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SURFACE PRESSURE POISSON EQUATION FORMULATION OF
THE PRIMITIVE EQUATIONS: NUMERICAL SCHEMES*
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Abstract. Numerical methods for the primitive equations (PEs) of oceanic flow are presented in
this paper. First, a two-dimensional Poisson equation with a suitable boundary condition is derived to
solve the surface pressure. Consequently, we derive a new formulation of the PEs in which the surface
pressure Poisson equation replaces the nonlocal incompressibility constraint, which is known to be
inconvenient to implement. Based on this new formulation, backward Euler and Crank—Nicolson
schemes are presented. The marker and cell scheme, which gives values of physical variables on
staggered mesh grid points, are chosen as spatial discretization. The convergence analysis of the
fully discretized scheme is established in detail. The accuracy check for the scheme is also shown.
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Introduction. The primary purpose of this paper is to propose and analyze
numerical methods for the three-dimensional (3-D) primitive equations (PEs) of large
scale oceanic flow using the surface pressure Poisson equation with a suitable boundary
condition.

The hydrostatic balance results in the decomposition of the total pressure field
into two parts: the integral of the density variable in the vertical direction, and the
pressure field at surface level z = 0, i.e., the surface pressure. It was shown by Li-
ons, Temam, and Wang [13] that the surface pressure is the Lagrange multiplier of
an incompressibility constraint (namely, the vertically averaged horizontal velocity is
divergence-free). Based on this remark, they introduced a new mathematical formu-
lation of the PEs in which the surface pressure disappears by projecting the PEs onto
the function space of the divergence-free averaged horizontal velocity field.

In this paper, the preoccupations are different: we want to develop numerical
algorithms for the solution of the PEs. Contrary to the approach in [13], the surface
pressure will play a central role in the algorithm; it is dynamically updated in the
momentum equation, instead of being treated as a Lagrange multiplier. In particular,
we will display a Poisson equation for the surface pressure and derive an approximate
boundary condition for this Poisson equation. As a result, the surface pressure Poisson
equation replaces the nonlocal constraint for the horizontal velocity field. The vertical
velocity is calculated by integrating the horizontal divergence of the horizontal velocity
field, due to the 3-D incompressibility.

Numerical methods are then proposed for the PEs formulated in the surface pres-
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sure Poisson equation. At each time step, the surface pressure field is determined
by a two-dimensional (2-D) Poisson solver after the data of the horizontal velocity
field and the density field are updated by the momentum equations and the density
equations. In turn, the gradient of the surface pressure is updated at the next time
step. The temporal discretization is implemented by either the backward Euler or the
Crank—Nicolson method. For the spatial discretization, we adopt the idea of the 3-D
marker and cell (MAC) grid. Different variables in the PEs are evaluated on different
staggered grids. The derivatives are replaced by second order centered-difference oper-
ators, while the integration in the vertical direction is implemented by the trapezoidal
rule. Following the approach related to the development of a local vorticity boundary
condition, we derive a consistent and second order accurate boundary condition for
the surface pressure at the discrete level. The main advantage of the MAC scheme can
be seen in the fact that the computed horizontal velocity field has exactly zero mean-
divergence in a discrete level. Because of such a property, the 3-D calculated velocity
field is orthogonal to the horizontal and vertical gradients of the total pressure field in
a discrete L? space, which plays an important role in the convergence analysis. The
idea is similar to that of the finite element approach, yet it dramatically simplifies
the computation. To our knowledge, this is the first theoretical analysis of the PEs
on the MAC grid (which is usually referred to as a “C grid” in the geophysical fluid
dynamics (GFD) literature). It should be possible to use similar methods to analyze
other related GFD models.

The paper is organized as follows. In section 1 we recall the formulation of the
PEs and introduce the alternate formulation using the surface pressure Poisson equa-
tion. Backward Euler and Crank-Nicolson schemes (in temporal discretization) are
presented in section 2. The description of the 3-D MAC scheme is given in section 3,
and the detailed convergence analysis of the backward Euler method combined with
the MAC staggered grid is provided in section 4. Finally, a numerical accuracy check is
given in section 5, using a set of exact solutions to compare with the profiles computed
by our scheme.

1. The PEs and the surface pressure Poisson equation. We start with
the nondimensional PEs with proper scaling:

(1.1)

oVt b Ly L /OV( Jds+Vp, ) = L
Ut v v waz Ro v Ro \J. plx,y,s)as bs | = L1,
dp
pt + (v-V)p—ng = Lop,
0
V~/ vdz = 0.
—Hp

See, e.g., Pedlosky [19] and Lions, Temam, and Wang [12, 13] for a detailed derivation.
In the above system, u = (v, w) = (u, v, w) is the 3-D velocity vector field, v = (u,v)
the horizontal velocity, w = W(v) the vertical velocity in which the operator W
will be introduced in (1.7), p the density field, ps; the surface pressure, and Ro a
Rossby number. The term fk x v corresponds to the Coriolis force in its §-plane
approximation, with the parameter f = fy + By. The operators V, V-, A represent
the gradient, divergence, and Laplacian in the (x, y)-plane, respectively. The diffusion
operators are given by Ly = (%mA+ RleQ 02) and Ly = (thl A+Rit28§). For simplicity,
we denote v| = R%?l, vy = %ﬁ’ K1 = R%tl? Ko = R%tl. The computational domain is
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taken as M = Mg x [—Hy,0], where My is the surface part of the ocean. The
boundary condition for (1.1) is given by

v dp
Vo =T, Ko =py atz=0,
0z 0z
(1.2) o . ap . "
V2$— ) /462&— at z = —Ho,
Ip
(1.3) v=0 and = 0 on OMy x [—Hy,0],

in which the term 7y represents the wind stress force and p; represents the heat flux
at the surface of the ocean.
Furthermore, the PEs (1.1) are supplemented with the following initial data:

(1'4) v(m,y,z,()) = vo(x,y,z), p(gc,y,z,O) = Po(ﬂ%y,z%

in which v satisfies the mean divergence-free property as will be stated below.
The momentum equation for the horizontal velocity v comes from its original
form
ov 1

(1.5) vi+ (v Vv+w— +

5, E(fk X v+Vp) = (V1A+V263)’U,

combined with the hydrostatic balance

) 0
(1.6) =—p,  whichimplies p(x,y,2) =/ p(@,y,s)ds + ps(z,y).
z

0z
We note that p denotes the total pressure field; the surface pressure ps(z,y) =
p(z,y,0) is a 2-D field in the horizontal plane. We refer the readers to [3, 20, 24]
for other physical and numerical considerations related to surface pressure.
The representation formula for the vertical velocity w comes from the vertical
integration of the continuity equation V-v + 0,w = 0, using the vanishing boundary
condition for w at the top (z = 0) and at the bottom (z = —Hjp):

z

(1.7) w(z,y,z) =—V- / v(x,y,s)ds = W(v).

—Hy

It was first observed by Lions, Temam, and Wang in [13] that the surface pressure
appears to be the Lagrange multiplier of the nonlocal constraint V~f£)H0 vdz = 0.
For instance, in view of studying the balance of energy of the system, we multiply the
first equation in (1.1) by wv; then the integral f/\/t v-Vp, dx vanishes.

1.1. Determination of the surface pressure variable. A major difficulty in
the numerical approximation of the PEs is the absence of a time evolution equation for
the surface pressure field. The main objective in this section is to derive an alternate
formulation equivalent to the usual formulation (1.1) such that the surface pressure
variable ps can be determined by the horizontal velocity field v and the density field p,
which can be updated by the momentum equations and the density equations. Some
earlier work on this issue can be found in [1, 2, 4, 5, 7, 8, 11, 14, 15, 16, 18, 21, 22,
23, 25, 26].
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1.1.1. Surface pressure Poisson equation. We now derive an equation for
the surface pressure function ps(x,y). The starting point is the nonlocal constraint
V. fi) Ho vdz = 0. By taking the horizontal divergence of the momentum equation
n (1.1), integrating over (—Hy, 0) in the z-direction, dividing by Hy, and keeping in
mind that p, is a variable in the (x,y) plane, we arrive at the following equation:

(9, — ulA)(W) - (8§(V-v)) + Hio /0 v ((u V)v + w%) dz
(1.8)

1 1 1
+EV-(kav)+FOE/ / Ap(z,y, s )dsdz—&—R—ApS—O

where f represents the average of the variable f in the z-direction. The first term in
(1.8) vanishes, since V-v is identically 0 in the horizontal domain. The second term
turns out to be

1.9 <8§(V-v)>:;{—20 _ ag(ux—l-vy)dz:yz(um—i—vzy)o

Hy

—Hy

The boundary condition in (1.2) indicates that (u,, + v,y) = i(a;c(Toh + 0y (70)2)
at z = 0 and (u,p + v5y) = 0 at z = —Hy. Inserting (1.9) into (1.8) and setting
74 = V+19) at z = 0, which is a known function, we conclude that the surface pressure
ps solves the following Poisson equation:

0
APSZ@V,TO_&/ V-((U-V)U al (kav))d
. Yz

1 /0 0
- — Ap(z,y,s)dsdz.
Hy /—Ho /z ( )

The Poisson equation (1.10), together with the boundary condition described below,
determines the surface pressure field by the velocity field and the density field without
involving time derivative profiles.

1.1.2. Boundary condition for the surface pressure. Another point we
have to emphasize is that there should be a boundary condition imposed for the
surface pressure Poisson equation (1.10) if the Dirichlet boundary condition (1.3) for
horizontal velocity field v is imposed on the lateral boundary section Mg x [—Hy, 0].

