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Summary

The study investigates the coupled problem of electrostrictive fluids. A hp finite
element method is used for the numerical analysis. Initially the individual fields
of electrostatics and fluids are analysed. Firstly the benchmarking simulations
for the electrostatics field are done and exponential convergence for the solu-
tions is obtained. Next the fluid field is analysed. Initially the Navier-Stokes
equations are simplified using appropriate assumptions to obtain Stokes flow
equations. Afterwards, an equivalence between the Stokes flow equation and
the linear elasticity equation is established for the limiting case of Poisson’s ratio
v — 0.5. The penalty function formulation and the mixed approach for penalty
formulation are used to obtain solution for the Stokes flow problem. Again the
hp discretization is used and exponential convergence for all the benchmark
problems is obtained.

After benchmarking the solvers for electrostatics and the fluid field, the cou-
pled problem is analysed. Initially the governing equations for both the fluid and
electrostatics fields are written. Next, the coupling mechanism involved in the
case of electrostrictive fluid is elucidated clearly. Briefly, it can be described as
follows. When the electrostatics field is analysed, the unknown potentials ¢ are
obtained. Using the ¢, the electric field is computed. This electric field induces
a stress known as the electrostrictive stress, which then acts as a source term
in the fluid problem. The coupled problem thus uses a staggered scheme for
the coupled solution, since it is a one-way coupling. Furthermore, benchmark-
ing simulations are carried out and exponential convergence for the solutions is
obtained. As a novel exercise, a coupled problem is created and solved. Find-
ings from this result are elaborated and current applications of this work are
described.
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CHAPTER 1

Introduction

1.1 Introduction

Coupled problems in applied mechanics are generally defined as those requiring the
solution of more than one physical process in order to represent the overall system
adequately [4]. So, it is important to have an understanding of each of the physics
involved. In this thesis a coupled analysis of a electrostrictive fluid is done. An
electrostrictive fluid is a dielectric fluid which deforms under the application of an
electric field. A simplification is used in this thesis for solving fluid flows where the
Stokes flow is used instead of full system of Navier Stokes equations. And the elec-
tromagnetic behavior is also simplified by restricting consideration to electrostatics.
Even with such simplification, the work in this thesis can be directly applied to to
applications such as the CPU cooling liquids and micro motors, electroosmotic flows
etc.

Some of the examples of electrostrictive fluids are described as follows. In the
micro motor application [5] the Electro-Conjugate Fluids (ECF) are used. What
actually happens here is that, the dielectric fluid moves to a region of higher energy-
density countering normal fluid movement from high to low pressure. An example of

such motor is shown in Figure 1.1.
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Figure 1.1: Micro motor which uses electro-conjugate fluids and a flexible electronic

chip

Another example would be in the case of electro-rheological fluid application in the
case of flexible electronics. Here the fluid viscosity is a function of the electric field.
When Electric field is applied to the fluid, its viscosity goes up rapidly and it tends to
behave almost like a solid. Such phenomena are also used in making body armors for
combat forces. An example of a flexible electronic chip is shown in Figure. 1.1. More
recently the company Kronos air technology [6] are researching on electrostrictive
fluid accelerators for a method of controlling fluid flows for commercially useful airflow
rates. Potential applications include air purifiers, CPU coolers, electro-acoustics etc.

Another important application is in the fluid mixing problem in laminar flow
systems. In microfluidic systems, diffusion is often negligible compared to advection
in the flow. Conventional methods, applied to create mixing in macro-scale fows,
require sufficiently large Reynolds numbers, and become ineffective when applied to
micro-scale flows [7]. As a consequence, alternative techniques to enhance mixing
efficiency in small systems are required. This is done using the phenomenon of
electroosmotic flows, which is a direct application of the work done in the project
along with some minor extensions. An example of the recent research work done at

Technical University of Darmstadt [1] is shown in Figure. 1.2.
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water

-—air

Figure 1.2: Electroosmotic flow over super-hydrophobic surface [1]

It is a flow over a super-hydrophobic surface which has both no-slip walls and
slipping walls. The flow is under the influence of an electric field. In micro channel
flows, such a surface could be effective as reduce the effect of the no-slip walls, which
impede the flow. However, simulations are required to know exactly how far the
electric field helps to obtain optimal fluid flow in these channels and it remains an
open question in this case.

Experimental investigation of such phenomena are very expensive and is not possi-
ble in some cases, so a numerical solution for such problems are an effective alternative
to analyse such phenomena. Due to the above mentioned applications, motivation
for solving such challenging problems drives the work done in the thesis.

The key steps to be identified for a coupled simulation are defined as follows
1. Physical problem to be analysed.

2. Understand the physics involved and what the coupling mechanisms are.

3. Be able to accurately predict each of the physics independently.

4. Formulate a procedure which takes full account of all coupling mechanisms in-
volved.

Furthermore, coupled systems fall into two categories [8]. The first case is where
the coupling occurs on domain interfaces, i.e. via the boundary conditions imposed
at the interfaces. The second case is where the domains of the individual problems
overlap and the coupling occurs through the governing differential equations describ-
ing different physical phenomena. In this thesis the coupled problem comes under

second case. Furthermore, coupling in a problem can be strong or weak. A strong
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coupling is where each subsystem causes a response in all other subsystems. A weak

coupling may involve the effect of one subsystem on another but not viceversa.

1.2 Numerical technique - hp finite element method

The above discussion involved the challenging problems in physics which are not easy
to recreate as an experiment. Moreover, modeling of such phenomena is difficult since
these mechanisms are highly non-linear in nature and most of the cases do not have
an analytical solution. Hence a numerical method is required to accurately predict
the behavior of each of the physics involved in the coupled problem as well as the
coupling mechanisms that exists between them. It is well established that the finite
element method is a powerful method for the analysis of both electrostatics and fluid
flow.

Usually lower order approximations are employed, but in the quest for higher
levels of accuracy, higher order elements are used. Traditional higher order finite
element methods have been discussed in the wide range of technical literature such
as [9, 10]. Since technology has improved in the area of computer power, it is now
become affordable that higher order solutions are routinely undertaken. In order to
obtain highly accurate solutions, one must perform certain extensions or refinements
of the finite element discretization. The refinement of the mesh spacing is called h
refinement and the one based on increasing the polynomial degree of elements is called
the p refinement and if we do both these refinements simultaneously, then it is called
hp refinement. In the case of a smooth problem, p refinement alone is the best strategy
as it results in exponential convergence of the solution. However in certain class of
problems employing h refinement at certain regions of the domain, for example in the
presence of a singularity in the domain, proves to be better. An optimal combination
of h and p refinement is particularly useful to obtain a exponential convergence for
wide variety of industrial problems which contain singularities as well as regions with
smooth solutions. When both h and p are simultaneously refined, it is known as the

hp finite element method.
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1.2.1 Higher order shape functions in one dimension

In the higher order approximations, there are two different type of shape functions
which can be employed. The first type is the nodal type of shape function. In the
nodal type of shape functions, each level of approximation results in completely new
shape functions, hence the equation set has to be entirely reevaluated [9]. The other
approach is by the way of hierarchical shape functions. The name hierarchical re-
sults from the fact that successive higher order refinements are additive in nature.
If hierarchical forms of shape functions are employed, then as the approximation is
refined, new basis functions are added to the existing set and the matrices produced
at the previous stage need not be recomputed. If the chosen functions are orthogo-
nal(or close to) in their inner product, there is better conditioning of the resulting
matrices. Furthermore the coupling between equations disappear if completely or-
thogonal trignometic trial functions and Galerkin method is used and the matrix
forms a highly diagonal structure [9]. Most of the recently developed higher order
formulations employ hierarchical forms due to their advantage in terms of the ease of
efficient computing. The one dimensional shape functions are introduced below, in
order to provide a clarity on the difference in the approaches to higher order shape
functions.

In the nodal approach the degrees of freedom correspond to specific solution
points. Using the Lagrange interpolation polynomial, the element shape functions
for the linear, quadratic elements are stated as follows. In terms of the normalized
local element coordinate &, which is defined within the range —1 < ¢ < 1, the linear

shape functions which is associated with the nodes £ = +1 are defined as

-1 dNy 1
41 AN 1
! 2 T dE 2 (1.2)

For the quadratic shape functions which are associated with the nodes at £ = +1
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and € = 0, are
N o= —(E-DE+1), dd—]\ifl = -2 (1.3)

Now, if the the order is continually increased, then this approach could be able to
obtain the cubic shape function and so on. Also, when the order is increased, im-
proved results are obtainable with smaller number of total unknowns [9] as compared
to lower order elements. However, this would require new set of associated nodes for
each new order, which leads to completely new set of shape functions. This, in a con-
text of a problem would lead to new definitions of the stiffness matrix for successive
increase in the order of the elements. This would be a computationally expensive
approach. Now, regarding the hierarchical shape function, the previous order of ap-
proximation is retained and a new function is added. Denoting this shape function

as version 1, in terms of £ it can be defined as
N, = ag + a1€ + @p€® + ... + &P (1.4)

The linear shape functions are the same as defined before. However, to obtain the

quadratic shape function, the additional shape function is needed as
N2 =y + Oélf + Oégf2 (15)

which is such that Ny = 0 at £ = £1. This leads to a; = 0 and oy = —as. Choosing

N5 =1 when £ = 0, then the additional quadratic shape function can be written as

dN,
Ny=1-¢% —==-2 1.6
= 1-¢, - (1.6
Similarly the additional cubic shape functions can be obtained. Therefore, in terms
of programmability, the hierarchical approach is better than the nodal approach for

higher order shape functions. However, the above mentioned hierarchical shape func-

tion does not do well in terms of conditioning of the stiffness matrix as it is shown in
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the appendix. In the derivation of hierarchical shape functions, there exists a freedom
in choosing the co-efficient that corresponds to the new additional parameter [11].
So, one can derive new hierarchical shape functions which have better conditioning

properties. An alternative description of the shapefunctions for p > 2 is given by

1 1
N,(&) = ﬁ(gp_l) iy H(pg%l) (1.7)
A ' d Lo e '
]7!(5 - § ]7!(175 '—1)

where p> 2 is the order of the polynomial. A further alternative is where the shape
functions are defined as the integral of the Legendre polynomials. The Legendre

polynomials are defined as

1 1 dpPP

PO = it ger (€ — V] (1.8)

and corresponding shape functions are

1

Ny(§) = 2 — 1

(PO) = Poeal6)). (€ = 3 (%g) - d];—’gl@)) (1.9
As a precursor to the thesis, a finite element analysis using the above mentioned shape
functions was done using an existing code which solves the Helmholtz equation in 1D.
The MATLAB code in [11] was used for this purpose. Higher order shape functions
are used and the difference between h refinement and p refinement are elaborated.
The difference between nodal and hierarchical shape functions are noted from the
results obtained. Also the effect of condition number is discussed in the context of h

and p refinement. These results are described in the appendix.

1.2.2 Overview of the coupling mechanisms

There are different coupling mechanisms depending on whether the problem is strongly
coupled or weakly coupled. Generally a solution procedure must be accurate, robust
and computationally efficient. Some of the methods which can be used for solving a
coupled problem, like the one described in the thesis, could be a block Gauss-Seidel

method, where numerical implementation of coupling involves solving each problem



CHAPTER 1. INTRODUCTION 8

system separately in an iterative fashion such that any change in one system causes
a response in the other system. Another way to resolve the coupled problem is by
using the Newton-Rapshon method, where numerical implementation of this type
involve solving both the systems which are coupled, simultaneously using a single

block matrix.

1.3 Aim, overview and work to be done

1.3.1 Aim of the thesis

This thesis aims to to develop a coupled 2D finite element solver with Ap discretization
for the electrostrictive fluid. When the domains of electrostatics and fluid mechanics
overlap in the coupled system, the variables on each domain have an interdependence.
The electric field output from the electrostatics solver affects the stresses in the fluid
mechanical system.

