i.e. sensitive to problem coefficients
and 0y4x) spectral properties of the operator I + (S3) ™' MyPy .C™' Pl Mg,
are conditioned by a few eigenvectors whose number n;, depends on the
mesh size reciprocally. Then the number of GMRES iterations required for
reduction of the residual by a factor of € may be estimated (for CG applied
to SPD matrices, see [Axe96, 1J99]) by a sum of ny.q, C1(h)loge !, and pos-
sibly, 1peaCa(h)log 03/ 4y, where C1(h), Cy(h) are functions independent of
Onrax.

For large conductivity coefficients, the effect of “bad” eigenvalues is very
small since their absolute values are not separated from those of the remain-
ing part of the spectrum. According to the data, the increase of iteration
count when passing from K = I to K = 107°I is ~60 and ~120 on the
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coarse and fine grids, that is indicative of the reciprocal dependence of 144
on the mesh size. The presence of these eigenfunctions may be caused by,
for example, an inconsistency in boundary conditions at the inlet boundary
between the Stokes and Darcy flows.

Mesh \K=1Ix 1 107! 1072 103 10~* 10
k=5 8 20 42 64 72 73
k=6 9 22 47 88 120 127

Table 5.2: Iteration count Ngyres for different porous materials.

5.3.2 Impact of channel configuration

In this example we are going to examine the impact of a non-trivial geometry
of a channel system to the Darcy flow coupled with incompressible flow in
the channel. The system of channels is formed by the confluence of rivers
Wertach and Lech, nearby Augsburg in Baviera, as shown in Figure 1.1.
For simplicity, the cross section of the rivers is assumed to be rectangular,
and the depth of the rivers is set to 1 m, whereas the sizes of the computa-
tional domain are 1080, 700 and 10 m. We exclude the global average drop
of the piezometric head over {25 assigning homogeneous Dirichlet boundary
conditions on vertical side faces of €25. Setting homogeneous Neumann con-
dition on the top and bottom faces of 9€5 \ I' makes them impervious, so the
fluid (water) can flow through the lateral sides of 5 only. Concerning the
Stokes flow, we impose parabolic profiles of velocity (with maximum velocity
1 m/s) at the inlets and outlet, respectively, and a 2D divergence free field
(Figure 5.3) at the top surface of the rivers. The mass discharge at the outlet
is 99% of that for the inflows. This implies that 1% of the water entering the
river system through the inlet, leaves the porous media through the vertical
side faces of 2y. The problem coefficients are v = 1 (fluid is water), g = 10
(Earth gravity), e = 0.1, K = 10~°I (porous material is limestone).

The numbers of mesh nodes in the Stokes and Darcy regions are 11044 and
61076, respectively, that results in ~240 thousands unknowns for the Stokes
subproblem and ~60 thousands unknowns for the Darcy subproblem (Fig-
ure 5.4). The iterative solution of (5.12) required 224 GMRES iterations to
reduce the initial residual by a factor of 1076, starting from zero initial guess.
The stopping criteria for subdomain iterative solvers are residual reductions
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Figure 5.3: Stokes velocity modulo at the top of the rivers, calculated from
boundary condition.

till 10~® and 10™* in Qy and €, respectively. The overall simulation took
14556 seconds at Pentium 4 (2.5 GH).

We emphasize that the application of the Richardson iteration to the solution
(5.12) is of no practical application due to necessity of choosing very small
parameter #. Perhaps, the limit of acceptable performance of the Richard-
son iterations is given for values of K not less than 1073 (medium sand),
which requires 20-30 hours of computation with relaxed stopping criteria in
subdomains.

The results of the simulation are presented in Figures 5.5 and 5.6 where
cross sections of Darcy velocity field and the piezometric head are shown. It
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Figure 5.4: Horizontal cross section of the mesh.

is interesting to observe circulation zones for ug and singularities of ¢ caused
by the inconsistency of boundary conditions of the subproblems. The Darcy
velocity at depth 1 m ranks from 1075 to 107° m/s, with maximum values
in the vicinity of the interface.
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Figure 5.5: Isolines of the piezometric head in the plane z = 9.
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Figure 5.6: Darcy velocity field in the plane z = 9.



Conclusions

The main aim of this work has been the evaluation of coupled surface and
subsurface flow to compute the velocity field to be used in the calculation of
contaminant transport.

We have formulated a mathematical model for the coupled Stokes/Darcy flow
and discussed the transmission conditions at the common interface. Using
an appropriate weak formulation, our numerical approach has been based on
a heterogeneous domain decomposition for which we have suggested three
solution strategies:

e an iterative substructuring method resulting in a Neumann-Dirichlet
iteration (N-D iteration),

e a direct method relying on the recovery of the iteration operator for
the error,

e and 'reduction to the interface’ strategies featuring the solution of in-
terface problems.

With regard to the N-D iteration, we have provided a theoretical analysis
and performed several numerical experiments. The convergence of the iter-
ation has been proved by means of the equivalence with a preconditioned
Richardson iteration. Our findings led us to the conclusion that the N-D
iteration is restricted to porous media with a high conductivity. For relevant
practical applications, the limit for an acceptable performance of the N-D
iterations are values of K not less than 1072 (medium sand) requiring 20-30
hours of computation with relaxed stopping criteria in the subdomains.

Therefore, we have suggested a direct method which shows good accuracy,
but is of high computational complexity. A computationally less expensive
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algorithm, based on a low dimensional approximation of the recovery proce-
dure, has been implemented which, however, suffers from a loss in accuracy,
especially in the solution of the Stokes flow.

Finally, we have investigated 'reduction to the interface’ strategies. We have
studied two possible implementations, one based on the continuity of the
flux across the interface and the other relying on the continuity of the nor-
mal stress. We have reported on some difficulties with the first approach
in case of complicated interface geometries, whereas we have observed good
flexibility and robustness of the second approach.
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