Integrating the momentum equation in (1.1) over (—Hy, 0) in the z-direction and
dividing by H gives

_ ov
. vt+((vV)v+wa—)+—fk>< +FOE/ /V,o )dsdz

+ %Vps = 1 AT + 15020,
assuming that ps is independent of the z-variable. On the lateral boundary Mg x
[—Hoy, 0], the time marching term T, and all the convection terms vanish because of the
no-penetration, no-slip boundary condition (the term w% disappears since % is zero
on the boundary). The term 02v also vanishes, since 92v is also 0 on M x [—Hy, 0].
Therefore, by taking the inner product of (1.11) with the unit normal vector field on
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the boundary Mg (of the 2-D domain M,), we arrive at the following boundary
condition for the surface pressure:

Ops
on

(1.12) =viRoAT-n on 0OM,.

1.2. Alternate formulation of the PEs. We then have the following formu-
lation, in which the nonlocal constraint V- f_o Ho vdz = 0 is replaced by the surface
pressure Poisson equation and a mean divergence-free boundary condition for the
horizontal velocity:

v f 1 0 B
(1.13a) v+ (v-V)v+ W(v)g + Ek X v+ T (/Z Vp(z,y,s)ds + Vps> = Lv,
Ip

Aps = @Td _ RO/O v.((v.v)v_,_w(v)al + i(fk; X 'u)) dz

Hy Ho J_m, 0z  Ro
(1.13c) Lo 0
- — Ap(x,y,s)dsdz,
%/ml p(,y,s)
ov 19 ov
5_72 at z=0, 5_0 at z = —Hy,
9 _ ps _ 9 _ _
(1.13d) 92 h at z=0, i 0 at z= —Hy,
dp
v=0 and ——=0 on IMy x [—Hy,0],
on
(1.13e) (V-v) =0 on OMo.

PROPOSITION 1.1. For v,p € L*([0,T], H®), 0yv,0,p € L>=([0,T], H'), the
original formulation (1.1)—(1.3) of the PEs is equivalent to the alternate formulation
(1.13a)—(1.13e).

Proof. Assume (v, p,ps) is a solution of (1.1)—(1.3). We observe that ps satisfies
the Poisson equation (1.13b), which can be obtained by taking the horizontal diver-
gence of the momentum equation in (1.1) and averaging in the vertical direction as
shown in the above derivation. In addition, taking the vertical derivative of the repre-
sentation formula for the vertical velocity in (1.1) indicates that the horizontal velocity
v satisfies the constraint V-v = 0. The usage of the regularity for v € L>°([0,T], H?)
shows that v satisfies the additional boundary condition (1.13e). This concludes that
(v, p,ps) is also a solution of (1.13).

Conversely, assume (v, p, ps) is a solution of (1.13). We need to show that V-v =
0. Taking the divergence of (1.13a) and integrating in the vertical direction leads to

(1.14a) 0 (V-v) = A(V-v) =0,
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since all the other terms are canceled by the surface pressure Poisson equation. Hence
the heat equation (1.14a) for the scalar quantity V-v, together with the homogeneous
initial data

(1.14b) (V-v)(z,y,t =0) =0,

and the additional mean divergence-free boundary condition for the horizontal velocity
imposed by (1.13e),

(1.14c) (V-v) =0 on My,

show that (V-v) = 0; namely, the third equation in (1.1) is satisfied for all ¢ > 0.
Therefore, (v, p,ps) is also a solution of (1.1)—(1.3). That completes the proof of
Proposition 1.1. a

Remark 1.2. The above arguments show that the system (1.13a)—(1.13e) implies
the original system of PEs (1.1)—(1.3), and therefore it implies (1.12), a Neumann-
type boundary condition for the surface pressure pg, since (1.12) is derived from the
momentum equation in (1.1). In other words, the boundary condition (1.12) must
be satisfied by any solution of the system (1.13a)—(1.13e). For the computations, the
additional boundary condition (1.13e), a mean divergence-free boundary condition for
the horizontal velocity, is not convenient to use. Instead, we will replace it by (1.12), a
boundary condition for the surface pressure, to solve for the Poisson equation (1.13b);
note that we are not claiming that the systems are equivalent if we replace (1.13e)
by (1.12), leaving (1.13a)—(1.13d) unchanged. However, as we show below, such an
equivalence occurs in the case of the MAC scheme, the spatially discrete scheme that
will be studied in section 3.

1.3. Analogy with the 2-D Navier—Stokes equations. It could be observed
that the boundary condition (1.13e) is coupled with the surface pressure Poisson
equation (1.13b) and the momentum equation (1.13a), (1.13d). In more detail, in the
derived formulation (1.13), four boundary conditions are prescribed for the horizontal
velocity field: %: = 2onz=0, g—: =0onz=—Hy, v =0o0n My x [—Hyp,0],
and (V-v) = 0 on My, while there is no boundary condition for the surface pressure
ps. This subtle fact appears in a similar way for the formulations of incompressible
fluid equations, such as the Navier—Stokes equation (NSE). For example, the vorticity-
stream function formulation of the 2-D NSE in a simply connected domain, which is
also a derived formulation, can be written as

Ow + (v-V)w = vhw,
(1.15) A = w,
U= — ywa v = 81w7

where v = (u,v) denotes the 2-D velocity field, w = V x u = —0yu + 0, v denotes the
vorticity, and the no-penetration, no-slip boundary condition can be written in terms
of the stream function :
N

1.16 =0, —=0 OMy.

( ) ¢ ’ on on MO
Similar to our derived formulation (1.13), in the coupled system (1.15) and (1.16),
there are two boundary conditions for the stream function ¢ (both Dirichlet and
Neumann) and no explicit boundary condition for the vorticity w. On the other
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hand, updating the dynamic equation in (1.15) requires the vorticity boundary val-
ues; see [6, 10, 17, 18, 27, 28] for detailed description, derivation, and analysis of
vorticity boundary conditions. A similar difficulty arises in the formulation (1.13):
what boundary condition should be imposed to solve surface pressure ps? Of course,
the Neumann boundary condition (1.12) is a good choice to replace (1.13e); their
equivalence is not claimed at the PDE level, as noted in Remark 1.2. However, in the
MAC spatial discretization with a staggered grid described in section 3, the boundary
condition (V-v) |gm,= 0 is converted by a second order accurate realization into
the surface pressure boundary condition. Furthermore, in such a staggered grid, the
equivalence between the derived boundary condition and the nonlocal constraint on
the boundary as in (1.13¢) can be fully proven.

Remark 1.3. The precise approximation of the pressure field via the pressure
Poisson equation is a well-known difficulty in the incompressible flow calculation if
the physical boundary condition is presented. The approach for solving the 2-D and
3-D NSEs by utilizing a local pressure boundary condition was recently introduced
by Johnston and Liu in [11]. Some ideas in their paper can be adapted in our work.

Remark 1.4. The PEs with general boundary conditions or noncylindric domains
were investigated in earlier literatures by Lions, Temam, and Wang [12, 13, 14, 15, 16]
in a PDE level. The corresponding numerical methods can be accordingly derived
using finite element approaches. We hope to report that issue in a future paper.

2. Temporal discretization. Two computational methods for the PEs in sur-
face pressure Poisson equation formulation (1.13) are proposed in this section. The
horizontal velocity field and the density field are updated by the momentum equation
(1.13a) and the density equation (1.13b). The surface pressure field, which is essen-
tially a Lagrange multiplier in a horizontal plane, is determined by a 2-D Poisson
solver, using the information of the velocity field and the density field at the same
time step (stage). Henceforth, the surface pressure gradient is treated as a force term
in the dynamic evolution of the momentum equation in the next time step (the stage).
As a result, the surface pressure term is decoupled from the diffusion term; thus the
Stokes solver is avoided. That dramatically simplifies the computation.

For simplicity, we use implicit treatment of the diffusion terms in the momentum
equation and the density equation, which makes the stability and convergence analysis
of the numerical scheme easier to handle. The backward Euler scheme is chosen as the
example of the first order method (in temporal discretization) and the Crank—Nicolson
scheme as the second order version.

2.1. Backward Euler method. Given the velocity field u", surface pressure
field p?, and density field p™ at time t", we update all the profiles at the time step
t"+1 through the following procedure.

Step 1. The semi-implicit scheme for the momentum equation and the density
equation is given, leaving the convection term and the surface pressure gradient ex-
plicit:

R n n n ov" f n
SN + (V" V)v" + W(v )—az +%k><'u
(2.1a) + = ’ Vo™ (z,y,s)d+ in”(x y) = (z/ A+v 32>v"+1
. Ro : IS Ro s\ 1 20, 3

T

n+1 _ 8 n
P ~ P _’_(vnv)pn_’_wnaipzz (mA—kmBg)p"H,
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which are three standard Poisson-like equations, with the boundary condition

6,Un+1 B E 8pn+1 _ pf

= — t z2=0
0z vy’ 0z Ko s ’
a,UnJrl apn+1
2.1b =0, =0 at z=—H,,
( ) 0z 0z a oz 0
anrl

"1 =0 and

=0 OMy x [—Hy,0].

on on 0 X [=Ho, 0]

Step 2. With all the velocity field v"*!, w™*! at hand, we can solve for the surface
pressure field at the time step " 1! by the 2-D Poisson equation

(2.2a)

7 RO n 1 0 O n
VAV :Hde+1_Hb/—H0/z Ap" Tz, y, 5) ds dz

Ro 0 n+1 n+1 n+1 6,vn+1 1 n+1
- Ho/_HO V- (@™ Vet 4 W(w )+ o (fhxw )) dz,

supplemented with the derived boundary condition (1.12), as argued in Remark 1.2
and section 1.3:

apn+1
S =y RoAT" 'n on OM,.