As such, the thesis can be split in to three tasks. Firstly the finite element
analysis of the electrostatics problem, secondly the finite element analysis of the fluid
mechanics problem and finally the coupled electrostrictive fluid problem. A hp finite
element methodology will be employed for both the solution of the electrostatics
and fluid flow problems. In particular, a penalty function formulation and mixed
approach for the penalty formulation is utilized for solving the fluid problem and it
is hoped that the hp discretization will overcome the problem of volumetric locking.
The coupled solution will employ a staggered scheme where first, electrostatic fields
are computed and subsequently the stresses induced by them are computed and they
are used as a source term for the Stokes flow solution. An advanced starting point
was provided through existing hp finite element solvers for both electrostatics and

linear elasticity.

1.3.2 Overview of the thesis
The thesis is structured into five parts. The chapter 1 and chapter 5 deal with

introduction and conclusions respectively, and chapters 2, 3 and 4 deal with the
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work done in the thesis. The following description of the chapters lead to a general

overview to the reader.

Chapter 1 In this chapter the need for coupled analysis is explained with some
examples and significance of higher order finite element methods is elaborated,
the results of which elucidates the the reasons for higher order versions of the

finite elements.

Chapter 2 This chapter deals with the finite element formulation of the electrostat-
ics problem. The benchmark numerical simulations for the same are performed,

showing convergence for h and p refinement.

Chapter 3 In this chapter the finite element analysis of the fluid mechanics problem
is performed. The particular problem chosen for the analysis is the Stokes flow.
Its connection to the problem of linear elasticity is described in particular the
penalty function method and the mixed method for penalty formulation are
used for the simulations. The benchmark numerical simulations are performed

for h and p refinement.

Chapter 4 In this chapter, the coupled phenomena of electrostatics field and fluid
field are simulated. The boundary value problems of both the fields are written
initially. Next the coupling mechanism is explained and the finite element for-
mulation is shown. Following that, the algorithm implemented in the project is
shown. Later the benchmark problem is explained. Next a numerical example
is defined, which considers the coupling of the benchmark problems in elec-
trostatics and fluid mechanics. Later the numerical results are shown for the
benchmark problem along with the convergence analysis. Lastly the simulation

results for the numerical exercise is shown along with some findings.

Chapter 5 This chapter deals with the conclusion and summary of the thesis. It

also sheds light on further extension of the research.
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1.3.3 Work to be done

The following tasks are to be done along the course of the thesis.

1 Perform benchmark numerical simulations for the electrostatics using the provided

hp FEM code.

2 To extend the hp FEM code, in order to compute the electric field at each inte-
gration point and make a provision in the code for permittivity to be inputted

as a tensor.

3 Perform benchmark numerical simulations for penalty function method and mixed

approach for penalty formulation using the provided code.

4 To make arrangements in the code for inputting velocity boundary conditions for

the Poiseiulle’s flow at the higher order edges.

5 To input the source term for the benchmark problem and accordingly put the exact

solutions where necessary.

6 Perform benchmark numerical simulations after doing the above mentioned mod-
ifications of the code provided. Also write generalized postprocessing scripts
to extract data at any point for plotting velocity curves in order to benchmark

the lid driven cavity problem.

7 To completely implement the one-way coupled solver for the electrostrictive fluid

problem.
8 To benchmark the coupled solver with convergence plots.

9 To create and solve a numerical exercise.



CHAPTER 2

Analysis of the Electrostatics field

2.1 Introduction

In this chapter the finite element method for the electrostatic problem is analyzed.
The electrostatic phenomena is well known to be dealing with stationary or slow
moving charges. Such phenomena arises from the forces that the charges exert on
each other. Detailed literature of electrostatics may be obtained in [12, 13]. First of
all in order to formulate a problem in electrostatics, one must know the important
equation called the Gauss’s law, which is one of the four Maxwell’s equations. If €2
is the domain and 0f) is the boundary, the Gauss’s law is stated as ”the flux of the
electric displacement vector through any surface is equal to the total charge on that

surface”.

/ n-DdS:/pvdV (2.1)
B Q

where D is the electric displacement vector and p, is the volume charge density. The
electric displacement vector can be written as D = ¢£ where ¢ is the permittivity
and & is the electric field. The permittivity can be written as € = €ye, where ¢ is
the dielectric permittivity of vacuum and e, is the relative dielectric permittivity of
the medium. Now, by applying the divergence theorem on eq. ( 2.1) the differential

form of the Gauss’s law is obtained as

V.-D =p, (2.2)
It is known that V x €. The electric field £ can be rescaled and written as E = e(l)/ ’E.

In vector calculus any field whose curl is equal to zero (and whose gradient is not

11
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equal to zero in some points in space), can be represented as the gradient of some
other scalar field [14]. And the scalar is known as the scalar potential of the vector

field. Therefore the electrostatic field can be expressed as
E=-V¢ (2.3)

where ¢ is the electrostatic potential. It is noted that, depending on the material
analyzed, the permittivity may vary. Before delving in to the finite element method
for electrostatics the electrostatics boundary value problem has to be defined. Using

eq. (2.2) and eq. (2.3) the Boundary Value Problem (BVP) can be written as

V- (&Ve) = —p, in Q
¢ = ¢p on INp (2.4)
n- (Vo) = fy on 00y
where 2 is the domain, 0€2p is the Dirichlet boundary and 0€2y is the Neumann

boundary. For a two dimensional case it is shown in Figure. 3.1. It is assumed that

oy

Figure 2.1: Definition of the domain and boundaries of the problem

the medium used for this problem is linear and isotropic. So that ¢, is taken as a
scalar function of the position. If ) consists of more than one material, this BVP

should be supplemented by material interface conditions.

2.2 Weak form and finite element formulation

In this section the weak form of the problem is derived and its corresponding finite

element formulation is done along with some discussion on static condensation. The
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trial and test spaces for the electric potential are the H' space . It is the function
space containing a set of functions which are, together with their first derivatives,
square-integrable in 2. Function spaces definitions are given the appendices. First
the integral of the governing equation is taken over the entire domain and it is

multiplied with the weighting function, so the following is obtained

/(V (e Vo )wd) = — / prwds) (2.5)
9) 9)
but in order to integrate by parts V - (,Vo)w = V - [(6, Vo) (w)] — (6,V¢) - Vw
Therefore
/ V(6 Vow)dQ — [ Vo Vwd) = — / powdS) (2.6)
Q Q Q
/V . (erv¢w)d9+/pvwd9 = €,V - Vwd (2.7)
Q Q Q

Now by using divergence theorem the above equation becomes

/ €. Vo - VwdS) = / n- e, Vowd) + / pPorwdS) (2.8)
Q 0N Q

For simplicity only pure Neumann’s case is considered, so the problem presents itself
as to find ¢ € H'(Q) such that

&V - Vwd) = /

n - e, VowdQ + / powdQ Ywe HY(Q)  (2.9)
1593 Q

Q

Following the finite element method ¢ is expanded as

M
¢~ oy = Z ¢iNi(z,y) (2.10)
i=1

It is known that by Galerkin’s method the weighting functions are chosen as the

shape functions themselves [15] i.e. N;(z,y). If eq. ( 2.10) is substituted in eq. (2.9),

M
> o erVNj-VNidQ:/ n-erv¢NidQ+/vaidQ i=1,2,3..M (2.11)
= Q Q

N

The above equation can be written as a linear system of equations as follows

K®=r (2.12)
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where ® = (®1, @y, ..., ®),)7 and corresponding entries in K and 7 are given as
K;j = / & VN; - VNd), 1, = / n-e.VoN;dS) + / P IN;dQ2 (2.13)
Q 00y Q

where K is the global stiffness matrix and r is the right hand side vector. In particular

K = /E\ ke (2.14)

e=1
and

E
r=/\re (2.15)
e=1

where e represents each element, F represents the total number of elements and A\
represents the assembly of the element stiffness matrices. The formulation is not
yet complete unless the finite element shape functions are defined, hence they are

explained in the next subsection.

2.2.1 Finite element shape functions

The domain is discretized into a set of non-overlapping generic elements. Either
quadrilaterals or triangles are used. The shape functions are generally defined on the
reference elements and then mapped on to the general element using a linear(bilinear)
mapping. Since a hp discretization is used, the choice of the shape function is different
from the choice of the function used for mapping.

The area coordinate or the barycentric coordinates are associated with each ver-
tex. The property of such barycentric coordinates is that they have a value of 1 at the
vertex with which they are associated and zero elsewhere. The reference triangular

element is shown in Fig. 2.2
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<

3
(_ lv O)

043)
2

1
(1,0)

Figure 2.2: Reference triangular element

and the corresponding area coordinates are defined as

t _ 1 jj—A
Al = —2\/3(\/5—1—\/5 9)
t U
IV
t _ 1 o i’ ~
A, = —2\/3(\/_ V3i+ 1)

Furthermore, for quadrilaterals, the reference element is shown in Fig. 2.3

y l(O,l) (LD
®
4 3
1 2
[ *—
(0,0) (1,0) *

Figure 2.3: Reference quadrilateral element

and the corresponding area coordin

ates are defined as

(1—2)(1-9)
(1 =9
Ty

15

(2.16)
(2.17)

(2.18)



CHAPTER 2. ANALYSIS OF THE ELECTROSTATICS FIELD 16

where & and ¢ are the reference coordinates. The area coordinates stated above cor-
respond to the lowest order elements in both the nodal and heirarchical approaches.

Next the the higher order edge functions and interior functions employed in the
code are presented. The relevant basis functions used in the code was developed by
Schéberl and Zaglmayr [16]. Over a reference triangle the electrostatic potential is
approximated in terms of vertex, edge and interior functions corresponding to the

polynomial order p

3 p—1 p—3 p—3
¢ = ZW + DD N+ DD LN (2.23)
e=1 =1 =0 7=0
N————
vertex edge interior

It is to be noted at this juncture that for order p = 1, only the vertex shape function
are needed and that the edge and the interior shape functions are not, and further-
more, the edge and interior shape functions are utilized only when orders p > 1 are

used. The edge shape functions defined in the above equation are expanded

NE=1lis (5) (t¢)i+1 (2.24)

te
1 1 1 1 1 1
Wherel S1 1: 5@\1/5— 5 — 5?7 821: E I 5[)} — 5@\/5, Si = 7 and
t, = 3 + §£ + égj\/g, ty = 3~ éi + ég)\/g, t3=1-— gj&\/g and [; ;1 is the integrated

Legendre polynomial of degree 7 + 1.

Also the interior shape functions are expanded as

Z7j

SI
NI =1 ( 7 )(#wm (AL — X5 =) (2.25)

where s; = A5 — Al and t; = A\ + A}
It is also imperative to know about the intrinsic orientation and numbering of the
edges over the reference element. These data are prescribed as it is shown in Figure.

2.4.
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Figure 2.4: Intrinsic orientation and numbering of the edges in the triangular refer-

ence element

Now the corresponding electrostatic potential is defined over the reference quadri-

lateral as

4 p—1 p—2 p—2
=St e S+ 5, 220
&= 14 i =0 j= O\, |
vertex edge interior

The corresponding edge functions are defined as

NiI,j = li+1(€e))\e (2-27)

Whel‘e>\1 = 1—:&, )\2::&, )\3251?', )\4: 1—:i'and§1 :2i‘—1,€2: 1—25&, 532239—1,
§a=1-2y

and the corresponding interior shape function is
Nl =122 — 1)j42(29 — 1) (2.28)

As for the triangle, the numbering and intrinsic orientation of the edges are prescribed
as shown in the Figure. 2.5. Next the mapping between the reference and physical

element is described.
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914 @ 3

<- 4

@ ®

Figure 2.5: Intrinsic orientation and numbering of the edges in the quadrilateral

reference element

2.2.2 Element integral evaluation

In this section the approximation of the element integrals using gauss quadrature is
done. Previously the stiffness matrix and the right hand side vector were defined in
eq. (2.13). Now the same equation for each element is written as

kG = / e, VN; - VN;dS, (2.29)

e

re = / n-e,.V¢wdS+/ powdSQe (2.30)
o0y Qe

Now it is important to note that integration over the physical coordinates (x,y) is
needed instead of reference coordinates (Z, ) where the shape functions are currently
defined. So one needs to do provide a mapping from reference coordinates to physical

coordinates. A linear mapping for triangle is done as it is shown in Figure. 2.6.

Figure 2.6: Linear mapping for triangle from reference to physical coordinates
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where
T 3 ‘ ZT;
=> A (2.31)
Y i=1 Yi

And a bilinear mapping is used for quadrilateral as shown in Figure. 2.7.

X
Figure 2.7: Bilinear mapping for quadrilateral from reference to physical coordinates

where
T

4 )
=> N (2.32)
Y i=1 Yi

After mapping of the constitutive variables of the element stiffness matrix which

depend on the spatial coordinates, the element stiffness matrix looks like this

kS = / e (JTIVN,) - (J7TVN;) | J|dS2. (2.33)
Qe
where J is the Jacobian matrix shown below
Ooxr Oz
o or 0Jy
J = y @ (2.34)
or  0Jy

Now by writing the element stiffness matrix by using gauss quadrature, it takes the

form

kG~ Y e (I (@ 9)VN(E,9) - (ST (@ 9) VN (3, 9))|J (@, 9))wa  (2:35)

n=1
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where w, is the gauss weight and (Z,¢) is the gauss point and nip is the number of

gauss points per element.

2.3 Static Condensation

By numbering the degrees of freedom in a consistent manner and grouping all vertex
functions, edge based functions and all the vertex functions, the structure of K

becomes
Kyy Kyve Kyp

K= Kpy Kgpp Kgr (2.36)
K Kig K

where V' is the number of non-Dirichlet points in the mesh, E is (p— 1) times number
of non-Dirichlet edges in the mesh and I ~ (p — 2)(p — 2) times number of elements
in the mesh. The interior degrees of freedom depend only on the value of the vertex
and edge degrees of freedom for the element in consideration. This allows them to
be eliminated using a process called static condensation. This process also reduces
the size of the linear system. Denoting the group V', E by C, then the problem can

be written as

Kbd=1b (2.37)
Now expanding the terms implies
K K ) b
cc Kcr c | _ c (2.38)
Kic Kip O b
Now eliminating ®; yields
Kee® = be (2.39)
where
Kee = Koo — KorK i Kre (2.40)
bo = be — KoK tby (2.41)

Now ®; can be found using

¢, = K;}'by — Ki Kic®c (2.42)
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2.4 Analytical solution for benchmark example

The rectangular trough of infinite length in the 2z direction is taken to be the elec-
trostatic benchmark problem. It is described in Figure. 2.8. It is noted that it
has singularities in the top corners due to adjacent edges having Dirichlet boundary

conditions.

V volts

y=a

0 volts 0volts

S
g

0 volts x=b X

Figure 2.8: Electrostatics problem - conducting trough

According to [17], the following procedure is followed to obtain the analytical
solution for the BVP. If the permittivity ¢, is kept constant over the whole region
with no variation in the z direction, the governing equation for the problem can be

written in terms of the x and y coordinates as

P¢  0%¢

Using the method separation of variables, ¢ can be written as

¢ = X(2)Y(y) (2.44)

Therefore,
YX '+ XY =0 (2.45)
RN o

where A is a constant since the left hand side (LHS) is a function of X and right
hand side (RHS) is a function of Y only. Considering the three cases A = 0, A < 0
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and A > 0, the problem can be solved. First put A = 0, then from eq. (2.45)

X =Ax+B (2.47)
Now the boundary condition reads X (z = 0) = 0, X (2 = b) = 0. Therefore

X(z=0)=B=0 (2.48)

Xe=0b)=Ab=0= A=0 (2.49)

Therefore it is inferred that X is zero. But it cannot be so the case and so A # 0.

Considering the next case A < 0, putting A = —a? implies

X
7 a?X =0 (2.50)
X

Therefore after integration the solution is

X =A™ + Age™ ™ (2.51)

Since it is known that
sinh ax = g (2.52)
cosh ar = W (2.53)

Therefore X becomes
X = Bj coshax + Bysinh ax (2.54)

where By = Ay + As and By = A; — A;. Now the boundary condition reads X (z =
0) =0, X(z =b) = 0. Applying the boundary condition it is seen that

X(x=0))=B,=0 (2.55)

X(x=0) = Bysinhab=0= By, =0 (2.56)

However, once again X = 0, so this case can be ignored. Therefore for obtaining the

correct solution \ has to be greater than zero. Setting A\ as o implies

X
—5+ a?X =0 (2.57)
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Therefore, the solution becomes
X = Ajcosax + Agsinax (2.58)

Again the boundary condition read X(x = 0) = 0, X(z = b) = 0, so A; = 0 and

sin ab = 0, where « is expressed as
a=—, n=12234.. (2.59)

It is to be noted that if n = 0, the equation once again leads to incorrect solution.
Also if n is negative it gives the same solution as when it is positive. Therefore

n?m?

\=a’ = o n=1,234.. (2.60)

Next Y’ — A\Y = 0 can be solved in the same lines as X and thus solution is found

to be dependant on

Y, = B, sinh %ﬂ (2.61)
Therefore there are n such solutions, ¢,,, which can be written as

én = Cy sin ”—Z:’j sinh ? (2.62)

In general a particular solution is given by a linear combination of ®,,

6= C,sin ”—Zm sinh ”—Zy (2.63)
n=1

Now the boundary condition reads ¢(x,a) = V. Then C,, is found to be

4V
a1 odd

Cn — nm sinh T (264)

0 n 18 even

In the problem if V = 1, then the potential ¢ can be written as

. nmx o, nmy
00 Sin T sinh T
R (2.65)
n=1,3,5 n Slnh T

NS
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2.5 Numerical results and discussion
The first step involves a pre processing stage, where the mesh is generated. Firstly a
uniform mesh with triangles is used. A typical mesh of spacing h = 0.1 is shown in

Figure. 2.9.

Figure 2.9: Uniform triangulated mesh

Next at the solver stage, it is reminded that the finite element method with hp
discretization is used to solve the electrostatics BVP. The details of the formulation
were shown earlier. The solution is obtained using the finite element method and
the sets of results obtained are shown subsequently and they are qualitatively and
quantitatively observed and conclusions are drawn based on different factors. Con-
sidering a uniform meshes with elements of uniform order, the contour plot of the

electrostatic potential is shown in the Figure. 2.10.
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Figure 2.10: Contour plot of the electrostatic potential

It can be observed that there are two singularities present at the top two corners.

The vector plot of the gradient of electrostatic potential is shown in Figure. 2.11.

12

0.8

0.6

041

0.2

—0.2 L I . . . .
-0.2 0 0.2 0.4 0.6 0.8 1 1.2

Figure 2.11: Vector plot of the gradient of the electrostatic potential

In order to show the accuracy of the results, the error has to be measured. The
Lo norm of the error is used for representing the error between exact values of the
potential and the numerical value [15]. The norms are defined in the appendix.
In order to know the rates of convergence for h, p and hp-refinements, simulations

are performed and the results are shown in the following figures. A mesh with
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triangular discretization is used and Figure. 2.12 shows the Ly norm of the error in

the electrostatic potential while performing A refinement for orders 1, 2, 3 and 4.

h-refinement triangles

!
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Figure 2.12: Convergence plot for h refinement
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Figure 2.13: Convergence plot for h refinement
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Figure 2.14: Non uniform mesh for the given electrostatics problem

It is observed that the convergence is algebraic since the convergence curves are
straight lines. Next the Figure. 2.13 shows the same error but now with p refinement
for mesh spacings h = 0.05, 0.1 and 0.2. The convergence appears to be exponential
but the error drops to the same level as it does during h refinement. This trend is
expected since there are two singularities present at the top two corners. However,
if h and p refinements are used simultaneously with a non uniform mesh, then the
convergence is expected to be faster. The non uniform mesh is shown in Figure.
2.14. Tt is observed that the error in this case dropped to the orders of 107% at the
first step i.e. for the order 2. However the simulation could not be proceeded further
since the number of terms in the infinite series of the analytical solution exceeded the
threshold of computing power in the stand alone machine in usage. Since for order 2
the error has dropped down so low, it can be concluded that exponential convergence
would have been achieved. Thus it can be ascertained that, in the the presence
of singularities, a combination of h and p refinement would result in exponential

convergence. Next chapter deals with the analysis of the fluid mechanics problem.



CHAPTER 3

Analysis of the fluid field

3.1 Introduction

In this chapter the finite element method with hp discretization will be applied for
the solution of a Stokes flow problem. Initially the governing equations for Stokes
flow are discussed. Next the standard mixed formulation is explained followed by two
different solution strategies, namely the penalty function formulation and the mixed
formulation with slight compressibility. Benchmarking simulations are done for three
cases namely the Poiseiulle’s flow through a duct, a problem with a prescribed body

force and for a lid driven cavity problem.

3.2 (Governing Equations and problem definition

First the Navier-Stokes equations are introduced. The domain to be analyzed can be
considered as 2 and the boundary to be I' = 0 which is assumed to be a regular
and continuous surface. The Navier Stokes equations for a time dependant viscous

fluid flow problem is given as follows.
p(ug+ (u-V)u) — uVu—puV(V-u)+Vp = pb in Q (3.1)

where v is the velocity, p is the density, i is the dynamic viscosity and b is the body

force. If incompressible flow is considered, then
Vu = 0 in Q (3.2)
Now, substituting eq. (3.2) in eq. (3.1) results in
p(u; + (u-V)u) — uV?u+ Vp = pb (3.3)

28
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Since the flow considered is steady and since the Stokes flow involves highly viscous
flow, the time term uy and the convective term (v-V)v in eq. (3.3) can be ignored and

the the resulting equations are the time independent Stokes flow governing equations

—uV?u+Vp = f in Q
Vu = 0 in Q

(3.4)

In the eq. (3.4), the right hand side term can be given as f = pb, representing the
body force. The eq. (3.2) is still required as a constraint. This form of the equations
is known as the velocity pressure form. An alternative form would be the stress

divergence form, which would be used later.

3.2.1 Strong form of the problem
The Boundary Value Problem (BVP) for the Stokes flow in the velocity pressure form

can be written as

—uVu+Vp = f in Q
V-u = 0 in (3.5)
u = up on 0fp .

= —np+un-V)u on Iy

where t is the traction, up is the velocity at the Dirichlet boundary, €2 is the domain,
0f1p is the Dirichlet boundary and 02y is the Neumann boundary. The problem

domain is shown in Figure. 3.2.1.

mN

Figure 3.1: Definition of the domain and boundaries of the problem
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Three different formulations are presented subsequently. The first formulation
is the standard mixed formulation where the incompressibility constraint is strictly
imposed and the solutions are obtained for both the velocities and the pressure. The
next formulation is the penalty function formulation where the the fluid is treated as
nearly being incompressible and solution is obtained for the velocities, with pressure
being computed using a post processing setup. The third formulation is a mixed
formulation, which is also a penalty type method, where the fluid is treated as be-
ing nearly incompressible, however the solution obtained for both velocities and the

pressure. Next a brief discussion on standard mixed formulation is presented.

3.3 Standard mixed formulation

The standard mixed formulation is only briefly discussed since the work in the thesis
mostly involves the use of other methods, which are discussed after this section. In the
standard mixed formulation for Stokes flow, solutions are obtained for both velocity
and pressure, while maintaining strict incompressibility constraint. The strong form

of the problem is written in eq. (3.5). Next the weak form of the problem is presented.