(2.2b) -

2.2. Crank—Nicolson method. The updating from time step " to t"t! is
carried out by the following steps.
Step 1. Solve for the momentum equations and the density equations

n+l _ ,,n 1 a1 1
Y At Y +RHS].“+% +EVPS+2 :i(V1A+V283)(Un+Un+1),
(2’3) pn+1 _ pn N 1
AL + RHS2" 2 = B (I*ﬂA + KQ@S)(pn + Pn—H),
using the boundary condition (2.1b), where
dvmta
RHS1™ % = (0" 5. W)p"+s 4 W(u”%)% + %k x v th
L% gt d
(24) + E : P (ac,y,s) S,
nt
RHS2" % = (v"5.v)p"+E 4 W(v"Jr%)Lpa °
z

The velocity and the density profiles (u, p) = (v, w, p), along with the surface pressure
Ds, at the time step "% are evaluated by second order explicit extrapolation in time

n+i _ 3 n 1 n—1 nt+i _ 3 n 1 n—1 "+% _ 3 n 1 n—1
(25) u FEQU QU P =Egp TP Ps = 5Ps T 5Ps
Note that the system (2.3) is also composed of three standard Poisson-like equa-
tions.
Step 2. The surface pressure field at the time step t"*! is solved by the 2-D
Poisson equation (2.2a) with the derived boundary condition (2.2b), as in the second
step of the backward Euler scheme.
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3. Spatial discretization: MAC scheme. We consider hereafter the oceanic
basin given by My = [0,1]? and assume for simplicity that Az = Ay = Az = h.
The analysis of the spatial discretization with regular grids is quite difficult. In this
paper, we consider the MAC staggered grid as spatial discretization. Some well-
known difficulties in the numerical simulation of NSE, such as enforcement of the
incompressibility condition and lack of proper evolutionary equation for the pressure
and associate boundary condition, were elegantly resolved in the celebrated MAC
scheme, which was first proposed by Harlow and Welch in [9]. For the system of the
PEs, the 3-D MAC staggered grid is used in the computational method.

An illustration of the MAC mesh on the section z; = (k + 1/2)Az is given
in Figure 3.1. The surface pressure variable pg is evaluated at the square points
(i+1/2,541/2), the velocity u is evaluated at the triangle points (i, +1/2,k+1/2),
the velocity v is evaluated at the circle points (i +1/2, j, k £+ 1/2), and the velocity w
and the density function p are evaluated at the dot points (¢ = 1/2,5 +1/2,k). The
advantage of such a staggered grid is the convenience to assure the divergence-free
property of the numerical velocity field, which can be observed later.

The following centered differences using different stencils at different grid points
is introduced to facilitate the description below:

- Dag(z) = gz + 5h) ;9(% - gh)’ Dyg(z) = glxz+ h)2—hg(m - h),
3.1

which are second order approximations to d,, 92, respectively. The corresponding
operators in y- and z-directions, such as D,, Dy, Di, D,, D,, D2, can be defined in
the same fashion.

The discrete divergence of the total velocity field u is evaluated at the square

points:

(3.2) (Vi w)it1/2,541/2, k4172 = (Da:u + Dyv + Dzw)i+1/2,j+1/2,k+1/2.

BE A B A B A B A [ |

o~
» ) \ Y

[ ] N [ ] N [ ] AN [ ] AN [ ]

Ui g+1/2 Pit+1/2,511/2

J ¥ < © O
Vit1/2,j
[ ] N [ | ] P ] 7 i
j—1 © © © ©
i—1 7 i+1

F1G. 3.1. MAC mesh at z;, = (k + 1/2)Az; Harlow and Welch [9].
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The diffusion term for the velocity u is approximated by
(3.3) (VlA + 1/283>u = (ulAh + yng)u = (1/1 (D? + Dg) + z/ng)u

at (i,j + 1/2,k 4+ 1/2). The other diffusion terms, Apv, D?v, at the mesh point
(i+1/2,7,k 4+ 1/2), and App, D?p, at the mesh point (i + 1/2,5 + 1/2,k), can be
given in the same way. The gradient of density and the surface pressure appearing in
the momentum equation is discretized by (Dzp)i j+1/2.k+1/2> (Dyp)ij+1/2,k+1/2 (and
(D2ps)ij+1/2, (Dyps)it1/2,5), respectively.

The approximation to the nonlinear convection term (v-V)v +w%2, (v-V) p—i—w%
at the corresponding mesh points for u, v, p relies on the introduction of average value
of u, v, w at the staggered grid. For example, at the mesh point (i,5 + 1/2,k 4+ 1/2)
where wu is located, the average v, w can be introduced as

- 1
(3 43) Vi j+1/2,k+1/2 = Z(Uifl/Q,j7k+l/2 + Vit1/2,5,k+1/2
+ Vis1/2,j41,k+1/2 F Vit1/2,j41,k+1/2),
p— ].
(3.4D) Wi j+1/2,k+1/2 = Z(wi—1/27j+1/2,k + Wit1/2,541/2,k

+ Wi1/2,541/2,k+1 T Wit1/2,j41/2,k+1)5
and the corresponding convection term for u: uu, + vuy, + wu, can be defined as
(3.5) Ni(u,u) = uDyu +TDyu + WD u at (4,7 +1/2,k+1/2).

The two other convection terms, Np(w,v);11/2,5k+1/25 Nu(®,p)iv1/2,j+1/2,6, Which
are approximations to uv, + vvy + wv,, up, + vpy + wp, at the corresponding mesh
points, can be similarly defined. In addition, the Coriolis force term fk x v =
(= fv, fu) is evaluated at the mesh points for u, v, respectively, by taking the av-
erage of v and u at the required grid points as in (5.4):

(3.6) (_fv)i,j+1/2,k+1/2 = —fi,j+1/25i,j+1/2,k+1/2»
’ (fu)i+1/2,j,k+1/2 = fi+1/2,jii+l/2,j,k+1/2-

Clearly, the truncation errors of these approximations are of second order. The
momentum equation for w is implemented at triangle points, the second momentum
equation is implemented at circle points, and the density equation is implemented at
the mesh points (i4+1/2,j+1/2, k). The discrete version of the term fzo Vp(z,y,s)ds
appearing in the momentum equation is a discrete integral of pr7 byp (which are
defined at mesh points (4,5 + 1/2,k), (¢ + 1/2,7,k), respectively, as given in (3.3)),
in the z-direction. More accurately, PNRX is defined as the discrete version of
fzo pe(x,y, 8)ds:

(3.7a)

1
PNRX; ji1/2,N-1/2 = 3 Az (Dyp)ijs1/2,ns
PNRX; j11/2k—1/2 = PNRX, j11/2 k4172 + 82 (Dep)ijrijon k<N, —1,
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and PNRY can be given in a similar way:
(3.7b)

1
PNRY iy1/25,N-1/2 = B} Az (Dyp)iti/2,5,N
PNRY i11)2,k-172 = PNRY i11)9 54172 + 82 (Dyp)itryz k. k< N.—1.

Both formulae are second order approximation to the integral of the density gradient
from z; to 0.

The 2-D discrete Poisson equation for surface pressure ps is implemented at square
points. In more detail, we denote

FU = —Ny,(u, ) (fv) — %PNRX at (i,7+1/2,k+1/2),

1
Ro

L1
(3.8) }}O
FV = —Ny(u,v) — E(fu)

PNRY at (i41/2,j,k+1/2)

as the convection terms (including the Coriolis force term) for the momentum equa-
tion; therefore, the Poisson equation for surface pressure ps can be written as

(3.9)

Ro _
(Anps)iv1/2,j+1/2 = Fo (Dﬂo,l + DyTo,2> + RoFP;i1/2,41/2, Where

i+1/2,j+1/2

FPiv1241/2k+1/2 = (D2FU)ix1/2, 5417204172 + (DyFV)it1/2,j41/2,k4+1/2>

on the mesh points (i + 1/2,j + 1/2) in the 2-D region My = [0, 1]2. The average of
F P, which is evaluated at the same numerical mesh grid as p, is defined as

nz—1

_ 1 "
(3.10) FPit1/2,541/2 = o Z (A2 FPigry2,541/2,6+1/2),
k=0

which is a second order approximation to the integral of 7P in the z-direction. Such
an evaluation of the discrete integral in the z-direction can be applied to any variable
whose z-direction grid is indexed as k £+ 1/2.

It should be remarked that some suitable boundary condition is needed to solve
the 2-D Poisson equation (3.9). Such a choice of the boundary condition assures the
discrete divergence (Vj,-v) has mean zero (in the z-direction) on the boundary dM,.
Details will be discussed in a later section.

On the physical boundary section ¢ = 0, the no-penetration, no-slip boundary
condition v = 0 is translated by the reflection rule, whose application in the case of
the 2-D NSE can be found in earlier work [4, 6, 7, 9],

(3.11) U j+1/2,k+1/2 =0, U172 k4172 + V172564172 = 0,
and the no-flux boundary condition for the density function is imposed by
(3.12) (Dzp)o,j+1/2,6 = 0, which implies p_1/3 j11/2.6 = P1/2,541/2,k

Similarly, on the boundary section j = 0, the boundary condition v = 0 is imposed
by Ui+1/2,0,k:+1/2 = O, ’I,Li7_1/27k+1/2 + ui,l/?,k+1/2 = 0, and the boundary condition

%’L = 0 is imposed by p;11/2 —1/2k = Pit1/2,1/2,k-
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On the bottom boundary z = —Hj, i.e., £k = 0, the boundary condition ‘g—’z’ =0,

% = 0 can be written as

(3 13) Ui j+1/2,—1/2 = Wi541/2,1/25  Vit1/2,5,—1/2 = Vi+1/2,5,1/25
' Pi+1/2,54+1/2,—1 = Pi+1/2,5+1/2,1,

using a similar argument as in (3.12).