3.3.1 Weak form of the problem

The trial and test spaces for the velocity and the pressure are defined as

V = {uc (H(Q),u=up on dp} (3.6)
W = {we (H(Q),w=0 on dQp} (3.7)
7 = {pe Lz(Q),/de =0} (3.8)

where H' is the function space whose components are functions which are, together
with their first derivatives, square-integrable in € and L? is the function space con-
taining a set of functions which are square-integrable in €2.Function spaces definitions
are given the appendices. From the strong form of the problem previously defined

before, its integral is taken over the entire domain 2 and multiplied with the velocity
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weighting function w and the pressure weighting functions ¢ which results as

/—,u(VQu)-wdQ+/w-Vde:/w-fdQ (3.9)
Q Q Q

/ g(V-u)dQ2=0 (3.10)
Q
The eq. (3.9) can be simplified as follows
/ —u(V-Vu)-wdQ+/w-Vde:/w-fdQ (3.11)
Q Q Q
but it is known that
V- (Vu)w) =(V-Vu) -w+ (Vw: Vu) (3.12)

and

V-(wp)=w-Vp+p(V-w) (3.13)

Therefore eq. (3.11) becomes

/QVW:qudQ—/ﬂuV-((Vu)w)dQ+/ﬂV-(wp)dQ—/Qp(V-w)dQ:/Qw-fdQ
(3.14)

Applying divergence theorem to the corresponding terms in eq. (3.14) implies
/VW:uVudQ—/p(V-w)dQ:/W~f—i— w - tdS) (3.15)
Q Q Q 00N
where €2y is the Neumann boundary and t is the tractions, which is defined as
t=-—-np+pun-V)u (3.16)

So the weak form can be stated as Find u € V and p € Z such that Vw € W and

qe”z

a(u,w) — (V-w,plg = (w,f)g+ (W, t)sn, (3.17)

b(u,q) = 0 (3.18)
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where
a(w,u) = /Q Vw : uVu (3.19)

(V-w.p)a — /Q (V- w)dQ (3.20)

bu,q) — /Q ¢(V - 0)d (3.21)

who = [ wetao (3.22)

(w.thay = [ wotd (3.23)

3.3.2 Galerkin formulation
The Galerkin counterpart of the weak form can be given as Find up, € Vj, and

Php € Znp such that V wy, € Wy, and gy, € 2,

a(Wnp, Whp) = (V- Whp, prp) = (Wip, £) + (Wip, t) (3.24)

b(uhp,th) = 0 (325)

where subscript hp denotes the descretization and where V,, C V, W,, C W
and Z,, C Z. In the standard mixed formulation, there is a stability condition to be
satisfied, known as the Babuska-Brezzi condition [2]. For the condition to be satisfied,
and for the flow to be stable, there must be a two order difference in approximation
of velocity and pressure. Further details of standard mixed formulation can be found
in [15] and in [2].

The standard mixed formulation is not pursued further due to time limitations
the thesis. Other formulations which are are used in the thesis are discussed in the

following sections.
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3.4 Equivalence between elasticity equation and

Stokes equation

Before introducing the penalty function formulation and the mixed formulation, the
equivalence between linear elasticity equation for an incompressible material and the
Stokes flow equation is established. The governing equation for linear elasticity is

stated as

Voo+f=0 in 0 (3.26)

where o is the stress in the material and f is the body force. If the material is
incompressible, the displacements must also satisfy V - u = 0. The constitutive

equation for incompressible linear elasticity can be stated [15] as
o= —pl +2uVu (3.27)

where p is the hydrostatic pressure, j is the shearing modulus, V°u is the symmetric
component of the gradient of displacements. Substituting eq. (3.27) in eq. (3.26)

results in the following equation
—uV*u+Vp =f (3.28)

Considering eq. (3.4) and eq. (3.28), it is observed that, these equations are identical
except for the definitions of the variables. If the variable y is taken to be the viscosity
of the fluid and if the variable u is taken to be the velocity of the fluid, then the eq.
(3.4) is called the velocity pressure form and the eq. (3.26) is known as the stress
divergence form of the Stokes flow governing equations [2].

The requirement that V - u = 0 is rarely imposed in the linear elasticity and
instead the concept of almost incompressible materials is often considered. In this
case, material with Poisson’s ratio close to 0.5 are considered. These materials have
finite but small value of V - u. In the limiting case of v = 0.5, V-u = 0. Thus
by appropriate choice of the Poisson’s ratio, the solution of linear elasticity can be
viewed as a regularized Stokes flow solver which has a property that V-u — 0 as

v — 0.5. This is described in detail in the next section.
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3.5 Penalty function formulation

In the penalty function formulation, the constitutive equation given in eq. (3.27) is
written as

o = —p +2uVou? (3.29)

in which

pt = -AV.u (3.30)

where A > 0 acts as a regularization parameter. This parameter is related to the
Poisson’s ratio in a way that, as A — oo, v — 0.5. Thus the incompressibility
condition can therefore be dropped from the strong form of the problem. The strong
form of the problem can be written for the penalty function formulation of Stokes

flow as
V-o*+f = 0 in Q

u' = up on 9Np (3.31)

crn = t on 00y
According to [18], as A — oo u* — u in H' and p* — p in Ly. So if \ is selected
sufficiently large then u* and p* differ negligibly from u and p for the Stokes flow
problem [18]. The advantage of penalty function method is that the additional un-
known p is eliminated and the necessity for solving the incompressibility condition is
removed. Numerically it is simpler to implement as the problem requires only u to

be discretized. In this section it is convinient to omit the A superscripts.

3.5.1 Weak form of the problem

The trial and test spaces for the velocities are defined as
V={uec (H(Q),u=up on 9p} (3.32)
W={we (H(Q),w=0 on 9p} (3.33)

From the strong form of the problem defined before in eq. (3.31), its integral is

taken over the entire domain €2 and multiplied with the velocity weighting function
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w which results as
—/W-(V-U)dQ:/w-fdQ (3.34)
Q )
for integrating by parts, the term w - (V - ¢) can be written as
w-(V.-0)=V-(ow)—-Vw:o (3.35)

therefore eq. (3.34) can be re-written as

/ Vw :odQ = / w - fdQ) + / V- (ow)dS2 (3.36)
Q Q Q

but using divergence theorem and the fact that n-o = tondQy. Therefore eq. (3.36)

can be written as
/ Vw :odQ = / w - fdQ) + w - td<2 (3.37)
Q Q 0N

Now using the constitutive equation from eq. (3.27), the variational problem could

be written as
/VSW:C: VSV—/)\(V~U)(V'W)dQ=/W-fdQ—|— w-tQ)  (3.38)
Q Q Q 0N

where (' is the fourth order constitutive tensor called the viscosity matrix. Now, the

weak form of the BVP is stated as Find u € V such that Vw € V
c(w,u) = (w,f)g + (W, t)an, (3.39)
where
c(w,u) = / Viw : C': Vudf) — /Q)\(V -u)(V - w)dQ (3.40)

(w,Ho = /Q w - £d0) (3.41)

(W, t)aQN = w - tdS2 (342)
121974
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3.5.2 Galerkin formulation and matrix problem
The Galerkin’s counterpart of the weak formulation can be given as Find uy, € Vy,,

such that V wy, € Wy,

c(Upp, Whp) = (Wi, o + (Whp, t)aay (3.43)

where V;, C 'V and W, C W. Following the finite element method, uy, can be

expanded as
M

Uy, = ZNi(x,y)ui (3.44)

i=1

where the M is the number of basis functions. The weighting functions are chosen

as the shape functions themselves. Now the matrix problem reads as

KU=f (3.45)
where
E
K= \ K9 (3.46)
e=1

where e represents each element, F represents the total number of elements, A repre-
sents the assembly of the element stiffness matrices and k(®)® represents the element

stiffness matrix, which can be written as

f(e)ab — / B* DB (3.47)
where B is given as
ON“
ox X
ON“
B* = 0 9y (3.48)
ON* ON*
oy ox

and the material properties matrix D [15] is given as

D=Dy+D, (3.49)
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where D) and D,, are given as

—_
—_
o

Dy=X]110 (3.50)

[a)
[a)
[a)

2.0 0
Dy=pl0 2 0 (3.51)
00 1

Therefore, it can be seen that the k. can be written as

e ,ab e).a
ke = KO 4 kOt (3.52)
where
ke = / B* D, Bd$) (3.53)
kehab = / B D, B0 (3.54)

It is because of the fact that A > 1 the k} term tends to be large and it attempts
to maintain the volumetricall}g stiff behavior [15]. And this contributes to the phe-
nomenon of volumetric locking. This is alleviated by the use of a hp discretization.
Furthermore the relevant basis functions used are the same as in the electrostatics
problem, which were taken from Schoberl and Zaglmayr [16]. The numerical bench-
mark results for this method will be shown subsequently. Next a mixed finite element

approach of the penalty formulation of Stokes flow is presented.

3.6 Mixed approach for the penalty formulation
of Stokes flow

This is a mixed approach for the elasticity system. Equivalence between penalty
function formulation and elasticity system as v — 0.5 is discussed already in the

previous sections. In this method the problem is solved for both velocity and pressure,
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therefore weighting and trial solution spaces are introduced for the pressures also.
This method can be viewed as a perturbed Lagrangian method [19]. The pressure
variable is introduced as an independent unknown. The pressure variable p can be

interpreted as the hydrostatic pressure only in the incompressible case [15] as
p=—tr(o)/2 (3.55)

If a compressible case is considered, according to the constitutive equation given in
eq. (3.27),

—tr(0)/2 = —(A+2u/2)V - u (3.56)
where u is the velocity but A 4+ 2u/2 can be viewed as the bulk modulus . Thus if

the flow is nearly incompressible, A =~ k. In view of the above discussion the strong

form of the problem in this formulation can be written as

Veo+f = 0 in
V-u+p/k = 0 in Q

(3.57)
u = up on JIQp
c-n = t on 0Ny
3.6.1 Weak form of the problem
The trial and test spaces for the velocities and pressure are defined as
V = {ue (H(Q),u=up on dQp} (3.58)
W = {we (H(Q),w=0 on dQp} (3.59)
7 = {pe*(2)} (3.60)

w € W is the weighting function for the velocity and ¢ € Z is the weighting function

for the pressure. The weak form is obtained as follows.

_/QW.(V.O')dQ:/(;W'fdQ (3.61)
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- /Q q(V-v+p/r)dQ =0 (3.62)
Considering eq. (3.61), for integrating by parts, the term w(V - o) can be written as
w-(V.-0)=V-(ow)—-Vw:o (3.63)

therefore eq. (3.61) can be re-written as

/Vw odQ) = /W fdQ—I—/V ow)d (3.64)

but using divergence theorem and the fact that n-o =t on 0Qy. Therefore eq.

(3.64) can be written as

/ Vw :odQ = / w - fdQ + w - td) (3.65)
Q Q o0N
Now using eq. (3.27), which is the constitutive law the variational problem can be
written as
/VSWICI st—/pv‘wdQ:/WfquL w - t) (3.66)
Q Q Q 00N

Now the weak form of the BVP is stated as follows: Find u € V and p € Z such that
VweWandge 7

o, w) — (V- w.p)a = (. B + (%, (367
(¢, V-utp/r)a =0 (3.68)
where

d(w,u) = /Q Viw: C: Veu (3.69)

(V-w.pla = — /Q PV - W) (3.70)

(,V - utp/r)e = /Qq(v-u—kp//i)dQ (3.71)

W = [ wetio (3.72)

(Wotlomy — [ w-td® (3.73)
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3.6.2 Galerkin formulation and matrix problem
The Galerkin’s counterpart of the weak formulation can be given as Find uy, € Vy,,

and ppy—1 € Zpp—1 such that V wy, € Wy, and gnp—1 € Zpp—s

d(Upp, Whp) = (V- Wip, Dip)o = (Whap, £)a + (Wap, t)aay (3.74)

and

—(qhp-1,V - Wpp + prp-1/K)a =0 (3.75)

where Vi, C Vand Wy, C W and Z,,_; C Z. Following the finite element method,

M
wy, =Y Ni(z,y)u (3.76)
=1
N ~
prp1 =Y Ni(z, y)pi (3.77)
i=1

and the weighting functions are chosen as the shape functions. Substitution of the
expansion into the Galerkin formulation leads to the matrix equations in partitioned
form, and solutions can be obtained for both velocities and pressure. The global

matrix equation looks like

K. Ky U R
= (3.78)
Ky, Ky P 0
Each block component of the global stiffness matrix is shown below
E
K= N kLl (3.79)
e=1
E
K= N\ k@ (3.80)
e=1
Kpu = /\ a9 (3.81)
e=1
E
Kpp = /\ Fopp 0 (3.82)
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Each elemental matrices are defined one by one as follows

k(e = / B DB (3.83)
where D is defined as
2 00
D=upl0 2 0 (3.84)
0 0 1

and the rest of the element matrices are

Kup, = — / (VN®)NbdQ (3.85)
Kpu, = — : N (VN (3.86)
Kpp, = — 5 NeNbdQ (3.87)

The hp discretization is used and relevant basis functions used are the same as before.
Furthermore, the order of interpolation for the pressure is one order less than the

velocity. From this point in this chapter, the following notations are used
A = Penalty function formulation
B = Mixed approach for penalty formulation

In order to differentiate the two approaches which were used for simulation, the
conditioning of the element stiffness matrix is analyzed for increasing polynomial
order for an optimal choice of Poisson’s ratio of 0.4999999. The observation this
time is by the way of calculating the eigenspectrum of the element stiffness matrix
and plotting it in the real and imaginary plane. It is shown in Figure. 3.2. The
discretization is for quadrilaterals and the formulation used for this plot is method
A. Tt can be noticed that the eigenvalues always lie at the origin or in the positive
side of the real line, which means that the matrix is always positive semi definite.
Moreover, when the order is increased, the width of the eigenspectrum remains same.

However, one must notice that, the order of the eigenvalues is found to be 107.
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Another observation is that,

clustered near zero increases.

not yet been imposed.

as the order is increased, the number of eigenvalues

The matrix is singular as boundary conditions have
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Figure 3.2: Eigenvalues from the element stiffness

method
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Figure 3.3: Eigenvalues from the element stiffness matrix for different orders-penalty

function method

A similar plot is shown in Figure. 3.3 for method B using the same Poisson’s ratio
of 0.4999999 and a quadrilateral discretization. It can be seen that the eigenvalues
are on both sides of the real line, implying that the matrix is indefinite. One can
again notice that the width of the eigenspectrum remains approximately constant as

the order increases, but there are increasing number of eigenvalues clustered around
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zero. However, the major observation would be that, the value of the eigenvalues in
the case of the method A is of the order 107, whereas the eigenvalues found in the
method B is only 10!. This means that the conditioning of the stiffness matrix in
the method B is much better than the method A. So the method B alleviates the

ill-conditioning of the stiffness matrix occurring in the method A.

3.7 Benchmark examples

Three benchmark problems are considered. The first two have analytical solutions
and the final problem is benchmarked against reference solutions given in the liter-
ature. The first considers Poiseiulle’s flow through a duct, which is a simplification
of the Stokes flow problem. The second is a flow inside a square cavity and it has a
forcing term on the right hand side of the Stokes equations, which induces a swirling
flow inside the cavity. The third benchmark problem is the lid driven cavity problem
which is a major example for validation of most of the existing Computational Fluid
Dynamics (CFD) solvers. It does not have an analytical solution, but many numeri-
cal results are available in the literature which permit comparisons to be made. The

first two problems which have analytical solutions are described as follows.

3.7.1 Poiseiulle’s flow through a duct
For this benchmark problem, a rectangular duct is taken for analysis as shown in
Figure. 3.4. The upper and the lower surfaces are the walls and flow moves from left

to right.

y=2b

v (y)—>

Figure 3.4: Poiseiulle’s flow problem
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The momentum equation for Stokes flow is
—uV*v+Vp=£f in Q (3.88)

In the the Poiseiulle’s flow case, the velocities components in the x and y directions,

vy and v, respectively, and the pressure satisfy the following relationships

vy =0 (3.89)
do _ (3.90)
or '
Ip
A 91
5 =" (3.91)
p=p() (3.92)
Therefore eq. (3.88) simplifies to
0%v,  Op

0
Substituting 8_p = k, a constant, implies
x

82’01
=k 3.94
o (3.94)
but it is known that v; = f(y) and therefore the partial derivative can be replaced
82111 d2’Ul

with a standard derivative. Using the notation —— = ———,
Oy dy?

v,k
- 1=z (3.95)
dy>  p

In order to obtain the analytical solution, the above equation is integrated twice

which implies

k
ui(y) = ﬂyz + Ciy + Gy (3.96)

where C and C)y are constants of integration. Now the no slip boundary conditions
kb

are applied, v1(0) = 0 and v1(2b) = 0, which implies C; = — and Cy = 0. Therefore
1

the analytical solution for this problem is

v = Sy (% - b> (3.97)
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3.7.2 Stokes flow with a prescribed body force

The problem at hand is the square domain shown in Fig. 3.5.

u=v=0

u=v=0 u=v=(0

u=v=0

Figure 3.5: Problem domain

If the components of the body force are prescribed as

by = (12 — 24y)a* + (=24 + 48y)a® + (—48y + 72y* — 48y> + 12)a? (3.98)
3.98
+(—=2 4 24y — 72y + 48y )x + 1 — 4y + 12% — &

by = (8 — 48y + 48y)2® + (=12 + T2y — 72y*)2” + (4 — 24y + 48y*— 3.99)
3.99
48y° + 24yt r — 12y + 24¢° — 12¢*
Then the stationary Stokes problem has a closed-form analytical solution [2]. For

i =1 [2] the exact solution for this problem is

vi(z,y) = 2*(1—2)*(2y — 6y + 4¢°) (3.100)
va(z,y) = —y*(1 —19y)*(2x — 62% + 42%) (3.101)
p(z,y) = x(1—x) (3.102)

3.7.3 Lid driven cavity problem

The lid driven cavity problem with the boundary conditions is shown in Figure. 3.6.
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u=U, v=0

u=v=0 u=v=0

u=v=_0

Figure 3.6: Lid driven cavity problem domain

The movement of the lid creates a low pressure zone inside the cavity and it causes
the flow to develop circulation zones. It does not have any analytical solution, hence
the results are to be compared with the available literature. The numerical results

for all the benchmark problems described above will be discussed in the next section.

3.8 Numerical results and discussion

In this section the numerical results for the benchmark examples are shown and are
compared with the benchmark solutions. The domain is discretized into a set of
non-overlapping generic elements. Both quadrilaterals and triangles are used. Uni-
form meshes are considered for all the benchmark problems. A convergence analysis
is done for both the formulations and for both discretizations, i.e. triangles and
quadrilaterals. In order to show the accuracy of the results, the error has to be
measured. Thus in the case of problems with analytical solution, the L, norm of the
error is used, which is shown in the appendix. The convergence analysis is done for
both the velocity and the pressure variables. The benchmark results are described

in order of the problems presented in the previous section.
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3.8.1 Results for Poiseiulle’s flow through a duct

The first problem considered is the Poiseiulle’s flow through a duct. The viscosity is
chosen to be 100. The result is for a penalty function formulation with a quadrilateral
mesh and uniform mesh spacing size function h = 0.2 and with quadratic order. The
contour plot for the horizontal component of velocity is shown in the left in Figure.
3.7. The computed pressure is shown in the right in Figure. 3.7. Both profiles are
behaving as expected. The result shown is convincing as it is conforming with the
actual physics since the analytical solution is also of quadratic order. Figure. 3.8
shows a vector plot of the horizontal component of the velocity. It is observed to be
parabolic as expected.

Next the convergence analysis is done for both methods A and B for the velocities.
The value of v is taken to be 0.4999999. First the convergence is shown for the method
A for h and p refinements, and h refinements are for various orders p =1, 2, 3 and
4, and p refinement is for various mesh spacings h = 0.05, 0.1, 0.2 and 0.3. The
results for penalty function method are shown in Figure. 3.9 and Figure. 3.10. These
figures show convergence of the error on a logarithmic scale for both triangles (left)
and quadrilaterals (right). One can observe that there is no convergence in the case
of h refinement for the first order with triangles as the locking occurs, but as the
order is increased 2, the error drops to 10~7, however there is no further drop in error
with further h refinement since the analytical solution is also quadratic.

Next the convergence for method B for ~ and p refinements are shown in Figure.
3.11 and in Figure. 3.12. It can be observed for h refinement, that for the 1st
order the convergence is not appreciable, and it is seen, that as the order increases,
further h refinements are seen to be lying along a same line. Once again this is
due to the fact that the analytical solution is quadratic. For the p convergence it
is seen that the convergence is exponential, upto order 2 and then it stagnates on
the same line. The trend is the same for all mesh spacings as shown in the figure.
Thus it can be ascertained that the results are conforming well with the analytical

solution. Furthermore the locking phenomenon does not occur for method B during
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h refinements in both triangles and quadrilaterals.

49

All p refinements show that,

with second order elements and above, the solution is optimal. The maximum error

achieved for both methods A and B is dictated by the choice of the value of the

Poisson’s ratio v, the effect of which will be shown soon.

The profile of velocity is obtained at the vertical center of the duct is shown in

Figure. 3.13. It is seen that for order p = 2 and h = 0.2 the resulting velocity profile

exactly matches with the analytical solution.

plot of velocity component (1)
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Figure 3.7: Velocity and pressure contours
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Figure 3.13: Comparison of horizontal velocity profile with exact solution

3.8.2 Results for Stokes flow with a prescribed body force

Next the numerical results for benchmark problem of the Stokes flow with prescribed

body force is analyzed. The contour plot of the horizontal velocity is shown in Figure.

3.14. The countour plot is shown for method B for triangles with order 4 and with

mesh spacing h as 0.1 The velocity vector plot for the same is given in Figure. 3.15.

It is seen that there is a low pressure region created at the geometric center and a

symmetric swirling flow pattern is observed. Next the pressure contour for the same

mesh is shown in Figure. 3.16. It matches very well with exact solution obtained in

[2] and is shown in Figure. 3.17.
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Now the convergence analysis for velocity is done for this problem. First the
convergence results for the method A are described in Figure. 3.18 and in Figure.
3.19. It can be observed that for h refinement using both triangular and quadrilateral
meshes, that the convergence is algebraic, and locking is observed for the 1st order
elements in quadrilaterals. One will also observe that, the error w.r.t h refinement for
quadrilateral mesh with order 4 is already at the optimum value because of the choice
of v. Further h refinement leads to increase in the error due to the ill-conditioning
of the system matrix. With p refinement, exponential convergence is obtained.

Next the results of method B are shown in Figure. 3.20 and in Figure. 3.21. Both
the convergence for triangles and quadrilaterals are shown in these figures. It can be
observed that the p convergence for the quadrilaterals, for all the meshes stagnates
at order 4 but for triangles it requires order 7. The reason being that, due to the
tensor product structure of the problem and since quadrilaterals are already bilinear
in nature at the lowest order case and that for higher order, the quadrilaterals are
able to reproduce solution of the form f(z)f(y) with both f(z) and f(y) of degree
p, the accurately capture the solution at the order 4. In the case of triangles, which
don’t have a tensor product structure, they capture the solution only with elements
of order 7 or more. Apart from the above discussion, the other observation is that
the p convergence for different mesh spacings are exponential for both triangles and
quadrilaterals. The h convergence is algebraic.