3.1. Boundary condition for surface pressure ps;. The derived boundary
condition (1.12) is needed to solve the surface pressure Poisson equation (3.9). As
assumed earlier, in the case that Mgy = [0, 1]?, we concentrate on the left boundary
x = 0 for simplicity of presentation. The other three boundary sectionsz =1,y =0, 1
can be dealt with in the same manner. In PDE formulation, on the left boundary
section « = 0, (1.12) indicates that

Ops

(3.14) o

=1 RoAW =11 Ro agﬂ,

where the second step is based on the fact that the velocity u vanishes; henceforth u
vanishes on the boundary, too. The MAC mesh grid near the left boundary is shown
in Figure 3.1.

Our methodology for approximating 927 as in (3.14) follows the approach taken
by numerical methods for the 2-D NSE formulated in the vorticity-stream function,
as given in (1.15), (1.16), based on local vorticity boundary conditions. The earliest
work in this direction is due to Thom [27]. The more recent works [6], [10], [28]
revived interest in the use of local formulae for vorticity on the boundary and analyzed
the stability and convergence of a class of such formulae. The key point in these
approaches is to convert the Neumann boundary condition for the stream function 1,
which states the no-slip velocity boundary condition, into a local vorticity boundary
condition, such as Thom’s formula.

A similar idea can be used in the approximation to 927 as in (3.14). In our scheme,
the mean divergence-free boundary condition for the horizontal velocity, (V-v) |gim,=
0, can be converted into an approximation of the Neumann boundary condition for
the surface pressure as derived in (1.12). In more detail, the following finite-difference
method is applied on the boundary grid point (0,j + 1/2):

U_yj41/2 — 2Uoj41/2 T U1, j41/2
Az?

aiﬂoﬁjurl/g + O(h2)

(3.15) _ _
U—1j+1/2 T U1 j41/2 2

= +0(h?),
2 (h%)

where the second step is based on the fact that the velocity field v vanishes on the
boundary. The second-order approximation (5.15) requires a value for @ at grid point
(—1,j+1/2), which is a “ghost” point outside the computational domain. A consistent
prescription of the value for w_; ;o relies on a second order centered difference of
the mean divergence-free boundary condition V-v |,—o= 0,

Upj+1/2 — U—1,j+1/2
2A\x

(3.16) 0= (0,1 + 9y0) |z—0= 0+ 9y | 0= + O(h?),
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where the second step is due to the boundary condition 7 = 0 on dMg. The finite-
difference identity (3.16) directs us to take

(3.17) U—1,j41/2 = U1,j+1/25

whose substitution into (3.15), (3.14) gives a second order approximation of the de-
rived Neumann boundary condition (1.12),

2v1 _

Ops
07yj+1/2: RO @ul,jJrl/Q' (ASPBC)

Ips
(3'18) ((97?’1/ |0,yj+1/2: 871'

The evaluation of % at three other boundary sections can be derived in the same
fashion. We refer to the above formula as the accurate surface pressure boundary
condition (ASPBC). A similar derivation for the local pressure boundary condition in
the spatially discrete level of the incompressible NSE can be found in a recent paper
of Johnston and Liu [11]. Therefore, we have the following set of boundary conditions
for ps in the discrete version:

2v1 _
(Ps)—-1/2,5+1/2 = (Ps)1/2,541/2 — Ro A TLi+1/2;
(3.19) 2wy
(ps)i+1/2,—1/2 = (ps)i+1/2,1/2 — Ro o Vit1/2,1-
Ay

3.2. The MAC scheme for the PEs. Thus the system of MAC spatial dis-
cretization of the PEs can be written as

1,
w o+ Ni(u,0) + - (—f@+ PNRX + Dxps) = Ligu at A,

1 /.-
vy + Np(u,v) + E(meNRYJrDypS) =Lipv at O,

(3.20a)
70
Dz'U |Z=—H0: 07 DZU |Z=0: )
V2
vn=0 v7=0 on dMyx[—Hp,0],
(Ahps)i+1/2,j+1/2 = R0ﬁ¢+1,j+1/2,
(3.20Db) Ops

o Rovy (Apv)-m,

k—1

(3:20c) wit1/2, 541720 = —D2 Z((Dwu)i+1/2,j+1/2,l+1/2 + (Dyv)i+1/2,j+1/2,l+1/2)7
=0

pt+Nh(uﬂp) :LQ,hp at (7’+1/27j+1/27k)7

~ pf ~

D.pl.=o=—, D.pl:=—H,=0,
(3.20d) P lz=0 o P Ho

0

P —0 on Mo x [~Hy,0).

on

Hereafter we denote Ly j, = (1104 + v2D?), Lo, = (k1 Ap + ko D?) for simplicity
of presentation.
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3.3. Mean divergence-free property. In this section, we argue that the nu-
merical velocity field vy, the solution of the system (3.20), has free mean-divergence
in a discrete level; i.e.,

(3.21) D,u+ D, =0 onmeshpoint (:+1/2,5+1/2),

where u, U are defined in the same way as in (3.10). To see this, we use a similar
argument as in (1.14a), (1.14b), and (1.14c). Taking the discrete divergence of the two
momentum equations in (3.20a) at mesh points (i+1/2,5+1/2, k+1/2), summing in
the z-direction, and keeping in mind the discrete Poisson equation for p, as in (3.8),
(3.9), we have

(3.22) (Vo) =11 Vv at (14+1/2,5+1/2).

In the derivation of (3.22), we used the fact that the composition of discrete divergence

and discrete gradient (D, D,) gives exactly the five-point Laplacian in the context of

the MAC spatial discretization. Another important fact we used in the derivation of

(3.22) is that, on MAC grids, the Laplacian operator A, and the divergence operator

are commutative. These two points represents a crucial advantage of the MAC grid.
The homogeneous initial data for V},-v is obvious:

(3.23) ((vh.v)(.,t - 0)) -0

ir1/2,541/2

It remains to make sure it vanishes on the lateral boundary M . We concentrate on
the boundary section = 0. The discrete divergence of ¥ on z = 0 can be evaluated
as

_ 1/ _
(Viv)oj41/2 = 3 ((Vh'v)q/z,jﬂ/z + (Vh'v)1/2,j+1/2)

_ l(ﬂo,jﬂﬂ —U—1,j+1/2 n U_1/2,j41 — U-1/2,5

2 Az Ay
(3.24) Uy j4+1/2 — U0, 5+1/2 |, U1/2,5+1 — V1/2,j
+ Az + Ay ).
_ Ugty2 —U-1,541/2 n 1(571/2,]4»1 —U_1/2; n V1/2,j+1 — 51/2,;‘)
2Ax 2 Ay Ay ’

where U_1 jy1/2, V_1/2,; are “ghost” point computational values for %, v. Meanwhile,
the reflection rule (3.11) (due to the no-slip boundary condition for v) gives that the
last two terms in (3.12) vanish, i.e.,

Uy j41/2 = U—1j+1/2
2A\x '

(3.25) (Vi v)ojs1/2 =

By the identity (3.17) that @W_; j1/o = Uy j41/2, which is used for the derivation
of the Neumann boundary condition for the surface pressure ps;, we conclude that
the mean discrete divergence of v vanishes on the boundary = = 0. In other words,
the ASPBC (3.18) conversely indicates the choice for %_; ;j;1/2 as in (3.17). The
substitution of (3.17) into (3.25) gives

(3.26) (Vh-v)oj+1/2 = 0.
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The combination of (3.26), (3.22), (3.23) indicates (3.21), which states that the
numerical solution vy, of the system (3.20) has exactly zero discrete mean-divergence.
Henceforth, the formula (3.20c) for the determination of vertical velocity is consistent
with the combination of divergence-free property of the numerical velocity up:

(327) Vy-vp +Dw = Oa
and the boundary condition for the vertical velocity w at z =0 and z = —Hj:
(3.28) Wit1/2,j41/2,0 = Wit1/2,j+1/2,8 = 0.

4. Convergence analysis of the fully discretized scheme using the back-
ward Euler method combined with the MAC grid. The MAC spatial dis-
cretization can be easily implemented in practical computations, combined with ei-
ther backward Euler or Crank—Nicolson schemes as outlined in section 2. For technical
simplicity, the periodic boundary condition is assumed in the horizontal (z,y)-plane
so that only the top and bottom boundary sections need to be taken into consider-
ation in the convergence analysis below. The scheme with physical lateral boundary
conditions can be dealt with in a similar fashion, with more technical details involved
in the consistency analysis. We skip it for the sake of brevity.

The fully discretized scheme using backward Euler temporal discretization is for-
mulated as below. The corresponding Crank—Nicolson method can be similarly pro-
posed and analyzed. We omit it in this article.

un—i—l —u” n n 1 =n n n
S+ Ni(u"u )+E(—fv + PNRX —I—prs)
= Ll,hu”"’l at A,
(4.13,) U7L+1 — "

1 _
At +Nh(un7v7z) + %(fﬂn +7)NRY” +Dyp?)
= Lth”Jr1 at O,
Dzv |z:7H0: 0; Dzv |z:0: 07

n —=nt1
(41b) (Ahps)ijll/zdurl/g = ROfPi+1,j+1/27

k—1

n+1 _ n+1 n+1
(4.1c) Wit1/2.54+1/2,k = —Az Z((Dw“)i+1/2,j+1/2,l+1/2 + (Dy“)i+1/2,j+1/2,z+1/2)7
1=0

pn+1 _ pn
f Nu(u" ") = Lopp™ at e,
(4.1d) At

sz ‘2:0: 07 sz |z:—H0: 0.