Next the variation in Ly norm of numerical error in velocity solution is studied for
various values of the Poisson’s ratio, keeping other parameters constant. The method
B is used and the discretization consists of a mesh of uniformly sized triangles with
spacing h = 0.1 and order p = 4. The Figure. 3.26 shows the Poisson’s ratio vs the
error, with error in logarithmic scale. It can be inferred that, as the Poisson’s ratio
goes closer to 0.5, the error drops down steeply, and this requires further magnification
of the region representing the Poisson’s ration very near to 0.5. The zoomed region is
shown in Figure. 3.27. The plot now is in logarithmic scale in Poisson’s ratio and the

error to capture the change in the plot effectively. It can be observed that the error
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decreases to some point close to 0.5 and then increases. The reason for the increase
in error is due to the ill-conditioning associated with the choice of v very close to
0.5. In the limiting case of v = 0.5, the matrix is singular. The optimal value of the
Poisson’s ratio found from this plot is employed for all the simulations.

The convergence analysis for pressure is subsequently shown for methods A and
B. From figure. 3.22 it is observed that h convergence for triangles is algebraic and
is very slow and at the maximum only one order reduction in magnitude can be seen,
whereas there is no h convergence for quadrilaterals. The Figure. 3.23 shows the p
convergence for the method A. For the triangles there is only a one order of magnitude
fall, whereas for quadrilaterals there is a two order of magnitude fall, but for both the
discretizations, the the convergence does not go down beyond 1072, as the order p is
increased. Next the h convergence for method B is shown in Figure. 3.24. For both
triangles and quadrilaterals, the convergence is algebraic and it there is one order of
magnitude fall. But it is better than the method A for the quadrilaterals since, in
the method A, there was no h convergence for quadrilaterals. Next the Figure. 3.25
shows the p convergence for pressure in the method B. It can be seen for triangles
that the convergence is not rapid and it stops around 107!, which is not good, and is
similar to the method A. However, the p convergence for quadrilaterals is better than
the method A, as it can be observed that for the mesh spacing 0.05, there is 3 order
fall upto 1073, Furthermore the convergence for the pressure is not very satisfactory
since, it is not the the hydrostatic pressure, i.e. the incompressible constraint is not

strictly imposed.
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plot of velocity component (1)
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Figure 3.14: Horizontal velocity contour

Figure 3.15: Horizontal velocity vector plot

Pressure

Figure 3.16: Pressure plot in the domain
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Pressure
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Figure 3.17: Pressure plot in the domain (exact) as in [2]
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Figure 3.18: h convergence for triangles and quadrilaterals in method A for velocity
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Figure 3.19: p convergence for triangles and quadrilaterals in method A for velocity
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Figure 3.20: h convergence for triangles and quadrilaterals in method B for velocity
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Figure 3.21: p convergence for triangles and quadrilaterals in method B for velocity
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Figure 3.22: h convergence for triangles and quadrilaterals in method A for pressure
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Figure 3.23: p convergence for triangles and quadrilaterals in method A for pressure
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Figure 3.24: h convergence for triangles and quadrilaterals in method B for pressure
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Figure 3.25: p convergence for triangles and quadrilaterals in method B for pressure
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Figure 3.26: Logarithm of error vs the logarithm of (v — 0.5)
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Figure 3.27: Logarithm of error vs the logarithm of (v — 0.5) [zoomed]

3.8.3 Results for lid driven cavity problem

Now the numerical results of benchmark problem of Lid driven cavity is analyzed.
The method B is used with a triangular mesh. Since this problem does not posses an
analytical solution, the established benchmark numerical results in the literature are
used to compare with the computed solution. First the contour plot of the horizontal
velocity is shown in Figure. 3.28. If looked closely, it can be observed that there is
a primary vortex formed at the center. It can be clearly seen in the vector plot in
Figure. 3.29. Next the Figure. 3.30, the computed profile of horizontal velocity along

the vertical geometric center is compared with the literature [2]. The numerical result
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matches exactly with the literature profile [2]. Next the result is compared with the
other standard references in the literature in Figure. 3.31. Although the numerical
result is compared directly with the Navier Stokes solutions given in the literature, it
is to be noted that as the Reynolds number decreases the computed velocity profile
coincides more with the profile in the literature. Furthermore, the same velocity
profile is computed for increasing order and compared with the reference. It is shown
in Figure. 3.32. It can be noted in this figure that, as the order increases, the
numerically computed velocity profile matches well with the literature profile [2].
Thus the results are discussed in detail for the validation of the solver with the
benchmark problems. Nice convergence of all the problems considered shows that

the code has been successfully benchmarked.

wwwwwwwwwww ity component (1)

Figure 3.28: Contour plot for the horizontal velocity
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Figure 3.29: Vector plot for the horizontal velocity
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CHAPTER 4

Analysis of the coupled problem

4.1 Introduction

Chapter 2 and chapter 3 involve the analysis of the individual fields of electrostatics
and fluid mechanics. In this chapter, the coupled problem of electrostrictive fluids
is treated, where the electrostatics field and fluid mechanical field is coupled, the
fluid being a dielectric. Initially the equations governing electrostatics and fluid
mechanics are once again introduced. Next the equations governing the coupled
problem is presented and the finite element formulation is described. The algorithm
for the coupled solution is presented next and finally a series of numerical examples

are presented and simulation results are shown.

4.2 Governing equations of electrostatics and fluid

mechanics

As a precursor to this chapter, a reminder of the governing equation of electrostatics
and fluid mechanics are presented. The strong form of electrostatics problem is shown

below
V- (Vp) = 0 in Qp

¢ = ¢p on ONY (4.1)

n-(,Vg) = fy on 00F
where ¢ is the electrostatic potential, €, is the relative permittivity, (g is the elec-
trostatic domain, 902 is the Dirichlet boundary and 9QY is the Neumann boundary

in the domain and the complete electrostatic boundary is 9Qg = 9QF U 9Q%. Once

62
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the ¢ is determined, the scaled electric field can be computed by E = —V¢. Next

the strong form of the fluid mechanics problem is shown below

—uV*u+Vp = f in Qp
Vu = 0 in QF (4 2)
u = up on O0NE '

= —np+pn-V)u on 00X

where u is the velocity, p is the pressure, p is the dynamic viscosity, t is the traction,
up is the velocity at the Dirichlet boundary, Qp is the fluid mechanics domain, 9QE
is the Dirichlet boundary and Q% is the Neumann boundary in the domain and the

complete fluid mechanical boundary is 9Qr = 90 U IOL.

4.3 The electrostrictive fluid problem

Electrostriction is an effect which arises when the domains of the electrostatics and

fluid mechanics intersect, as it is shown in Fig. 4.1.

Figure 4.1: Problem domain for electrostriction

In the coupled problem Qg N, # 0. The term electrostriction comes from the
property of the dielectric medium, which deforms under the application of an electric
field. So, in the electrostrictive fluid problem, when the electric field is applied, there

is a deformation in the fluid. This effect can be represented by a source term on the



CHAPTER 4. ANALYSIS OF THE COUPLED PROBLEM 64
right hand side of the momentum equation of the fluid, which can be written as
f=fp+f (4.3)

where f is the total body force of the problem, which is a combination of the body
force in the fluid mechanics domain, f and the body force due to the electrostrictive

effect, fg. The electrostrictive body force is given as

where o is the stress acting due to the electric field. In this particular case of an

electrostrictive fluid, it can be expanded [20] as
Op = (O'E)(] + (UE)F (45)

The term (0g)o denotes the Maxwell stress and accounts for the effects associated
to the existence of an electric field in free space and the term (og)p is due to the
existence of a dielectric material perturbing the free space [21]. The term (og)o can
be written as

(05)0 = €0 @ & — %0(5 ) (4.6)

where £ is the electric field vector. The eq. (4.6) can also be re-written in terms of

the rescaled electric field vector as
(08)o=E®E — %(E B)I (4.7)
The other part (0g)p can be written as
(08)r = coler = DEDE = Z(er = 1)(E - E) (4.8)
which can be re-written interms of rescaled electric field as
(06)r = (&~ VE®E ~ (e~ 1)(B - B)I (4.9)
Therefore the electrostrictive stress o in terms of the rescaled electric field becomes

op=6EQE - %(E B (4.10)
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This solution in eq. (4.10) is obtained by substituting dielectric constants €. = 0 and
€2 = 0 into the form of (0g) and (og)r for the general electrostrictive material as

described by Gil and Ledger [21]. Next the strong form of the problem is shown.

4.3.1 Strong form of the problem and Galerkin formulation
Since a partitioned approach is used, one must first obtain the solution for the elec-
trostatic problem and then solve the electrostrictive fluid problem. Hence the strong

form of the electrostatics problem has to be defined first. It is defined once again as

V.(6Vé) = 0 in Qp
¢ = ¢p on ONE (4.11)
n- (Vo) = fx on 00

Next the strong form of the electrostrictive fluid problem can be stated as follows

—uViu+Vp = f in Qp
f = f in Qp\ (QpNQ)
f = f+V.op in QrNQgp
op = ¢E®E—%(E-E)I in QpnQp (4.12)
u = up on 0NP
t = t+n-op on ION NA(QrNQE)
t =t on IOX\ (X NA(Qr N QE))

where t is the traction vector which is equal to t + n - o on the part of Neumann
boundary for the fluid problem that intersects with the electrostatic domain and equal
to t everywhere. Two different formulations discussed in the previous chapter are used
for analysis, namely the penalty function formulation and the mixed approach for
the penalty formulation, which would be called as mixed method in this chapter for

convenience. Their respective weak forms are shown in the subsequent section.
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4.3.2 Weak form of the problem
Initially the weak form of the electrostatic problem is defined. The trial and test

spaces for the electric potential is given as

X = {pc(HQ),d=0¢p on INL} (4.13)
Y = {¢pe€(H(Qg)),¢=0 on 90P} (4.14)
(4.15)

Hence the weak form can be stated as

find ¢ € X such that

(&, Vo, Vw)q, = /aQN n-eVowdQ+ (py,w)o, YweY (4.16)

where
(&, Vo, Vw)q, = /Q eV - VwdQ (4.17)
(pv,w)a, = /Q pPrwdS2 (4.18)

Next the weak form for the electrostrictive fluid is written. The trial and test spaces

for the velocity and the pressure are defined as

V = {uc (H(Qp),u=up on 90} (4.19)
W = {we (H(Qp),w=0 on 0L} (4.20)
Z = {pe L)} (4.21)

This weak form of the problem for the penalty and mixed method, follows in the
same veins to the one shown in the previous chapter except that, this time there is
the additional two components in the right hand side due to electrostriction. Hence,
the weak form for the penalty function formulation can be written as

find u € V such that Vw &€¢ W

a’(uv W>QF - (W7 f)QF + (W7 t)aag + b(aEv W)QEQQF + C(UE7 W)O(QEWQF) (422)
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where

a(u,w)g, = / Viw : C: VsuﬁQ—/
Qp

Qp
(w,f), = w - £df?
Qp
(W, t)p0n = w - tdf)
" oaN
b(op, W)apnar = / o : VwdS)
QrNQrp
C(JE7W>8(QEHQF) = / w - (opn)dQ

G(QEQQF)

67

AV - u)(V - w)dQ (4.23)

(4.24)
(4.25)
(4.26)

(4.27)

Similarly the weak form for the mixed method, where the solution is obtained for

both velocities and pressure, can be written as

findueVandpée Zsuchthat Vw e Wand g€ Z

d(u7 W)QF - (V ’ W7p)QF = (Wv f>QF + (W7 t)aﬂg + e(UEa W>QEHQF + f(UE7 W)a(QEOQF)

_(Q>V'u+p//€)QF =0

where
d(u, w)a,
(V-w,pla,
(¢,V-u+p/r)a,
(W, f)ax
(W, £) a0y

6(0E7 W)QEQQF

f(or, W)a@pnar)

o0

/ og : Vwd{)
QEQQF

/ w - (opn)dQ
AQENQF)

(4.28)
(4.29)

(4.30)
(4.31)
(4.32)
(4.33)
(4.34)
(4.35)

(4.36)
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4.3.3 Galerkin formulation
The Galerkin finite element approximation of the weak form for the electrostatics

problem can be stated as

find ¢p, € Xp, such that
(€-Vonp, Vwpy)a, = / o €V OnpwWppdQ + (pv, Whp)ay YWy € Yy (4.37)
Ion
where X3, C X and Y}, C Y . Likewise, the Galerkin counterpart for the weak form
of the penalty function formulation is stated as
find uy, € Vy,, such that

a(Wpp; Whp) e = (Wnp, £ + (Whp, t)aany + b(op(dnp), Wip)apnes (438)

+c(0E(Pnp)s Whp)a@pnar)
vV wpp, € Wy,. Similarly the Galerkin counterpart for the weak form of the mixed
method is stated as
find u, € Vi, and ppp—1 € Z such that

d(Wnp, Wip)ap — (V- Wip, Drp—1)op = (Whp: Do + (Wi, t) gy (4.39)

+e(0B(Pnp); Whp)agnar + f(OE(Onp), Whp)a@pnor)

and

_<QhP*17 V- Upy + phpfl/'%)QF =0 (440)

vV wy, € Wy, and qpp—1 € Zpp—1 where Vi, C 'V and Wy, C W and 7,1 C Z

Next the algorithm implemented in the project for the coupled solver is shown.

4.4 Coupled solver strategy

As was explained at the beginning of this chapter, the coupling of the electrostatics
and fluid mechanical fields is due to the source term appearing in the governing
equation of Stokes flow, which is due to the electrostrictive effects. The source term
being V - 0. The electrostrictive stress og is a function of the electric field, which,

in turn, is a function of the electrostatic potentials. The form of the coupling in this
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case is one-way since the computed velocities and pressure for the electrostrictive
fluid does not affect the electrostatic field. In other words the permittivity in the
electrostatic field is invariant to the velocity and pressure field. The algorithm which

is implemented is shown below.

Algorithm 1 One-way coupling algorithm
> Input e,

> Compute ¢y, in the electrostatics field problem
> Compute £ = —Voy,

>Set op =6 EQE - $(E-E)I

> Compute uy, by solving eq. (4.38) or eq. (4.39)

4.5 Benchmark example

The benchmark example chosen for this problem is illustrated in Figure. 4.2, which is
case of an infinite fluid domain with rigid dielectric insert subjected to unidirectional
compression(t) and uniform Electric field (E) in the infinity. Also in the same figure,
the permittivity of the insert and the fluid domain are explicitly denoted. This
benchmark example is very similar to the one shown in [21], where an infinite linear
elastic plate is subjected to unidirectional tension. In [21], an analytical solution
for the coupled solution of an electrostrictive plate under the assumption of one-
way coupling between linear elasticity and electrostatics was derived. Based on the
analogy shown in chapter 3 between Stokes flow and linear elasticity, one uses this
analytical solution as an approximate analytical solution for the coupled problem of

electrostrictive fluid in this domain by choosing v =~ 0.5.
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Figure 4.2: Benchmark problem for electrostriction

In order to simulate the coupled problem, a finite domain is chosen from the
infinite domain. It is shown in Figure. 4.3. Initially the electrostatics problem is
solved, where the exact solution of the electric potential ¢ is applied on the Dirichlet
boundary. Subsequently for the electrostrictive fluid problem, the analytical tractions

are applied on the Neumann boundary.

00,
Ql
o0, 00,
00,
o
00, o9, 00,

Figure 4.3: Finite domain for electrostriction benchmark problem

From the Figure. 4.3, the domains and boundaries of the electrostatics and the
fluid problem are defined as follows. The domains and boundaries for electrostatics

problem are given as

Qp = U N,
0p = 00 U0y U U U I U IOy,
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and subsequently the domains and boundaries for the fluid problem are given as

Qp = U
p = 08y Uy U0 U O U Qs U S

Next the input values for the benchmark problem is defined,

R =1
Eo, =1
ef = 2
=1

where R is the radius of the dielectric insert and where €/ and €" are the permittivities
of the fluid and the dielectric insert respectively. Furthermore, symmetry boundary
conditions are applied along the symmetry plane and zero displacement conditions
are applied at the interface of the fluid domain and the rigid insert. Moreover, the
Poisson’s ratio used in the simulation is v = 0.4999. Next, the numerical results for

this benchmark problem will be shown after the next section.

4.6 Numerical exercise

In this section a novel coupled electrostrictive fluid problem is defined and corre-
sponding numerical results are shown later. The benchmark problem for electrostat-
ics, shown in chapter 1 and the lid driven cavity fluid problem, shown in chapter
3 are combined together to create this new coupled problem. The problem in the

Figure. 4.4 will be solved.
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Figure 4.4: Domain and boundary conditions of the numerical example

00,

oQ, 0 00,

0Q,
Figure 4.5: Finite domain for numerical exercise

From the Figure. 4.5, the domains and boundaries of numerical exercise are
defined as follows. The domains and boundaries for electrostatics problem are given

as
Qp =
0N = 08 Uy U U QY
and subsequently the domains and boundaries for the fluid problem are given as
Qp =
0Np = 08y Uy U U Iy
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The findings of the simulation results of this problem will be shown in the next

section.

4.7 Numerical results and discussion

First the numerical results for the benchmark problem is shown. The domain is
discretized with unstructured mesh of triangular elements with uniform spacing h =
0.4 and order p =1, 2, 3, 4 are applied. Furthermore, the geometry of the circular
insert is represented exactly using the blending functions [10]. A typical mesh with

spacing h = 0.4 is shown in Figure. 4.6.
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Figure 4.6: Mesh with uniform spacing of h = 0.4

The error is measured in the L? norm, the definitions of which are given in the
appendix. The contour plot of the electric field for mixed method, with A = 0.4 and
p = 2 is shown in Figure. 4.7. Also the velocities with the same order and spacing

for mixed method is shown in Figure. 4.8.
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Figure 4.7: Contour plot of the electric field
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Figure 4.8: Contour plot of the velocity
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The convergence plot for velocities is shown for the penalty function formulation
and the mixed method in the Figure. 4.9. In both the cases a p refinement is done
and the downwards sloping curve indicates exponential convergence of the solution.
Here it is important to remark that, since penalty method and the mixed approach for
the penalty formulation employ essentially the same methodology as the analytical
solution (i.e. both are linear elastic solvers which act as regularized Stokes flow
solvers), they converge exponentially fast to the analytical solution, which represents

the exact solution of the linear elastic problem and not the Stokes flow solution.
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Figure 4.9: p convergence for the penalty and mixed methods
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The error associated with using a regularized Stokes flow solution is not accounted

for here, but, based on the solutions shown in chapter 3, it is believed to be small.

Next the results for the numerical exercise of the cavity problem is shown. A mixed

method is used for this simulation. A typical mesh with spacing h = 0.1 for this

problem is shown in Figure. 4.10.

Figure 4.10: Mesh with uniform spacing of A = 0.1

The simulation is for order p = 2. Also the Poisson’s ratio is 0.4999 and the

viscosity of 0.3333. The vector plot of the velocity is obtained in order to get an

intuitive picture of the flow pattern. These effects are shown in the Figure. 4.11.
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Figure 4.11: Velocity vector plots for various values of potentials ¢

The sequence of results shown in Figure. 4.11, can be described as follows. The
potential ¢ is applied on 0€)3. It is explained before how the value of applied potential
affects the strength of the electric field and in turn, the electrostrictive stress. But
excluding the effects of electrostriction, there is a flow circulation zone created at
the center of the domain due to the applied velocity on the boundary 0€23. However,

when the electrostrictive effects are considered, the flow pattern changes. This change
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begins when the value of ¢ changes. For small values of ¢, the effects of the applied
velocity is dominant. However, as the value of ¢ is increasing, the strength of the
electric field grows, and so does the electrostrictive stress. Since this electrostrictive
stress acts as a source term in the fluid problem, its dominance in the problem
increases. This effect can be seen the Figure. 4.11. Due to the applied potentials,
there is a counter vortex created and its strength increases as the value of ¢ increases.

Thus the finding from this simulation is that, for a constant velocity of the lid,
when the applied potential is increased, there is a counter vortex generated at the
top left corner.

The application of this numerical exercise may be used for simulation of electro-
osmotic flow over a super-hydrophobic surface, which is a current research topic at
Technical University of Darmstadt [1], where the coupling is very simular to the one
described in the project. There are variety of applications for electro-osmotic flows,
as described in chapter 1. Furthermore, there can be many type of extensions for

this project, which are told in the next chapter.



CHAPTER 5

Conclusions

5.1 Conclusion

The objective of this project were to investigate and numerically analyze the coupled
phenomena of electrostatics and fluid mechanics. The project was split into three
parts, first the analysis of the electrostatics field, next the analysis of the fluid field,
and then the coupled analysis of the electrostrictive fluid.

Initially the benchmark simulations for the electrostatics problem were performed.
The benchmark problem contained two singularities at the top corners due to inter-
section between Dirichlet boundaries. The convergence for the problem was obtained
using the analytical solution. The h, p and the hp refinements were utilized to ob-
tain the convergence plots. It was found that the convergence for h refinement was
algebraic as expected and for p refinement the convergence was exponential but the
drop in the error was similar to the drop during h refinement. This was due to the
singularities present in the problem. However, a non uniform mesh was utilized and
hp refinement was done. It turned out that the convergence was faster and the error
dropped more rapidly.

The fluid problem was simulated using the penalty function formulation and the
mixed method for the penalty formulation (hence forth referred to as mixed method).
Firstly, the penalty function formulation was used, where the solution is obtained only
for the velocities and then the mixed method was used where the solution is obtained
for both velocities and the pressure. Three different benchmark simulations were

performed for both formulation for the same. Initially the Poiseiulle’s flow problem
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was solved, then the problem with a source term, and later the lid driven cavity
problem was simulated. Exponential convergence was obtained for Poiseiulle’s flow
and the problem with a source term. The lid driven cavity problem was compared
with the standard literature and the results were practically identical.

After performing the individual analysis of the electrostatics and the fluid field,
the coupled problem is investigated. The key coupling phenomena arises due to the
stresses created due to the electric field, which then acts as a source term in the fluid
problem. The one-way coupling algorithm was implemented and the numerical results
were benchmarked with an analytical solution. Moreover, exponential convergence
was obtained using the p refinements. Furthermore, a novel numerical exercise is
analyzed, so as to find how the coupling affects the flow physics of this particular
problem. Possible applications include the electroosmotic flow, which is described in
chapter 1.

Thus the objectives of this project are met to a satisfactory level, since all the
results were benchmarked with the analytical solution and the available literature.

A summary of the findings in this thesis work are listed as follows

1 Initial benchmarking simulations for the electrostatics problem was done with h,
p and hp refinements and it is found that an optimal combination of h and p

refinements result in exponential convergence for the problem with singularities.

2 During the simulation of the fluid field, it was found that the penalty function for-
mulation exhibited locking behavior, which was then alleviated using successive

p refinements.

3 It was found that the mixed method had much better conditioning of the stiff-
ness matrix compared to the penalty function formulation, by observing the

eigenspectrum of the element stiffness matrix.

4 The Poisson’s ratio vs the error is plotted for the fluid problem and after successive

increase in the Poisson’s ratio the error decreased until a certain point, after
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which the error increased. Thus an optimal value of the Poisson’s ratio was

obtained from this exercise.