4.1. Main theorem and some notations. The following notations of L2
norms in a discrete level need to be introduced.
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Notation 4.1. For any pair of variables u®, u® which are defined at the mesh points
(i,5+1/2,k +1/2) (such as u, Dyu, Dyu, D,u, etc.), the discrete L?-inner product
is given by

b _ a b 3
(4.2a) (u, u’) = Wi j41/2,k+1/2 Wi j+1/2,k+1/2 he.

For any pair of variables v*, v* which are defined at the mesh points (i41/2, j, k+1/2)
(such as v, Dy, D v, D, v, etc. ), the discrete L2-inner product is given by

—1N-1

(4.2b) Z Z Z V2,5 k412 Vi 2 ko B

=0 j=0 =0

For any pair of variables p, p” defined at the mesh points (i +1/2,j +1/2, k) (such
as p, w, sz, Dyp, sz, etc.), the discrete L2-inner product is given by

(4.2¢)
~1N-1 N-1
b b
(0% ")z = (Z Pit1/2,41/2,k Pi+1)2,541/2,k
=0 i=0 k=1
1 a b 1 a b h3
T 5Pi+1/2,j41/2,0 Pit1/2,j+1/2,0 T 5Pik1/2,j4+1/2,N Pit1/2,5+1/2,N )

Finally, for any pair of variables p?, p? defined at the mesh points (i+1/2, 5 +1/2, k+
1/2) (such as p, Dyu, Dyv, D,w), the discrete L?-inner product is defined by

N-1

2
2

-1

b 3
(4.2d) (", p") Pi1/2,541/2, k4172 Pit1)2,54+1/2,641/2 1 -
k=0 ;

.
I
<
.
I
<

Clearly, all the discrete L2-inner products defined above are second order accurate.
The corresponding L%L norms can be defined accordingly. In addition, we set a vector
norm for the horizontal velocity as H'UH%’Q = ||ul|? + ||v]|3, where ||ul|? = (u, u)1,
[0]I3 = (v, v)-

The following is the main theorem of this paper.

THEOREM 4.1. Let ue = (Ve,We), Pe, pe be the exact solution of the PEs
(1.1), (1.2), with periodic boundary condition in the horizontal (z,y)-plane, and let
(VAL WALK, Path) be the numerical solution of the backward Euler coupled with the
MAC grid in (4.1). We assume that At < Ch, in which C is an arbitrary fized
constant. Then the following convergence result holds as /At and h go to zero:

(4.3a) [ve = vanllL=oriez) + 10e = pasnllL=rz)y < C(AL+h?),
where the constant C' depends only on the reqularity of the exact solution

(4.3b)

C= C(HueHLw(O,T;CWO‘)v lpell Lo (0, 1:072), l|wellcago, 10200 5 HpeHC‘*(O,T;CQﬁ))-
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The rest of the paper is devoted to the proof of Theorem 4.1. The main steps
include the following: 1. The numerical horizontal velocity is shown to have vanishing
averaged divergence. 2. The leading order consistency analysis, which gives a con-
struction of approximate velocity and density profiles satisfying the numerical scheme
up to an O(At + h?) error. Moreover, the constructed horizontal velocity satisfies
zero mean-divergence property at the discrete level. 3. Higher order expansion, up to
O(At? 4+ h*) expansion, of the numerical scheme. That makes the recovery of the L
a priori assumption possible, for both the horizontal and the vertical velocity fields
in the full nonlinear system of the PEs, by the usage of inverse inequalities. 4. The
energy estimate for the error functions. The four steps will be presented in sections
4.2-4.5 below, respectively.

4.2. Evolution for the mean divergence of v. To facilitate the proof of
Theorem 4.1, we show that the calculated horizontal velocity at each time step has
free mean-divergence at the discrete level; i.e., (3.21) is satisfied for v at each time
step. The argument is similar to the one in section 3.3. Taking the discrete divergence
of the momentum equations in (4.1a) at mesh points (i +1/2,5 + 1/2,k + 1/2) and
summing in the z-direction gives

Vj-ontl -V, -om

(4.4a) 7

= A (Vo FT) at (i41/2,5 +1/2),

since all other terms at the time step t™ were canceled by the surface pressure Poisson
equation (4.1b) at the same time step. The combination of the evolution equation in
(4.4a) and the homogeneous initial data,

(4.4b) Vh~v0 = 0,

shows that the numerical solution v;, ¢ of the scheme (4.1) has exactly zero discrete
mean-divergence. As a result, the combined system (3.27), (3.28) is valid for v™, w"
at any time step t".

Furthermore, the numerical scheme (4.1a) for the momentum equation and the
discrete Poisson equation (4.1b) can also be reformulated in a form similar to that of
(1.5), (1.6) in the PDE level, for the sake of simplicity of the convergence analysis given
below. We denote the total pressure variable p at mesh points (i+1/2,j+1/2,k+1/2)
as

(4.5a) Pit1)2,j+1/2.0+1/2 = PRiy1/2,5+1/2,041/2 + (Ps)it1/2,5+1/2>

where PR, a discrete realization of fzo p(x,y,s)ds, is defined in a similar way as in
(3.7):

1
PRi1/2,j4+1/2,N-1/2 = 5 DZPig1/2,j41/2,N>
(4.5b) +1/2,5+1/ / 2 +1/2,j+1/

PRi+1/2,j+1/2,k71/2 = PRi+1/2,j,k+1/2 + Az Pit1/2,541/2,k-

Clearly, (4.5) is a discrete version of the hydrostatic equation. One obvious fact is
that

(4.6) D.p=p at the mesh point (i +1/2,7 + 1/2, k).



1180 R. SAMELSON, R. TEMAM, C. WANG, AND S. WANG

Therefore the scheme (4.1) can be rewritten as the following system:

wrtl — 1 n
AL + Np(u™, u™) + E(—f@ + Dmp"> =Ly pu™ at A,
n+l _ ,n 1 n
(473) % +Nh(u”,v") + % (fﬂ + Dypn) = L17h1}n+1 at O,

Dzvn+1 |z:7H0: 07 Dzvn+1 |z:O: 07
(4.7h) Dy = a4+ 1/2,5 4 1/2,8),

V- o' D™t =0,

(47C) wn+1 _ ’lUn+1 =0
i+1/2,541/2,0 = “i41/2,5+1/2,N —

n+l _ n

p p
(4.7d) At )
sz ‘Z:O: 0, sz |z:—H0: 0.

+ N, p") = Lopp™' at s,

We remark that the mean divergence-free property for the numerical horizontal
velocity field and the corresponding identities (3.27), (3.28) assure that the 3-D ve-
locity field is orthogonal to the horizontal and vertical gradients of the total pressure
field p in the staggered L? space introduced in (4.2), i.e.,

(4.8) (u, Dyp)1 + (v, DypYo + (w, D,pys = —((Vp-v + D,w),p)a =0,

by usage of summing by parts in the MAC grid and of the boundary condition for
the velocity field. This crucial point makes possible the convergence analysis of the
whole numerical scheme using the MAC spatial discretization.

4.3. Leading order consistency analysis. Our goal is to construct approxi-
mate velocity profiles V¥ = (U°, v, WY and approximate density profile ©°, and
to show that their combination with exact pressure profile p. satisfies the numerical
scheme (4.7) up to an O(At + h?) error. Furthermore, the constructed V' has to be
assured to have zero mean-divergence in the discrete sense, i.e.,

(4.9) Vi V=0 at (i+1/2,j+1/2),

so that the vertical velocity W can be determined by the formula in the same way
as in (4.7¢) consistent with its boundary condition:

k—1

(4.10) W?+1/2,j+1/2,k =-Az Z((DxUO)i+1/2,j+1/2,l + (DyVO)i+1/2,j+1/2,l)~
=0

In other words, the combination of (4.9) and (4.10) gives

Vi VO+D.W° =0,
(4.11)

0 _ /0 _
Witi2,5+1/20 = Wir12,541/2,8 = 0,

which is analogous to (4.7¢).
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The construction of the leading term for the horizontal velocity field V° relies on
the fact that any C' function ¢g in M can be uniquely recovered from its average in
the z-direction and its derivative with respect to z by

z 1 0 2z
(412) g(x,y,z) :/ gz(QT,y,S) d8+§($7y) - 7/ / gz(xay75> deZI
—Hy HO —Hy J—Hy

As a result, the exact horizontal velocity field v, can be represented as

(4.13)

z 1 0 z
ue(T,y,2) = Ozue(x,y, 8)ds + Ue(x,y) — iR / Osue(x,y,8)dsdz,
—Hp 0 J—Ho, J—Ho

z 1 0 z
ve(x,y,2) = 0.ve(z,y, 8)ds + o (z,y) — F/ 0,ve(x,y,s)ds dz.
—Ho 0 J—Ho J—Ho

The discrete form of the recovery formula (4.13) applied to U°, V? can be written
as follows:

—_ —0
(4.14) Upisijpmsre = ~PUZS i1 a i1y + U raje + PUZ; iy o,

. — — 0
Ve gmeie = PV 22 juiye + Voo + PV

the construction of the mean velocity field UO, 7° will be given later, and PUZ°,
PV Z° represents the discrete integral of 0,u., 0,v, from —Hy up to z = (k+ %)Az,
respectively. Keeping in mind that 0,u., 0,v. are defined on the numerical grids
(1,7 £1/2,k), (i £1/2, 4, k), respectively, we express such integrals as