4 The p convergence for the velocities in the benchmark problems of the fluid field

with analytical solutions was exponential in nature.

5 Furthermore, the velocity profile obtained from the simulation of the lid driven cav-
ity problem matched exactly with the one obtained in the standard literature.

This further reiterates that the given code is benchmarked.

6 Next, the coupled solver was implemented and the results obtained for p refine-

ments were exponential in nature.

7 The numerical exercise was simulated and it was found that as the magnitude of
the applied potential is increased, its effect is more dominating in the flow,
which is seen as the counter vortex created in the flow domain. This effect is
because of the dominant source term in the fluid field, which is a function of

the electric field.

5.1.1 Further work
As it is, the work in the thesis can be applied directly to the current research in
the electroosmotic flows for the superhydrophobic surfaces [1]. Moreover, the chaotic
mixing in microchannels using the electroosmotic flow can be simulated using the
idea in the thesis. Possible immediate extensions will be to simulate such flows in
2D. Further extension could include the extension to 3 dimensional simulations and
including unsteady effects, however, this could involve time integration and mass
matrices which increases the complexity of the simulation. The simulation of elec-
trostatic fluid accelerators also require the evaluation of current density, thus neces-
sitating the solution of an additional PDE.

Other possible future extensions of the thesis could involve coupling the complete

electromagnetic field and the fluid field, thus requiring the solution of the complete
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set of Maxwell’s equations and the full set of Navier-Stokes equations. This coupling
phenomena is the magnetohydrodynamic phenomena. The applications of which,
includes simulation of the Tokamak type nuclear reactors [22], simulation of solar

winds [23], simulation of the earth’s crust [24] etc.



APPENDIX A
Function Space Definitions and

Error Norm

For a domain Q C R%, d = 1,2, 3, one can define the function space Lo(Q) of square

integrable functions on 2 by saying that f € Lo(2) if and only if

=/ !f(m)lzdx)l/z < o0 (A1)

The norm f has the following properties

Ifll = 0 if and only if f =0
If +all = [Ifl[+llgll forall f g€ L(S2) (A.2)
lefll = allf] for all @ € R, f € Ly(Q)

Also the Sobolev space H'(Q2) is defined by saying that f € H'(2) if and only if
IV A+ [1LFI1* < o0 (A.3)

which implies both the function and its gradient must be square integrable. Further-
more, the Ly norm of the error, which is used for showing the convergence plots in

various chapters, is defined as

lelia = 1 (eae = wre)dsy (A4)

where Ugzqc represents the exact solution and upg is the finite element solution.
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APPENDIX B
Numerical Results for Helmholtz

Equation in 1D

In the first chapter, there was a discussion on higher order shape functions in one
dimension. These shape functions are used for the finite element solution of the
Helmholtz problem in one dimension. The problem is initially defined and the results

are discussed later.

B.1 Problem Description

Many problems related to wave propagation are governed by Helmholtz equation.
Here only 1D Helmholtz equation is analysed since the main purpose of this chapter
is to understand why higher order approximations are used. The strong form of the

Helmholtz equation with the given set of boundary conditions, is defined as

Vip+ k¢ = 0 in Q (B.1)
¢(zo) = o (B.2)
o(zr) = ¢ (B.3)

where k is the wave number which is taken as a constant. In this problem only
one dimension analysis is done. The corresponding domain for the problem can be

visualized in the Figure B.1.
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Q [ ol

Figure B.1: Domain and possible boundary condition for the given electrostatics

problem

where 2 = 0 <z < L is the problem domain, I'y is the Neumann boundary
condition and I'p is the Dirichlet boundary condition. It is an one dimensional
problem. In this particular case analyzed, the boundary condition on both ends of
the domain is given to be Dirichlet type. The analytical solution of the Helmholtz
Boundary Value Problem (BVP) with the given set of boundary conditions simplifies

to be
¢ = Acospr + Bsinpzx (B.4)

and the boundary conditions are

P(x0) = ¢o and P(xr) = ¢r (B.5)

so the values of A and B are

A=¢y and B = (¢p(xr) — ¢ocoskL)/(sinkL) (B.6)

B.2 Finite element solution

Before solving in a computer it is needed to get the weak form of the problem.
And from the weak form the linear system to be solved is obtained. After that
the discretization is performed and then the employment of the higher order shape

functions are discussed.
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B.2.1 Derivation of the weak form and the formulation

Considering a general case i.e. equation defined is common in all three spatial dimen-
sions. Now a weighting function w is used and the Helmholtz equation is integrated

over the domain {2

/ (V2 + k2p)wdQ = 0 (B.7)

/ wV2pdQ) = — / k2 pwdQ (B.8)
Q Q

but in order to integrate by parts chain rule is used, wV?¢ = wV-V¢ = V- (wV¢) —
Vw - V¢. Therefore,

/ (V- (wVe) — Vw - V¢)dQ = — / k2 pwds (B.9)
Q Q

/ V- (wVe)dQ — / Vw - VodQ = — / k2 pwd (B.10)
Q Q Q

Now using the divergence theorem implies [, V- (wV)dQ = [,,n-(wV¢)dS There-
fore Eq.(B.10) becomes

/Vw-qudQ— / k2 pwdQ) :/ n- (wVe)dS (B.11)
Q Q 89
So the problem presents itself as to find ¢ € H*(2) such that
/ Vw - VodS) — / E2pwdQ = / n- (wVe)dS Yw e H'(Q) (B.12)
Q Q o9

The above equation is known as the weak form of the problem, where H*(Q) is called
the Sobolev space. Now, for the one dimensional case considered here, the succeeding

equations can be alternatively written as

dol" [ 0¢ dw L, B
{w%]o—/o ——dx—i—/o k pwdx =0 (B.13)

Following the finite element method ¢ is expanded as

M
¢~ o =Y oilNi(x,y) (B.14)
=1



APPENDIX B. NUMERICAL RESULTS FOR HELMHOLTZ EQUATION IN 1D86

It is known that by Galerkin’s method the weighting functions are chosen as the
shape functions themselves [15] i.e. N;(z,y) (i =1,2,...m).
Therefore from Eq. B.13 becomes

L dN; dN; L del"
/ ’—Jdg;—/ k*N;N;dx = N,-—gzs (B.15)
o dxr dx 0 dr |,

which further reduces to

[K —k*M]¢=1b (B.16)

where K is the stiffness matrix, M is the mass matrix and b is the load vector, given

L N N L L
K:/ d 1&@;, M:/ k*N;N;dx and b = Ni@ (B.17)
o dxr dx 0 dx |,

as

B.3 Higher order shape functions

This section describes the higher order shape functions used in the finite element
analysis. Their utility and advantages are already explained in chapter 1. The higher
order shape functions are of two basic types. One is the nodal type and the other is
the hierarchical type. In the nodal approach the degrees of freedom correspond to
specific solution points. For the one dimensional problem discussed, the nodal shape
functions are shown in chapter 1. Regarding the hierarchical shape function, there
are three versions. The version 1 is shown in [11]. The version 2 is an improvement
over version 1 since these shape functions can extend to higher orders than cubic

approximations. They are defined as

Ler—1) an, | Lpe ) (B.18)

Y- | dwe -

where p> 2 is the order of the polynomial. Next the version 3 of the hierarchical
shape function is defined as the integral of each set of polynomials from —1 < ¢ < 1.

This polynomial is called as Legendre polynomial. It is defined as

1 1 dpr
(p—1)t2v=1t dgp

Fy(§) = [(€* = 1)7] (B.19)
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The corresponding shape functions are

AP,
dg

Ny (€) () -

1 dN, .. 1 [dp,
- 2p_1(Pp(§)_Pp—2(f))v d§ (f)— 2p—1<d§

(5)) (B.20)

More on these shape functions are given in [11].

B.4 Results and discussion

The computer program in [11] is utilized to obtain the results. Furthermore MAT-
LAB scripts are written to obtain the convergence plots for the results. These plots
are for a particular wave number of 20 unless otherwise stated, and for uniform mesh
discretization. The euclidean norm is used to calculate the error between the numer-

ical and the exact solution. The absolute and relative error are shown as follows

€abs = ‘¢ezact - ¢numerical‘2 and €rel = ’¢exact - ¢numerical’2/¢zxact (B21)

and the Euclidean norm ||€|| = /3., |@[2. The plots shown in the following
gives a strong indication as to why the higher order method and subsequently why
the hierarchical forms of the shape functions are being utilized. The following is the
discussion for the version one of the shape functions employed. First the nodal and
hierarchical shape functions are compared for h and p refinement. Comparing Figure
B.2 and Figure B.3 it is observed that they have almost similar convergence trend
for h refinement. However, while comparing them for p refinement shows that the

convergence is exponential as it is shown in Figure B.4.

Furthermore the Figure B.4 shows the plots for nodal shape functions. Figure B.5
shows the convergence with hierarchical shape functions. The convergence is again
exponential. Thus is can be ascertained that convergence is better in the case of p
refinement compared to h refinement.

Next we compare the nodal and hierarchical shape functions which are used, with

respect to the condition number. The logarithm of condition number is in the y axis
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Figure B.2: h refinement with nodal shape functions

h-refinement — hierarchical
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Figure B.3: h refinement with hierarchical shape functions

and the order p is in the z axis. In the Figure B.6 the condition number versus the

order is shown.

It is clear that hierarchical shape function proves to be having better conditioning
properties for the stiffness matrix than the nodal shape function. However the above
discussion was for version one of the shape functions which were discussed before.
Current implementation of the version one has a limitation that it cannot be used

for orders greater than three, but the versions two and three are capable of going
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Figure B.4: p refinement with nodal shape functions
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Figure B.5: p refinement with hierarchical shape functions

beyond order three. Now the results for version two and version three of the shape
functions are discussed and compared with each other. Figure B.7 and Figure B.8
shows the h refinement for a quadratic order. It is observed that the convergence is
linear.

Next results for p refinement is shown for versions two and three in Figure B.9
and Figure B.10. It is seen that the convergence is exponential. It can be inferred

that p refinement is again better than h refinement for Helmholtz problem, and for
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Figure B.6: Condition number comparison of the stiffness matrix for nodal and

hierarchical approach
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Figure B.7: h refinement for hierarchical shape functions - version 2

similar problems with no singularities. The versions two and three show in depth
convergence compared to version one.

Next the condition number for the stiffness matrix is compared for all the versions
in the Figure B.11. The wave number used was k = 1, since for higher wave numbers
the numerical solution has decreasing accuracy, the phenomenon called pollution.

This effect is due to the reason that the wave number of the exact solution is different
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Figure B.8: h refinement for hierarchical shape functions - version 3

p-refinement - hierarchical version 2
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Figure B.9: p refinement for hierarchical shape functions - version 2

from the numerical one, the effect being called dispersion [11]. More on dispersion
and pollution effects can be found in [25] and will not be discussed presently since it

is beyond the scope of the thesis.

It can be noted that the version three is the best one among the others since the
condition number increases very slowly with increase in order as compared to the
versions one and two. Since conditioning of the stiffness matrix determines its stabil-

ity, the version three can be chosen as the best option for numerical implementation
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Figure B.10: p refinement for hierarchical shape functions - version 3
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Figure B.11: Condition number comparison of the stiffness matrix for different ver-

sions of the hierarchical shape shape functions

of such problems. Apart from the discussion on comparison of the shape functions
used here, the main point to be emphasized is that the p refinement results in expo-
nential convergence always with exception to the presence of singularities. So even
though the higher order shape functions prove to be difficult implementation wise,
they are definitely superior to that of the h refinement. Other conclusion is that the

hierarchical shape functions are proving to be better than the nodal shape functions
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in terms of implementation as well as the conditioning of the stiffness matrix. Thus
the above conclusions about the results of the Helmholtz problem coincide with the

initial discussion on higher order shape functions in chapter 1.
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