1
PUZ?,j+1/2,—1/2 =—;A0z2 (5zue)z‘,j+1/2,0a

(4.15a) . 2 .
PUZ; j 1196412 = PUZ; j 1196172 + D2 (0xue)ijy1/2.ks
1
(4 15b) PVZ?+1/2,]‘,—1/2 = D) AV (3zve)i+1/2,j,0,

7DVZ?+1/2,j,k+1/2 = PVZ?H/z,j,kq/z + Az (azve)i+1/2,j,k~

Obviously, the combination of (4.14) and (4.15) gives

N.—1
Z (Az Ung/Q’kH/Q) = UOi,j+1/2, (DZUO)z’,j-H/z,k = (0-Ue)i j4+1/2,k>
k=

(4.16) N._1

(D2 Vi9i-1/2,j,k+1/2) =VO%i125 (D:V2)it1/256 = (0:0e)it1/2,5k-

k=0

We use the “mean stream function” corresponding to the exact velocity solution

v, to construct the mean velocity field VO appearing in the construction formula
(4.14). Since the average of the exact velocity field . is divergence-free in the 2-D
domain My, as shown in (1.4), there exists a mean stream function 1. such that

(4.17) Te = Ve = (=0y¢c, Oxtde).
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Subsequently, the average of V° (in the z-direction) can be determined via second
order finite-difference of the exact “mean stream function”

Veijr1 = Veij
Ay
"/)ei+1,j - wei,j

V0 =D, = — T at (141/29).

U%=-Dyi, = — at  (i,7+1/2),

(4.18)

It should be remarked that the mean stream function is evaluated at regular mesh
points (4,7), 0 < i,7 < N. Obviously, (4.18) gives

(4.19) DU+ D, VO = —D,(Dyt.) + Dy(Dytb.) = 0,

which along with the identity (4.16) assures that the mean divergence-free property
is automatically satisfied for the constructed leading velocity field

(4.20) ViVO=0 at (i+1/2,j+1/2).

Accordingly, the recovery formula analogous to (4.2) is used to construct the leading
vertical velocity

(4.21)
k—1
Wi i1om = =Dz Z((DzUo)z‘+1/z,j+1/2,l+1/2 + (DyVO)i+1/2,j+1/2,l+1/2)7
=0

which is compatible with the boundary condition W?+1/2,j+1/2,0 = W?+1/2,j+1/2,N =
0.

The proposition below states that the constructed leading velocity profile, to-
gether with its temporal derivative, is within O(h?) difference with the exact velocity
U, = (e, w.). Its verification is omitted in this paper for brevity and will appear
elsewhere.

PROPOSITION 4.2. The following estimates for V°, W° hold:

(4.22a) VO —ve|lwmoemy < CR?||vel|gmes  for m=0,1,2...,
(4.22b) ||W0 — weHWm,oo(M) < Ch2||ve| Ccm+4.
Here || - |[yym.oc(aq) Tepresents the mazimum value at the corresponding mesh points

of the given function up to mth order finite-difference over the 3-D domain M. Fur-
thermore, the difference between the time derivatives of V° and v, can be controlled

by
(4.23) OV = 0"v, + O(hH) || vellcs for m > 1.

In addition, we observe that V' exactly satisfies the boundary condition in the
discrete form as given in (4.7) at the top z = 0 and at the bottom z = —Hj:

(DzUo)i,j+1/2,O =0, (DzVO)iH/z,j,o =0,

4.24
(4.24) (DU js1/o8 =0, (DV®)ii1/0;8 =0,
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due to its construction in (4.15) and the fact that d,v. = 0 at the two boundary
sections.

The leading order density profile is composed of the exact density and a correction
term

(4.25) 0" = p. + h?O".

The addition of the O(h?) correction terms h20O! is due to the higher order consistency
of the approximate profile © with the boundary condition given in the numerical
scheme (4.7d), which is required in the error analysis presented later. The correction
function ©' is constructed as the solution of the Poisson equation with Neumann
boundary condition

(4.26)

1 1
AO = (! = ™ <//v1 —02pe(x,y, —Hp) dx —/

1
7a§p€(w7 Y, 0) d(L’> ’
Mo

1 1
62@1('%":% _HO) = _6 8§p5($7y’ _HO)’ 8261(33,;(;,0) = _6 8§pe(xaya0)'

Note that the number C' (a function of time t) is chosen so that [,, C'dxdz =

fa A % dn to maintain the consistency. The Schauder’s estimate applied to the
Poisson equation (4.26) gives that

(427)  [O'|cme < llpellomene,  10FO loma < [0 pellomiza  for m>2.

The choice of the boundary condition for ©! in (4.26) implies that the approx-
imated density © as given in the expansion (4.25) satisfies the discrete boundary
condition in (4.7d) to an O(h%) order. It can be seen by local Taylor expansion for
the exact density field p, around the bottom boundary that

(4.28)

AZ3
Pe)i+1/2,54+1/2,-1 = \Pe)i+1/2,j+1/2,1 — —5 Oz Pe\Tit1/2,Yj4+1/2, —110 PellCss
(pe) (pe) 5~ 92pe( Ho)+O(h?) | pe |

in which the no-flux boundary condition is used. The insertion of the boundary
condition given by (4.26) into the Taylor expansion of ©!, along with Schauder’s
estimate ||O1]/cz < C||pel|cs.« given by (4.27), leads to

(4.29)
Nz

@}+1/2,j+1/2,—1 = 611+1/2,j+1/2,1 + 3 5§Pe(xi+1/27yj+1/2, —Hp) + O(hS)HPeHC&m

The combination of (4.28) and (4.29) results in the following estimate for ©° = p, +
h?e:

(4.30) O 1/2,541/2,-1 = O1y2,541/2,1 + O(h%)||pellos e,

which proves our claim. The top boundary z = 0 can be dealt with in the same
manner.
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It is straightforward to verify the following local truncation estimates:

(Uo)n+1 B (UO)n 1 70\ n
- + == (=F(VO)" + Do)

= Ly p (U™ 4 AtEE O™ L 2RO gy A

+ Nh((UO)n, (UO)n)

(a31a) ¢ WV (@), (Vo)) + o (1@ + Do)

At
= L (VO™ 4 AtESD " 2By O at O,
0\n+1 _ 0\n+1 0\n+1 _ 0\n+1
v )il,j+1/2,—1/2 =U ):L,j+1/2,1/2’ (v )?-5-1/2,]‘,—1/2 =V );L-H/z,j,l/m
(4.31D) Dopitt = (0" 4 R2EPO b (i41/2,5 +1/2,k),

vh.(VO)n+1 + DZ(WO)nJrl _ 07

4.31c 0\n 0\n

( ) w )ij11/2,j+1/2,0 =W )i—i—ll/2,j+l/2,N =0,
@O n+1 _ (_)0 n
( ) I~ ( ) +Nh((U0)n, (@O)n)

(431d) _ L27h(®0)n+1 + (At + hQ)Ep(O),n at e,
(@O);:Lll/Q,jJrl/Z,fl = (60)?:11/2,j+1/2,1 + hsepbv

via high order Taylor expansion of the constructed solution V°, W0, ©°, along with
the usage of Proposition 4.2. The local error terms satisfy

(4.32)
O], |B°O| < C(||0wellon + 107veller + uelloo (1 + lluclles) + lIpelles )

B"| < Cllpcliczs 1O < C(|0rpellcs + 192 pellce + Ipelles (1 + uclicn) ).

4.4. Higher order expansion of the numerical scheme. The consistency
analysis (4.31) is not enough to recover the L a priori estimates for the approximate
velocity field in the full nonlinear system of the PEs. We need to construct further
ﬁelds, (V}lm W}L’ 6}1L7 P}%)’ (VlAtv WlAt’ @1At7 Pit)’ (V2Atv WZAt? @2At7 Pit)’ and to in-
troduce, for the error analysis, the fields V., W, O, P defined by

V =V 4 R2V, + AtV L, + APVE,,
(4.33) W =W° + B2W ) + AtW , + APW R,
0 = 0" + h?0} + AtOL, + At?0%,, P =p.+h*P} + AtPL, + At*P2,.

These new fields depend solely on (VO, w?, Y p.), namely, on the exact solution.
Their construction is straightforward but lengthy; we omit the details. The expanded
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profiles satisfy the backward Euler scheme combined with the MAC grid up to order
O(A? + h*):

(4.34a)
yntt —gn 1 —
S A MU U + - (<7 4 D,
= Ly U™ + (A + WY B,
Vn—i—l —_yn 1 —T
= L1,V (AP + RYHEY",
1 1 1 1
U:j;_+1/2,—1/2 = UZ;+1/2,1/2 +h e, Vijj/zj,—l/Q = ViTlr/z,j,l/z +h e,
(4.34b) D, prtt = @ntl L ptErn,
Vi V' 4 DW= o,
4.34c n+1 n+1
( ) i:1/2,j+1/2,0 = Wi:1/2,j+1/2,N =0,
@n—i—l —_ o 1 3 4
d T +./\/‘h(Un, @n) = L2$h®n+ + (At + h )Ep,n7
4.34
- or =er +h'e
i+1/2,5+1/2,—1 i+1/2,5+1/2,1 pb>

in which the local truncation error and the boundary error terms are bounded in the
L°° norm

(4348) |Eu|a |Ev|» |Ep|a |EpHeUb|a |evb|, |eﬁb‘ < C*a

with the constant C* depending on the exact solution. This completes the consistency
analysis.

Remark 4.3. As stated earlier, the purpose of the higher order expansion (4.33)
is to obtain the L™ estimate of the error function via its L? norm in higher order
accuracy by utilizing an inverse inequality in spatial discretization, which will be
shown below. Such expansion is always possible under suitable regularity assumption
of the exact solution. A detailed analysis shows that

(4.35) |ve — V| + |w, — W| + |p. — O] < C(At + h?),

with C introduced in Theorem 4.1. This estimate will be used later.

Remark 4.4. We note that there is no O(h3) term in the higher order expansion
(4.33). This is due to the centered difference we used in the spatial discretization,
which gives local truncation errors with only even order, etc., O(h?), O(h*).

4.5. Proof of Theorem 4.1. We consider the following error functions:

(436) o= (,0)=V-v=(U—-u,V-0v), 0=W-w, p=P-p, p=0-p



1186 R. SAMELSON, R. TEMAM, C. WANG, AND S. WANG

Subtracting (4.7) from (4.34), we obtain the following system for the error functions:

(4.37a)
,an—i—l —u" n 1 =n ~n ~n+1 3 4 u,n
——— +ENLU +§(—fv —i—Dng):Ll)hu’ + (A + Y B,
1~)n+1 —o" n 1 =" ~n ~n+1 3 4 v,n
~—— +ENLV +E(fu +Dyp):L1,hv (A 4+ BB,
~n+1 _ ~n-+1 5 ~n+1 _ ~n+1 5
Ui iv1/2,-1/2 = Yij1/20/2 T h’eus, Viti/2,,—1/2 = Vip1/2,4,1/2 T heup,
(4.37b) D, p" Tt = pntt 4 prEPT

Vi o™ 4+ D"t =0,

(437C) ~n+1 _ ~n+1 -0
Wit1/2,5+41/2,0 = Wir1y2,541/2,8 — U

~n

Pt =

(4.37d) 1& 1
nt _ st 5, .
p?—&-l/2,j+1/2,—1 = Pit1/2,j+1/21 h>epp ;

+ENLR™ = Lo pp" ™t + (A8 + KYHEP,

the nonlinear error terms corresponding to the convection have the following decom-
position:

SNLUZNh(U,U)—Nh(U,u) Nh(ﬁ,U)—i-J\/'h(u,d),
(4376) ENLV = Nh(U?V) _Nh(u’av) Nh(ﬁvv) +Nh(u>’l~)>7
ENLR =Ny (U,©) — Np(u, p) = Np(@, ©) + Np(u, p).

4.5.1. Preliminary results. The following preliminary results will be needed
in the energy estimate of the system (4.37). The proofs are straightforward so that
we omit the detail.

LEMMA 4.5. We have the following:

(i) Inverse inequality in 3-D:

c
(4.38a) [flle < hf%IIfHLZ-

(ii) Suppose Wwiy1)2j4+1/2,0 = Wit1/2,j+1/2,N; then

(4.38b) [[ll2 < flull, [0l < ol [[wlly < fJwlls,  [[w]l2 < [Jwl]]s.
(iii) For w determined by (4.37c), we have

(4.38¢) l@lls < 1Dl + 1Dy o]l

(iv) Suppose © = (4,0) and p satisfy the boundary condition in (4.37); then
(4.38d)
1Dsilly < IDFall,  1Dyaly < | Dyall, [1Dzally < |[DFaly + At
1Dyl < IDJ o2, [1Dsll2 < |1DFTll2,  ||D:0]l2 < | DF O] + b,
1D2plls < 1DFplls,  11D=plls < IDFplls,  [1Dyplls < D5 5] + h*.
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(v) Suppose wii1/2,41/2,0 = Wir1/2,j+1/2,8 = 0; then

(4.38¢) (u, f?xph + (v, ﬁyp>2 + (w, .sz>3 =—((Vp-v+ Dzw),p>4.

4.5.2. Energy estimate for the error functions. Assume a priori that

l\D\»—t

(4.39) [0l + @]l <

Such a priori assumption will be verified later using the inverse inequality (4.38a).

Taking the inner product of the first momentum error equation in (4.37a) with
@™t at the mesh point (4,5 + 1/2,k + 1/2), the second momentum error equation
with 3" at the mesh point (i + 1/2, 7,k + 1/2), the equation in (4.37b) with 2%
at the mesh point (i + 1/2,5 4+ 1/2, k), and summing up gives

(4.40)
1 1 ~Nn ~Nn ~Nn ~’I’L ~T ~n ~T "”ﬂ
Sy (18 = @l + 1 =@ + a3 — o3 + 157+ — &|13)
1 —n —n
+ <ﬂ”+17SNLU"> +<z7"+1,5NLV"> +E<<ﬂ"+1,—fﬁ 1+ @ fa >2)
1 2
1 /.. n n n
o (@, Dap™)s + (574, Dy + (", D.5")a)

@™ (A + e D?)a "+1> - <1~1n+1, (nAp+ 1/2D§)77n+1>
1 2

|
l\D\H/\

E\H

(= e — a3 + [ — 53

1 1
5 = E) + I I+ Ll I+ I I

Ro “  Ro
— <ﬂ"+1’ (Ats + h4)Eu,n>1 + <i}n—|-17 (Atg + h4)Ev,n>2
1 n+1 ~n h4 ~n+1 p,n
_E< 7P>3+E<w L EPT ).

A direct application of part (v) in Lemma 4.5 gives that I}' appearing in (4.40)
vanishes indeed:

I = (@™, Dyp™)y + (07T, Dyp™)a + (0", D53

(4.41) —((Va-@" " + D", p")s = 0,
due to the fact that @ = (a,?,w) is identically divergence-free at the discrete level
and the vertical velocity vanishes on the top and bottom boundaries. The identity
(4.41) is analogous to (4.8), which shows that the 3-D velocity field is orthogonal to
the pressure gradient in the staggered L? space. This represents the main advantage
of the MAC grid.

The term I, which corresponds to the Coriolis force, can be controlled directly

by the Cauchy inequality and the application of part (ii) in Lemma 4.5:
(4.42)

12| = [@*, —f5 )i+ fa s

&H

L2 a2+ 17 131713
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Next we consider the terms I'/;"!, I’ corresponding to the diffusion of @ and 4.
A direct calculation shows that

(1430) — (@1, D2, = [DFFR (@, D2, = D
(@, D2 = D} + B
N-1N-1
(443b) n+1 _ 1.3 3~ n
B, =h Z (h +1/2 1/2€ub + h? u”+1/2 N— 1/26ut>
7j=0 =1

by utilizing the boundary condition for @"** given in (4.37a). The boundary error
term B7! can be bounded from below as follows:

(4.44)
N—-1N-1 1 1 1
+1 3 2 6_2 gntt 2 62
B, >h ( ,]+1/2 1/2) - §h €ub — 5( i,j+1/2,N— 1/2) - §h eut)
j=0 i=1
1 N—-1N-1 1
> @ = Sk S 3 (€ ) > 5l - A
=0 i=1

in the second step we absorbed the terms ﬂ?7j+1/2,1/2 and ﬁ?,j+1/2,N71/2 into ||@]|? by
its definition. Then we obtain

(4.45)

_ i _ 1 1
Lz wo(IDFam T + 1Dy a1 + [ DFam D) = grella™ i -

§V2h67

in which vy = min(4, va, k1, k2). Similar estimates can be obtained for Igjl:

1
*l/2h6.

- - - 1
(4.46) 15" > wo(IDFo™ 3 + [ Dy o™ 5 + | DI " H3) = Sallo™ 5 - 5

It remains to estimate I, and I, corresponding to the nonlinear convection
terms. Using the decomposition for ENLU as shown in (4.37e) yields

(4.47) I, = <a"+1,€NLU”> = <a"+1,/\fh(a", U")> + <a"+1,/\fh(u",a")> :
1 1

1

The application of the Cauchy inequality to the first integral appearing on the right-
hand side of (4.47) indicates

(4.48)

(et @ o) ) < Gl R R) +

1

1 =n
<ol |3,

~n—+1112
B+ 5

2073
Yo

where C} = ||U|lw1.. The consistency analysis (4.35) shows that C; < ||ve|/c1 + 1.
Meanwhile, the combination of parts (ii) and (iii) in Lemma 4.5 gives

=n =n
(4.49) [ (17 < flo™[5 < 20D a"|* + 1Dy ™), 19 1)F < 3”13,
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whose insertion into (4.48) leads to

_<'an+1,Nh(ﬁn7 UTL) >

< 3012 ~n+12 C~v ~n |2 ~n2
= @™ T + Calla™ [T + 12" [12)
1

(4.50) )
+ oI DA |F + 1Dy "[3)-

The second inner product appearing on the right-hand side of (4.47) can be controlled

in a similar way:

(4.51)
_ _ as 1 . _ .
(@t M) ) <2 S (D5 + D R + |D5anR)
1
where Cy = |lu||z~. The a priori assumption (4.39) and the consistency analysis

(4.35) assures that
~ 1 1
(4.52) Co <[V + [Wllee + 5 < lluclloo + C(At + 1) + 5 < [lucllco + 1,

provided that At and h are small enough. Applying part (iv) of Lemma 4.5 into
(4.52) results in

_<1~Ln+1’Nh(un’ an) >
1

(453) 26’22 1112 1 2 2 2 6

< 2 ar I+ quo(IDFar + |Dfar | + [ DFar | + 2n).

Thus the combination of (4.51) and (4.53) gives
302 203

(71 L2
1Z0) 140

1 ~n ~1n ~n
= sro(IDFa R + I Dfar i + 1pFa ) - b,

D, > —

cu —

)H@”“H? = Cu(lla|3 + [13"113)
(4.54)

where C < |[ve||c1 41, Ca < |[tte]|co+1. The bound for I, can be similarly obtained:
3C% | 2C3
30T 203

12, > =55 S22 )10 = Cullat I + 17 3)

(4.55) .
= 5o (IDEo" I3 + 105" 13 + 1D a"13) - K.

The four terms appearing on the right-hand side of (4.40) can be controlled by
the Cauchy inequality, together with the application of part (iii) of Lemma 4.5:

~Nn u,n 1 ~MNn u,n
(@ (A + B E")y < S[la T+ (AL + B[ EMR,

- 1.
(0 (A8 4 BB < [0S + (A1 + B[ E™",

(4.56) 1 1 C
~n+1l ~n + ~n+1)12 +~n+12 ~n |12

5 @) < guIDEE I+ DT ) + 177
h4 ~n+1 DM 1 +~n+12 +~n+1(2 C 8 P, |2
E@U , EPT) 3 < §V0(||Dzu 17+ 1Dy " 3) + Ijoh [ EP" 5.
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Substituting (4.56), (4.55), (4.54), (4.46), (4.45), (4.42), and (4.41) into (4.40),
and denoting

TEV = |DFalf + | Dyali + [IDFali + [|DFoll3 + [ Dy o3 + [1DF o3,

4.57 - N -
ST 1R = | DF 52 + D} A2 + | DY 42,

we have the energy estimate for v

1 "”ﬂ n ~n ~n 3 n
(1B = @3 + 5 — R) + ST BV

l\D\n—

(4.58a) , ,
40 4C N ~ 1 S
(52 + 224 o1P + 1913 + GwTEV" + B,

in which €} < ||ve|ler + 1, Cy < |Jtte|lco + 1, and the error term satisfies

4.58b mn <1 At6 h8 Ewn 2 EYm 2 ||Ep’n||:25 ChG
(4.58b) uw < 5 (AR (IES I+l ||2)+7yO +Ch.

The energy estimate for the density error function can be carried out in a similar way
(we omit the details):

(4.59)

C?  4C3
2 (10 = 15713) + quER < (24 52

= 4 C) B + 51151°

N)\»—l

1 ~Nn ~T 1 n n
+ gl a IE+ 1Dy 5" 13) + nIER +C(At6+h8) 1713,

in which C3 = ||©||y1.00 < ||pellct + 1. By setting ||#]]2 = ||@l|? + ||5]|3, we arrive at

(4.60)
1 1 ~n+1 2 n|2 ~n-+1 n+1 3 n+1
5o (I = 571 + 15741 ~ 15718) + S0 TBV™ + 20 TER
4C2  4C3 02 5 1 - ,
< (Tl +—= + C>(||v||2 +18113) + gVOIEV" + 5z/OIER” + E", with
0 0

B < O(AS 4 B8 (LB 2 4 1B 2 4+ [Ben(2) + JEPIEY | o
< oot ) (1 + 11 + e i) + 2 1 one

since the term (|| D} a"(|3+|| D 9"(|3) appearing on the right-hand side of (4.59) can be
absorbed into ZEV". Summing (4.60) in time and applying the Gronwall inequality
yield

iz s Ct .
(4.61) [8" 2+ 1713 < C-exp(- )(At +h8)(CY)? + CTH,

where C' was given in Theorem 4.1 and C* depends only on the exact solution. In
the derivation of (4.61), we drop the gradient terms since the coefficients of ZEV
ZER on the right-hand side of (4.60) are less than those on the left-hand side. The
inequality (4.61) amounts to saying

lvaes — V||L°°(0,T;L%) + lpaen — @HLO“(O,T;L;"I)

(4.62) < oc (exp {C;OT} + T) (Aﬁ + hs)’
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whose combination with the estimate (4.35) gives the convergence result (4.3a). The
inverse inequality in three dimensions as given in Lemma 4.5 shows that

. A + b3
(4.63) |D||L~ < Ohiga

and this is bounded by Ch3/2, since we impose to At a CFL-like condition At < Ch.
Moreover, we have

- C .
(4.64) 1ol < S [9]lz < Ch'/2,

which comes from the determination identity for @ in (4.37). As a result, the a priori
assumption (4.39) is satisfied if & is small enough. Thus Theorem 4.1 is proven.
Remark 4.6. The inverse inequality (4.38a) recovers the L a priori assumption
(4.39) for the velocity field. This is the main advantage in the analysis of the fully
discretized system. Since the vertical velocity is formulated as the integration of the
divergence for the horizontal velocity, the O(h%) estimate for the L? norm of o is
required. This is the reason for the higher order consistency analysis in section 4.4.
Remark 4.7. The stability constraint in Theorem 4.1 is At < Ch. We in-
fer from (4.62) that the backward Euler scheme is unconditionally stable for the
L?(0,T; L?) norm, as expected from a scheme with implicit treatment of the diffusion
term. The stability constraint At < Ch is introduced after (4.63), (4.64) to recover
the L*°([0, T] x M) stability, and C'is an arbitrary fixed constant; note that the usual
CFL constraint has the same form with C' = |u|;%, but in the present case C is
arbitrary, since the CFL condition is needed only to ensure additional stability.

5. Numerical accuracy check. In this section we check the numerical accuracy
of the computational scheme. The exact velocity and density are chosen to be

1
ue(x,y, 2,t) = ﬁsin(mc)sin(ﬁy)cos(wz)cost,

1
(5.1) ve(2, 9, 2,t) = —5sin(mz)sin(my)cos(mz)cost,
71'

1
pe(®,Y, 2,t) = —5cos(mz)cos(my)cos(mz)cost.
™

The corresponding exact vertical velocity w. and exact pressure variable p. are de-
termined by the incompressibility Vv, + d,w. and hydrostatic balance % = —pe,
respectively:

we(x,y, 2,t) = f% (cos(ww)sin(wy) + sin(7m:)cos(7ry))sin(wz)cost7
(5.2)

1
Pe(T,y,2,t) = —cos(mx)cos(my) (1 - sin(ﬂ'z))cost,
T

in which we set the exact surface pressure as

1
(5.3) Pse(®,Y,t) = pe(x,y,0,t) = —5cos(mz)cos(my)cost.
T
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TABLE 5.1
Error and order of accuracy for velocity and density at t = 1 when the Crank—Nicolson scheme
using MAC spatial discretization is used. At = %Ax‘ The physical parameters: Rossby number
Ro = 0.5, Coriolis force f = 0.5+ y.

l “ N “ L' error l L' order “ L? error | L2 order “ L*° error | L°° order
16 6.67e-05 9.15e-05 3.50e-04
32 1.66e-05 2.00 2.29¢-05 1.99 9.06e-05 1.95
U 64 4.15e-06 2.00 5.71e-06 2.00 2.29e-05 1.98
128 1.03e-07 2.01 1.43e-06 2.00 5.73e-06 2.00
16 2.56e-04 3.78e-04 1.28e-03
32 6.40e-05 2.00 9.46e-05 1.99 3.23e-04 1.99
v 64 1.60e-06 2.00 2.37e-05 2.00 8.10e-05 2.00
128 4.01e-06 2.00 5.93e-06 2.00 2.03e-05 2.00
16 4.78e-05 6.17e-05 2.01e-04
32 1.19e-05 2.00 1.54e-05 2.00 5.22e-05 1.95
p 64 2.98e-06 2.00 3.68e-06 2.00 1.32e-05 1.98
128 7.48e-07 1.99 9.68e-07 2.00 3.30e-06 2.00

Then we arrive at the following system of PEs with force terms f, g in the
momentum equation and the density equation

(5.4a)
v, 1 . 2
Ove + (Ve-V)ve + we o + E(fk X Ve + Vpe) = (ylA + ylaz)ve + f,
pe
az - p(i)
Vv, + 0w, =0,
Ope _ 2
atpe + (Ue'v)pe + wea - ('“51A + KZaz)pe +g,

with the boundary condition

787)@ =0, w.=0, —ape =0 atz=0,—Hy,
0z 0z

(5.4b) op
v, =0, <=0 on OMjg x [—Hy,0].

on

The computational domain is chosen as M = M x [—Hy,0], where My = [0, 1]?,
Hy = 1. The viscosity parameters are given by v1 = v = 0.005, k1 = k3 = 0.005.
In a usual GFD model, the Rossby number ranges from O(1) to O(10~2). We choose
Ro = 0.5 in the numerical experiment. The Coriolis force parameter is set to be
fo=0.5,0=1.

The system (5.4) can be formulated in the same fashion as (1.13) such that the
surface pressure Poisson equation replaces the nonlocal incompressibility constraint
for the horizontal velocity. Note that a force term V - f appears in the Poisson
equation. Based on such formulation, we apply the Crank—Nicolson method, a second
order numerical scheme with implicit diffusion terms, using the MAC spatial grid, to
solve the PEs (5.4). The force terms f, g and V - f are added when we update the
momentum equation and the density equation and solve the surface pressure Poisson
equation. The final time is taken to be ¢ = 1.0. Table 5.1 lists the absolute errors
between the numerical and exact solutions for velocity and density. All the error
functions are measured in L', L?, and L* norms in a discrete level similar to that
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FiG. 5.1. The contour plot of the surface pressure att =1 with N = 128.

in the notation (4.2). As can be seen, exactly second order accuracy for the velocity
field v = (u,v) and the density field p, in both L', L?, and L norms, is obtained.
The contour plot of the surface pressure at the final time ¢ = 1.0 (calculated
by the resolution N = 128) is also presented in Figure 5.1, which shows a smooth
numerical profile and verifies the robustness of the computational method. Such a
plot gives an accurate approximation to the exact surface pressure given by (5.3).
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